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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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. trEASUNY SECUNMHES. .....ceevveveevecrese ettt ses s ses s sssssseseesans | eevensesenss 1,483,947 | ............. 01 | e 1,483,947 | oo | e 1,483,947 | ............. 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEINMENT AGENCIES........c..rvueerrerreeeeereieeseesreieesssnnees | reesessesesesessssssesnens | eessssssenn 0.0 [ | e | e (1] IO 0.0
1.22 lIssued by U.S. government Sponsored agenCies............eeveveerercrevsreens | coveveerens 5425372 | ... 02 | .o 5,425,372 | oo | e, 5425372 | ............. 0.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES).......vvevvcvceeieictese ettt sssssses e ssstesenes | sesssssssssnssssesessnsens | sevsesssenes 0.0 [eroiereeeerreeeieeiies | e | creresesie s (1 [ IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............cccceceeeis | veveveee. 59,657,703 | ............. 24 | ... 59,657,703 | ..ovveverrerererrereies | e 59,657,703 | ............. 2.4
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccceeeiervereecicicesiciens | e 45,932,390 | ............. 19 | o 45,932,390 |..oooveriiieieeeies | e 45,932,390 | ............. 1.9
1.43 Revenue and assessment obligations.............cc.coevcveeeeeveceeneceeiens | cveve 261,200,822 | ........... 107 | oo 261,200,822 | ....coverrerervierereeieies | erveerenns 261,200,822 | ........... 10.7
1.44 Industrial development and similar obligations..............ccoeeeveveveveveeies | ceveereine 1,610,000 | ............. (01 I IO 1,610,000 | .ocvieercreeieceiis | e 1,610,000 | ............. 0.1
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........ccccooeeveniieeeicceeeeee e
1.512 Issued or guaranteed by FNMA and FHLMC..
1.513 AlLOHNET ...
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccoccooet | conrvennivnnnnns 66,507 | ...oovvnne. 0.0 [ oo 86,507 | ..verrereierireiineiinens | cerreeereeireeieees 66,507 | ...covvvnvn 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.527.........covvviriennireneineeeineenns | reenersesennessesseeneenes | ovreenennees 0.0 [ | e | e {1 0.0
1.523 Al ONET ... | eeseees 304,314,137 | ... 125 | e 304,314,137 | .o | e 304,314,137 | ........... 125
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECUMHES). ... vvvevvrevrrireireiseisisis sttt estentnnes | eees 1,356,804,933 | ........... 55.7 | ..... 1,356,804,933 | ..o | e 1,356,804,933 | ........... 55.7
2.2 Unaffiliated non-U.S. securities (including Canada).............cccevevvevereveeercreenns | cvvnes 264,220,061 | ........... 10.8 | ....... 264,220,061 | ..ooveverrierrereienies | e 264,220,061 | ........... 10.8
2.3 Affiliated SECUMHIES. .....v.cvvureeereerriierierieetesii ettt entsntas | sesssessessesssensensnnns | seseessansees 0.0 [ e | v | e 0] e 0.0
3. Equity interests:
3.1 Investments in MUUl FUNDS..........ccrieiimieiiiseseseseeeeseees | e | cesessneees 0.0 [ v | v | e 0] s 0.0
3.2 Preferred stocks:
321 AFIlIAEE. ..ot | sersenssnsens s | erbesineees 0.0 [ oo e | e (1N [ 0.0
3.22 UNGffiliated.........ovvviieciiiiiesi ittt sttt | erseesinnes 1,000,000 | ............. 0.0 [ e 1,000,000 | ..voveeeeneereieieinens | ceeeeereineens 1,000,000 | ......cce.e. 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
3.4 Other equity securities:
341 AFIlIAEE. ... e
3.42 Unaffiliated.
3.5 Other equity interests including tangible personal property under lease:
351 AFfIIAEE. ....eocveereei s | sesriess st ensenes | eetessineees 0.0 [ o e | e 0 [ oo 0.0
3.52 UNGFfiliAtEA. ......cveveeiciiie et | s nsnienns | eebessnneas 0.0 [ oo e | e 0 [ o 0.0
4. Mortgage loans:
4.1 Construction and land developmENL............c.cccviueveiiieiniieeeee e sreees | ceereiseesessssessnessens | cereeesenns 0.0 [ oo e | e {1 I 0.0
4.2 AGHCURUTAL. ...ttt sttt sstentes | sesessessnsssesssssnnssnsnss | soessssesnees 0.0 [ e | e | reeeeressseeeeseniene (0] I 0.0
4.3 Single family residential ProPErES...........ccvevieeiieeteeeetree e | cereresseeresssesesssensens | cereeerenes 0.0 [ oo [ e eenes | e {1 I 0.0
4.4 Multifamily residential PrOPEIHES..........vuwererrerrrrrrerrireneineieeessesessieesssssssssesnes | eesesssssnssssssssnsssnssnes | soesessenees 0.0 [ e | e | reeesrensnsee s (1] I 0.0
4.5 COMMETCIAl I0BNS......ccuvuiveriririieieriei ittt essenes | ersesistinenesessnsssssnens | sonssssenenes 0.0 [ e | e | e 0] v 0.0
4.6 Mezzaning real €State I0ANS..........cvvurereerrerrirrieenereisesseseieee st ssssssssnens | seessessnesnssssnsssssnnes | csesessesees 0.0 [ e | e | reeesreneeseseeeneene (1] I 0.0
5. Real estate investments:
5.1 Property 0CCUPIEd DY COMPANY........ccverererrirnrirrireseenseeeressessssessssessssssessssesses | sessesssssssessssessesssnsns | sesessssesees 0.0 [ o | e | reeesresenseseeenene (1] I 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccvirrrrninrireersrriens | e | e 0.0 [ | e | e (0] I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SatiSTACioN Of AEDE)........overeeiececrirsrress s essnseesssrssssssessesssnssesns | sessesssssessnsssnssesensens | eesnssenness0:00 | oniesnsnniiniinsnnnnns | consnnsesssnssnensnnes | oressressnsensessnene 0
6. Contract loans. N 58,267,375 ...58,267,375 |.... ...58,267,375
T DEIVALVES.......ooocvieiecieciici sttt sttt sss st sstsnnns | anbsensens 13,410,710 13,410,710 13,410,710
8. ReCeivables fOr SECUMEIES.........cviuiuriiicireie ettt sesssntsiees | ceseesnesnenns 198,449 | ...c.cce.0.0 | o 198,449 | ..o | e 198,449
9. Securities lending (Line 10, Asset Page reinvested collateral)............ccoeveervverevens | covvereereeeriereeenisniens | eeverrnnenn0.0 [ e XXX e XXX
10. Cash, cash equivalents and short-term investments............ccccoveueevierevecicncsiens | e 41,153,485 41,153,485 | ..o | e 41,153,485
11, Other INVESIEA @SSELS.......ccuvvvrcirrieeieeiecieiseeese st | nenssees 10,991,476 . 10,991,476 | ..o | v 10,991,476
12, Total INVESIEA @SSBLS. ... | eeen 2,436,784,757 | ......... 100.0 | ..... 2,436,784,757 | .oovvvvrrrrerin. 0 e 2,436,784,757
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT.........cururrereririierereieiserssstseessssssessesessessssssssss st ess s ss st s st st s st st ses st s st nes
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........cc.errruririrrerriesessse st essss e ssenens

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cceviiivrieieiisieie et nas

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13......oeieece ettt ettt bbbttt nans
3.2 Totals, Part 3, COUMN 1. ...ttt sttt n st

Total gain (loss) on disposals, Part 3, Column 18

Deduct amounts received on disposals, Part 3, Column 15.....................] - - A I
Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.....ociieieicieisce ettt bbb es
6.2 Totals, Part 3, COIUMN 13........ciieicce ettt bbbt bbb nans

Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, Column 12...
7.2 Totals, Part 3, Column 10.......ccoeererrerrernrernnns

Deduct current year's depreciation:

8.1 Totals, Part 1, COUMN T1......uiiiiiitici ittt
8.2 Totals, Part 3, Column 9.....
Book/adjusted carrying value at end of current period (LINES 142+3+4-56-T-8).........ccueuririieriiriirieieissiese sttt st

Deduct total nonadmitted amounts

Statement value at end of current period (LiNe 9 MINUS LINE 10).........cuiueieiiiiirieieisiecese sttt bbbttt sns

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAT........ccvuiiveviiirieiieie ettt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7)

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cverrriririnrirreissesse st nseees

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12......uiieieiciieiees ettt
3.2 Totals, Part 3, COIUMN 1. ..ottt bbbttt
ACCTUAL OF GISCOUNL. ..ottt ettt s s8££ 8RR AR R bbb n st n s

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O.......ooiii bbbt

5.2 Totals, Part 3, ColUMN 8.........c.ccuivireieieieeeee e - W o - .

Total gain (loss) on disposals, Part 3, Column 18..........cccccovverrvrirrninnnnd NN

Deduct amounts received on disposals, Part 3, COIUMN 15............oiiiiieieiie ettt ettt bbb bbb aes
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES.........c.cveiiieiee et

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.....oiieieiciie sttt bbbttt
9.2 Totals, Part 3, COIUMN 13........oeiececs ettt sttt bbbttt bt sees

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 1.ttt sttt bbbt s et st es e
10.2  Totals, Part 3, COIUMN 10........cu ittt bbbt

Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-8+9-10).......cccovrrrimrnrnrirreinernsensereesssssenssssessssenenns
TOtal VAIUGHON GIOWANCE. ... bbb
SUDEOLAL (LINE 11 PIUS LINE 12)....uveiieeeeiieiiceeie ettt sttt s8££ 88888t
Deduct total NONAAMItIEA BMOUNES...........c..iiii bbb bbb

Statement value at end of current period (LINE 13 MINUS LINE 4. s st s ssessss s sssssasssssssssessessssssessessassssssessassessnssessons
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT.........curieiererirriierireie et sse et sse sttt sttt nen

Cost of acquired:
Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.cueveerieiriesese ettt saes 8,469,500
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........ccceuiiiueieeirieie et nas 2,529,570

2.1

10,999,070

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coueiivieeeicieteic ettt bbbt bbbttt
3.2 Totals, Part 3, COIUMN 2.ttt sttt

Accrual of discount

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 3.ttt bbb bbbttt
5.2 Totals, Part 3, COIUMN O......cuiiiiiiiecieiss ettt ettt

Total gain (10ss) 0n diSPOSalS, Part 3, COIUMN 19.........c.riieierieieeireie et ss et es st st s e f s8££ bbbt

Deduct amounts received on disposals, Part 3, COIUMN 16.............ccveuieieieiieeie ettt sttt b st b s as st s s s sttt es st en st s nenn

Deduct amortization Of premium aNd GEPIECIATION. ..........cururireieerireieeeee ettt es st s st f Rt

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 7.ttt bbbt bbbttt
9.2 Totals, Part 3, COIUMN 14.........ooiiiisieieseeiee ettt bbbttt

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

10.1 Totals, Part 1, Column 15...

7,594

10.2 Totals, Part 3, Column 11.........coevrrrriernne

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

Deduct total nonadmitted amounts............ccccceevieerecericennnnen,

0

Statement value at end of current period (LiNE 11 MINUS LINE 12).......cuuiuiiueireiiiirieiiisse ettt b st bbbt snn

Book/adjusted carrying value, December 31 of prior year....
Cost of bonds and stocks acquired, Part 3, Column 7..

Accrual of discount

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Unrealized valuation increase (decrease):

4.1
42
43
44

Part 1, Column 12

30,591

Part 2, SECHON 1, COIUMN 5. ...ttt bbbt ans
Part 2, SECHON 2, COUMN 3. ...ttt ns 537,697

Part 4, Column 11

............................................................................................................................................................... 4,852

10,991,476

10,991,476

2,286,152,264

403,906,563

9,096,086

573,140

Total gain (10ss) 0N diSPOSAlS, Part 4, COIUMN 19........c.iiieiiicieiieiieie ettt s e s bbbttt nn

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7.ttt bbbt

Deduct aMOTHZAtION OF PIEMIUM. ........cuiiiieieiee ettt s s8R s R s bbb s bbbt

Total foreign exchange change in book/adjusted carrying value:

8.1
8.2
8.3
8.4

Part 1, Column 15

[T 7YYo 11o] TR O 14 K OO
Part 2, SECHON 2, COUMN 16.........cuiireiriiiieieiisse ettt b s ses

Part 4, Column 15

4,027,541

387,674,186

2,850,765

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

9.1
9.2
9.3
9.4

Part 1, Column 14

............................................................................................................................................................... 254,608

Part 2, SECHON 1, COUMN 17 ...ttt bbbt aes
Part 2, SECHON 2, COUMN 14.........ovieicieeeieieeee ettt sttt sttt naen 185,386

Part 4, Column 13

............................................................................................................................................................... 27,386

467,380

Book/adjusted carrying value at end of current period (LIS 1+2+3+4+5-6-T+8-9).........cccoeieriiriieicie ettt

Deduct total NONAAMILEEA BMOUNLS...........c.eiiieiieiciiieie ettt s bttt b st s bbb s b b st s st s bbb bbb sttt

Statement value at end of current period (LiNE 10 MINUS LINE 11)......vuiuririrriinririeiiesinsisessss et ssessesssssssssessesssssssssessasssssssssessesssssessessssssssessessessssssnssons

Si03
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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... 5,948,678 ...6,241,883 6,017,243 5,935,984
Governments (Including all obligations 2. CANAA........coiieicieie i | e | et sntenns | sriesstes ettt en e sebens | cressesier et naees
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. TOtAlS.....ocvecceeri i | v 5,948,678 | ..ooovvvvrnirriciennns 6,241,883 | oo 6,017,243 | ..o 5,935,984
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 59,657,703 | oo 61,950,776 | oo 60,191,723 | oo 56,805,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 45,932,390 | .o 47,839,129 | .o 46,250,500 | ..o 44,216,163
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. .o | e 263,874,116 | ..oooovvcricnnnnes 269,432,111 | oo, 265,822,237 | oo 250,329,408
Industrial and Miscellaneous, SVO Identified 8. United States........cooeurverenees | covrrerirerienne 1,666,557,580 | .......ccoeeenne. 1,719,425,233 | ...ovvvevenes 1,676,366,280 | ........ccco.nc. 1,714,013,913
Funds and Hybrid Securities (unaffiliated) 9. Canada.......ccoooeueueieieeeie | e 40,907,153 | oo 42,032,481 | oo 40,855,910 | .cocvererire. 41,000,000
10. Other COUNtriEs......ocuererurerenes | enrrerreresneens 223,312,906 | ..cooovireririennns 229,451,108 | ....ooovvenerennns 225,021,322 | oo 225,125,733
11, TOtalS. e | e 1,930,777,639 | ..oooovvvrnnens 1,990,908,822 | ..., 1,942,243,512 | .cooovvv, 1,980,139,646
Parent, Subsidiaries and Affiliates 12, TORAIS. ..o | senies | sesesssesssenssens st sentes | cbsessensens bt nnsnnins | chinbiens s
13. Total Bonds......oeurmsmsesmssssssns | cocvevernnnnn.2,306,190,526 | .ovoerr2,376,372,722 | ovverr0002,320,525,216 | oo 2,337,426,202
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other COUNHES......cccrvurerrenes | crvvrencrensireineens 1,000,000 | ..oovverrrenirineiiene 992,500 | ...oveeviriirenenens 1,000,000
17, TOaIS. oo | oneeeseneseneeneenns 1,000,000 | ..o 992,500 | ..o 1,000,000
Parent, Subsidiaries and Affiliates 18, TOtAIS.....cvuieiiiiiisrisrisnis | seniies | sesens s sens st entes | sbsensens st st
19. Total Preferred Stocks......c.. | ceoovvvericiinennnnns 1,000,000 | ..ovcveirerriianes 992,500 | .o, 1,000,000
COMMON STOCKS 20. United States..........couveeverirnees [ covreevinerineninenns 5,572,735 | cooooererecrirciennn. 5,572,735 | covoovvvierrcrinnn. 5,903,672
Industrial and Miscellaneous (Unaffiliated) 21, CANAMA......cveceeierririeienins |t nntens | seresestn sttt ess st nnn | sressneesten st sentns
22. Other COUNTIES........ocuriiniis | e | corssissississsssssssisssesssesnies | sosessiesssesssesssesssssssesssssssssees
23, TOtalS....ocoreeerresrireriesciinrines | o 5,572,735 | cooovvrrrirrirsciennns 5,572,735 | covovvvrreriinerinnn: 5,903,672
Parent, Subsidiaries and Affiliates 24, TOtAlS......cveiieiiiieineiscineis o | s | srrense s
25, Total Common StockS.....cun: | woveveesiierniieennnns 5,572,735 | cooovvvrnirirsciinnns 5,572,735 | covovvvirariscrennns 5,903,672
26. Total StOCKS.....ccemreeenssrrmssnenss | coviciiniiiniciinensd 6,572,735 | cooooveriiniririciinnes 6,565,235 | .cooovirniniieninnn: 6,903,672
27. Total Bonds and Stocks...... 2,312,763,261 2,382,937,957 2,327,428,888
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Annual Statement for the year 2016 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
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 Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less 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

1.1 ....51,665,213
1.2
1.3
14
15

1.6

..... 3,437,975

1.7

2.1
2.2
2.3
24
25
2.6

2.7

GoIs

3.1 ...16,024,700 |............ 11,398,672 |.............29,086,311 | .............. 1,148,351 | oo XKX oo | e 57,658,034 |.......cccoviveennnn B | 58,812,369
3.2 ..1,999,669 |.. ..1,999,607 |...
3.3 . . 0 200
3.4
3.5
3.8 NAIC B |t | s

....57,658,034
..1,999,669 |...

..... ....59,657,703

3.7 TOtalS....oeiii | 0 |, 18,024,369 |............. 11,398,672 ... 29,086,311

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

XXX
XXX.
XXX.
. XXX.

.......... XXX
.......... XXX

............. 14,297,911 |.............20,638,854 44,307,390 .o

4.7 Totals

.......... XXX ..45,932,390 | .0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC Toicircrnrcreernnneenssnsnenenenissenesenessnnsenes | eeesenenenen 328,702 | i 52,268,715 |............46,342,100 | ...........110,092,574 | .............49,688,639 | ....... XXX.\orvvrerrers [ ovrrrrin 262,717,730 | .covvvvrireennn 112 | 261,175,701 | oo 113 | 259,668,258 |.......c...... 3,049,472
5.2 .1,156,386 1,156,386 1,161,631 1,156,386
53 L0
54
55

5.6 0

5.7 TOtalS......ovvvrisriisriiscisciissssss s | s 320,702 | nn.....53,426,101 |.............46,342,100 | ...........110,092,574 |.............49,688,639 | ... XXX.cooovovorres | crrirnninn 263,874,116




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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 Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less 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)

8.1 NAIC T | e 134,726,074 |........... 421,445,467 | ........... 541,593,920 |............. 79,106,461 |............. 14,016,080 | .......... 99,9, OIS IV 1,190,888,002 |......cccvcvvreernce 50.6 |........ 1,233,333,367 |..oooovurcrcrinnines 53.3 | 602,702,029 | ........... 588,185,973
6.2 210,294,364 438,719,514 21,857,526 696,591,728 . 628,482,561 . 575,344,022 121,247,706
6.3 17,488,417 13,998,824 35,805,767 . 30,694,478 . 23,571,520 12,234,247
6.4 4,064,282 1,653,286 6,117,518 . 9,608,633 . 5,986,277 131,241
6.5 90,744 999,871 1,166,144 . . 1,166,144
6.6 104,689 208,480 . 331,424 . 208,480

6.7 996,970,104 1,930,777,639 . 1,902,450,463 . 722,007,647

7.1
7.2
7.3
7.4
7.5
7.6

7.7

90IS

8.1
8.2
8.3
8.4
8.5
8.6

8.7

9.1
9.2
9.3
9.4
9.5
9.6




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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 Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less 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 1ottt (d).......185,866,191 | ........... 502,056,066 | ........... 614,984,108 | ........... 239,476,934 | ...........c. 64,853,070 | ovooveeeeeeeeieiens 0| 1,607,236,369 | ..ooovvrvrrerereneenn88.3 [t XXX s [ e ) 0., SO B 1,016,000,924 |........... 591,235,445

10.2 23,720,297 | ........... 213,450,419 | ........... 438,719,514 |............. 21,857,526 | ...cccvnnne. 2,000,027 | .oooveieirreeead (V] I 699,747,783 | .oovovviviereennn29.8 | e XXX e e e XX s [ 578,500,077 |........... 121,247,706

10.3 | (d).........3,326,681 | ........... 19,113,417 |. 113,998,824 .0 991,845 . .37,430,767 .25,196,520 |. ...12,234,247

104 NAICA.....iiiiieineeneeeeenesneensenessssensesssssssesnes | (@)ereieinnens 499,950 |...cceer.n4,064,282 | ..o 1,553,286 | o0 | 0 |0 [ 6,117,518 | oo 0.3 i e XXX s e XK e s 5,986,277

10.5 NAIC 5..ciisrenereeessesesesniseesesenssssssnsssesssssenens | (Q)eeereirneneens 75,529 | covvveeeennn90,744 | 999,871 | e | 0 [0 [ (€ 1,166,144 | o000 [ XXX e e XXX e s 1,166,144

10.6 ) 18,316 | voovviveeerenn85,475 | i 104,689 [ i |0 | 0 (€, 208,480 | .oovovrrrereienrenn0.0 [ e XKX e [ e KK e | s 0

10.7 213,506,964 | ........... 738,860,403 | ........ 1,070,360,292 |........... 261,334,460 | ......ce.e. 67,844,942 (b)....2,351,907,061 1,626,849,942

10.8 Line 10.7.a5 @ % Of COL 7..veviieeieiieiisisiissssssessisnssssnssisnes | cerssesssssssssessennnes 9.1 | s K 455 | v, 111 ] s 2.9 0 | s FLOO X0 SO0 ¢ RO ISR 0.0, RO IVRND o, ¢, SOOI [FPRRR 69.2
11. Total Bonds Prior Year

T4 NAIC Tt nsnes | enreeneens 203,223,425 | ........... 478,566,091 | ........... 658,701,408 |........... 236,042,361 |............. 62,702,660 |........... ) .9, GOSN DU ) .9, GOSN DU ) 0.9 R I 1,639,235,945 | ..o 709 | ... 1,003,845,202 | ........... 635,390,743

11.2 NAIC 2.ttt | eesssisena 33,465,991 |........... 167,167,221 | ........... 402,503,083 |......cc..c.. 26,507,504 |............... 2,000,000 |........... )9, SO O ) 0.9 SO U ) 0.9 SO B 631,643,799 | ..o 27.3 | 509,450,380 | ........... 122,193,419

T1.3 NAIC 3o snrees | sreeesenseens 3,179,605 |....coooene 17,197,737 | 10,854,264 1,087,872 |........... ) 0,9, GO PR ) .9, GOSN DU ) 0.9, NI ISR 32,319,478 R N 19,466,637 | ..o 12,852,841

L0IS

114 501,039 3,485,089 |. ...5,503,969 ..90,324 9,608,633 | .. 133,948
115 NAIC 5uereseeeeesssessseeesssseeeenssessnnesnes | enneenssensensssssennennss0 | renienenisnesnnnes | serseeneeneensssseesensees | sensnseensssssensssssessesnees | enssesseenessssensenseensense | soeeneees s XKKurrenerennen | eerrerneese XX riivirinnn | verrrreee e XXX [ (€)evirieieiriinnd 0 [ covrrrrrerrreneeeend0.0 s | s
11.8 NAIC B...ceccrereneeeeseseeseensssessensssssssessesensensns |_eneeseessnnneness 20,982 |iiiinninnnnn 118,152 | i 187,209 | 81 [ [ X [ XX e XXX [(C) e 331,424 . 331,424
117 TOAIS. .o eeseeesseeesnneeenennnnens | eneeennn 280,396,042 | ............666,534,290 | ........ 1,077,749,933 | ........... 262,578,158 |............. 65,880,856 (b)....2,313,139,279 . 770,902,375
11.8 Line 11.785@ % 0f Col. 9...ccovvvrniniieinininnsrnnnsneinnsninnns | conenersessnenneneene 104 | 288 | i 46.6 | o, 114 | s PR TN 0.9, RIS DRINIID 0.0, CRUNTITITE NI o. ¢, CRROTR TR 100.0 A I 33.3
12. Total Publicly Traded Bonds
121 93,173,857 |........... 227,497,535 | ........... 430,627,959 |........... 212,018,257 | .o 52,683,316 | ...ccvvverrirreieireiinins [ s 1,016,000,924 | ....ccooevvvvnn 432 | 1,003,845,202 | ....ocvvvrrririrnenn 3 1,016,000,924
12.2 20,059,074 | ........... 170,024,845 | ........... 369,390,696 17,025,435 | 2,000,027 |..ocoveeeeeineeeineees | e 578,500,077 G TN I 509,450,380 | ...coovvvrirrenenn22.0 [ 578,500,077
12.3 NAIC 3...icncncseeesesesnssnesenssssinssseneness | neeneesenenenenne 16,093 | 113,001,608 | oo 12,118,819 | iovieicreineniereis [ | e | e 25,196,520 | .coovvvrvinevenen 11 19,466,637 | e 0.8 | 25,196,520
124 NAIC A ..oireeeenereeeseeeeneeesneseessesesssenssesssnsesns | coneseenneneennn 899,950 | 13,986,189 | oo 1,500,138 | .ooooecerieiercireeireins [ ereerereeeeneiseeeseinneees | eeeeneseeeenennsenenennns | seeeeeeneenens 5,986,277 | coovrevrreineennd0.3 | i 9,474,685 | 04 5,986,277
125 ..999,871 ...1,166,144 ..1,166,144 |.
12.6
12,7 TOAIS..coeeec s | erreenns 113,884,503 |..........414,600,921 | ..........814,637,483 | ........... 229,043,692 | .....oveene. 54,683,343
12.8 Line 12.7 asa % of Col. 7..... . ..7.0 . .34
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.........c.cccccvvriris | covviviviviviririrrinn 48 | ikl T8 | 346 | el 9T | i, 2.3
13. Total Privately Placed Bonds
13,1 NAIC Tt | ensnnineae 92,692,334 | ........... 274,558,531 | ........... 184,356,149 |............. 27,458,677 | ..covvenen. 12,169,754 | oo [ v 591,235,445 | ....ccoovviveireeen25.1 | 1035,390,743 | o275 | XXX vveerieine [ e 591,235,445
132 3,661,223 | ............43,425,574 | ............ 69,328,818 | .....ccoeunne 4,832,097 | oo | et | eeseneeees 121,247,706 . B ISD 4.0, GO DU 121,247,706
13.3 NAIC3... .3,250,588 | .... 1,880,005 | ..o 12,234,247 ...12,234,247
134 53,148 |.. . 131,241
135 NAIC ettt | resesss st eniesinnes | neriessenten st | sebnteer s | o
13.6 104,689 | ..veiieierernriniiniisinns [ eoresnisneseesseene s
137 TOtAIS..coocerercreeresre s | e 99,622,461 | .........324,250,482 | .......... 255,722,809 | ....ccvvvnee 32,290,768 |............. 13,161,599
13.8 Line 13.7 as a % of Col. 7..... 383 | 45 | .. .18
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10........cccccvrcreene | covvrinrnnncnnineendhi | v 138 | o 109 | s 14 | e 0.6
(@) Includes $.....719,282,725 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....208,480 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes$.....0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 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§.....45,716,534; NAIC 2§.......... 0; NAIC3S.......... 0; NAIC4S......... 0; NAIC5S.......... 0; NAICG6S.......... 0.




Annual Statement for the year 2016 of e ANNUITY INVESTORS LIFE INSURANCE 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 4 5 6 7 8

2 3 9 10 1 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 1SSUEK OBlGAtIONS.......cevieeieeeie sttt | sersessnees 46,313,709 3,418,811 | 1,345,385 551,160 [ .ovveeereeeierierireiieis [ e ) 0,0 N IO 51,629,065 | ....coovvvrrrrrinines 2.2 | 39,691,125
1.2 Residential Mortgage-Backed Securities... ...9,290 19,164 | .. 1,574 ... .0.0 ... 1,756,590

0.0
0.0
22

1.3 Commercial Mortgage-Backed Securities
1.4 Other Loan-Backed and Structured Securities.
1.5

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities.

0.0
.00 ...
0.0

2.4 Other Loan-Backed and Structured SECUMLIES...........ccoverrieereieeieiins [erreiiiieiiicieieiiiieiens [ | eieiniiiisisisieieinisisens | evsenisieisnissessneiesnns | evesnissssssessssnsssesessns | avessenens XXX 0.0

2.5 TOAIS.......cvieerecveceieieeee ettt seesensenaenes | erenreseesensesesessinens (O FESRveon o 1) [FOUOUUUORORUSRORRRON 0 ) [POUOOUOURURRRRURUR | ) [SVOUUURUORORRRRRRRUUR 0 I IOURRUO XXX..oovne 0.0
U.S. States, Territories and Possessions, Guaranteed

3.1 ISSUET OBlGAtIONS.......vvveiiriririeieiesissieissesississssesssssssssessssesssssnsns | srensnnssessesssnssnssessnnses | woessennnes 18,024,369 | 1ovirinnns 11,398,672 |............ 29,086,311 |.....coee.e. 1,148,351 | .......... D09 G U 59,657,703 2.5

3.2 Residential Mortgage-Backed Securities... . . XXX... .0.0 |...
3.3 Commercial Mortgage-Backed Securities.
3.4 Other Loan-Backed and Structured Securities
35

........................... 0]...........18,024,369 |............11,398,672

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities...
4.3 Commercial Mortgage-Backed Securities.
4.4 Other Loan-Backed and Structured Securities..
4.5 TOIS.....c.cviiiieiicce e nnenns | senrens

......... 10,504,209 |............

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 Issuer Obligations
5.2 Residential Mortgage-Backed Securities...
5.3 Commercial Mortgage-Backed Securities

..36,691,324 |.

213,804,256
2,528,190

5.4 Other Loan-Backed and Structured SECURHES............ccveverevrieeiiiiiiens [ ererieiinas 1,294,196 9,792,432 |.............. 9,650,776 |............ 16,731,002 |.............. 8,712,590 |.......... 0.0, S R 46,181,086 | ...ccovvveeeieeean 2.0 [ 46,004,886 | ......ccoceeereeenn2.0 [ 43,131,614 | ..o 3,049,472
5.5 TOMAIS.. ...ttt nasnssnasnna | sresesnenian 4,325,702 ... 53,425,101 |............ 46,342,100 | .......... 110,092,574 |............ 49,688,639 | .......... 0.0 S [ 263,874,116 | ..cocvevee 112 | 262,337,332 | oorereerene 113 | 260,824,644 |........... 3,049,472
Industrial and Miscellaneous (unaffiliated)
6.1 1SSUET OBIGALIONS. .......oocveverececee et | envenseenes 45,557,049 |.......... 386,807,104 | .......... 826,827,884 |........... 69,013,733 | ............ 12,485,405 | .......... D 0.0 S 1,340,691,175 | ..ccevevveeeeen.57.0 | ... 1,247,107,968 | .....................B39 | oo 1,086,330,958 |.......... 254,360,217
6.2 Residential Mortgage-Backed Securities... ..40,966,843 | ............82,254,647 | ............31,482,086 |. . 2,397,892 ...178,214,787 | ... 7. BT | 71,394,234 | ..........106,820,553
6.3 Commercial Mortgage-Backed SECUMIES.............cvvevverueveeeeeceeeieeereeees | erveeeens 55,294,828 | ............ 23,375,307 |............ 52,514,841 | ..coceoee... 94,889 | .o 257,993 131,537,858 | .coveveerevecenenDB [ 100nn216,219,955 | 9.3 | 51,020,739 | 80,517,119
6.4 Other Loan-Backed and Structured SECUMtes.........c..covuevecvrreverieeriens | orrrrenis 20,548,127 |.......... 161,031,691 |............ 86,145,293 1,866,662 280,333,819 | .cooooverrecreenn11.9 [ 0....236,833,687 | o102 | 24,061 | ... 280,309,758
8.5 TOMAIS......oeceeeeeieeiectct ettt sttt sttt neenas | eneeneas 162,366,847 |.......... 653,468,749 | .......... 996,970,104 |.......... 100,963,987 |............ 17,007,952 |.......... .0 S 1,930,777,639 | ......................82.1 | .......1,902,450,463 | ......................82.2 | ....... 1,208,769,992 |.......... 722,007,647

Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed Securities.
7.4 Other Loan-Backed and Structured Securities
7.5 Totals

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 ANNUITY INVESTORS LIFE INSURANCE COMPANY
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 1 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 orLess 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.........cccoccevvvvvviviecnne | vrerreee XXX | v XXX [ e XX [ eveeeee XK [ e XK i | e | cveenennsnennenen 0 | v 0.0

Bond Mutual Funds Identified by the SVO...

Total Bonds Current Year

60IS

10.1 ISSUET OBlIGALONS. ....v.cvvveriiiiririeireirese e sssnsnens | essnssnes 95,373,995 | .......... 462,340,340 | .......... 890,561,176 |..........212,651,540 |............ 54,609,805 | .......... XXXeovvveveens e 1,715,536,856 | ..ooovvvererereeenn 72,9 | XXX | e XXX | e 1,461,176,639 |.......... 254,360,217
10.2 Residential Mortgage-Backed SECUMtIES..........ccvvrvrerirerrireeriereinnens | veeeereinens 40,995,818 |............ 82,320,633 | ............ 31,488,206 |...........21,114,893 | .............. 2,397,892 178,317,442 | oo 1.6 | XXX | e XXX | e 71,496,889 | .......... 106,820,553
10.3 Commercial Mortgage-Backed SECUMtIES. ........ovverrrrrereinieeeireieieinees | veerereenns 55,294,828 | ............ 23,375,307 | ... 52,514,841 | ..o 94,889 | 257,993 131,537,858 | .o 5.6 | e XXX | XXX | e 51,020,739 | ............ 80,517,119
10.4 Other Loan-Backed and Structured Securities.. ....21,842,323 | ..........170,824,123 | .. ..95,796,069 ....10,579,252 326,514,905 43,155,675 | .. 283,359,230
10.5 SVO Identified Funds XXX..ooren XXX.ooova XXX XXX oo | cvrerieerierceeeieenl0 | e 0 ooereeeeeeeend0.0 [ XX e e XK e [ e (1 I 0
10.6 TOAIS....vveeeeee et snsenns | seeeeene 213,506,964 |.......... 738,860,403 | ....... 1,070,360,292 |..........261,334,460 |............ 67,844,942 | ..o 0| 2,351,907,061 | ...coooeerereeea100.0 | e XXX [ e XK [ i 1,626,849,942 | .......... 725,057,119
10.7 Line 10.6 @58 % Of COL 7......ovuovreircreieieceeeee e | ceevesieriesesienienens 9.1 | oo, 34 | e 455 | oo, L P 2.9 | oo 0.0 | oo 100.0 [ oo XXX et XXX |tk XX Ko | e, 69.2 | oo 30.8
Total Bonds Prior Year
11.1 Issuer Obligations............ccccvevvrnenne ..107,890,190 | ..........371,572,201 | ..........873,164,893 206,422,273 | ............48,452,047 | ........ XXXocvevvrvven [ eereee e XK [ XXX | +00...1,607,501,604 | ... 895 | 1,352,395,822 | ..
11.2 Residential Mortgage-Backed SECUNIES...........ccovvrerriirerereieesiieeens | eveirienas 42,905,217 |............ 92,186,800 |............ 33,597,947 | ............ 29,906,794 |.............. 7,976,875 | oot XXX e | evreeeeee XXX [ e XXX s | 20000000.208,573,633 | 8.9 | 71,325,641
11.3 Commercial Mortgage-Backed SeCUNtiEs.............cevvierrivecreiiceiies [ eveirienns 75,490,638 |............ 87,317,517 | ...co.. 53,051,775 | .o 106,908 |....cccovvnee. 253,117 | oot XX e e XXX e [ ek XXX i [000000000216,219,955 | 9.3 [ 70,868,360
11.4 Other Loan-Backed and Structured SECUMtiEs. .........covvvveeeurcenierreninns | vevrereenens 14,109,997 |.......... 115,457,772 | .......... 117,935,318 |............ 26,142,183 |.............. 9,198,817 | ovoeee . XXX s | e e XX [ e XX | 000000000, 282,844,087 | o000 122 [ 47,647,081
11.5 SVO Identified FUNGS..........cccverevireieeeieiecees e veeiesens | evieiens D00, ST I .0, S P D09, S I XXX oo XXX oo | e e XXX e Lo XK [ e XK e e XK e e e XK X [, XXX
11.6 Totals...... 65,880,856 | ..o XXX e XK s e XK [00000.2,313,139,279 | ................100.0 | e 1,542,236,904
11.7 Line 116858 % 0f COL 9...ouvviviiiceccece e | eviesieiisienieneenas 104 | oo, 288 | oo 46.6 | oo, K P 2.8 |t XXX e e XK e e XK e | e 100.0 | XXX | i 66.7
Total Publicly Traded Bonds
12.1 1SSUET OBIIGAtiONS..........cveiveiviecicvcieie e | eevesaeseens 90,265,782 | .......... 370,595,210 |.......... 753,552,999 |.......... 201,139,470 |............ 45,623,178 | .......... )90, GO B 1,461,176,639 | ooovvvcrcrnn 62.1 |....... 1,352,395,822
12.2 Residential Mortgage-Backed SECUrties............ccevevieevcivieeieiieieienes | ceveiieians 15,426,517 | ............ 30,733,254 13,840,472 | ............ 11,149,070 347,576 71,496,889 O e 71,325,641
12.3 Commercial Mortgage-Backed Securities.... ..6,898,008 |... ...3,480,025 |.. .40,642,706 ..51,020,739 70,868,360
12.4 Other Loan-Backed and Structured Securities...........cccooevveveveeveviccens | eeeeeenen, 1,294,196 |.............. 9,792,432 |.............. 6,601,306
12.5 SVO Identified FUNAS..........ccoorirerriciieiieceseesee e | eeeennns XXX
12,6 TOAIS. ...ttt | erenienis 113,884,503

12.7 Line 12.6 asa % 0f Col. 7....ovvveveviierreeeeee
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10....

Total Privately Placed Bonds
13.1 1SSUET OBIGALIONS. .......oocverveiececie e | eesesstiesans 5,108,213 |........... 91,745,130 |.......... 137,008,177 |............ 11,512,070 | ... 8,986,627 | .......... D.0.0 RN IR 254,360,217 | covvoereereerean 108 |.......... 255,105,782 | ..o 1.0 [ ) 0,0 S 254,360,217
13.2 Residential Mortgage-Backed SECUMtIES.............ccevvereerveeevereieeeeieeis | eeveieas 25,569,301 17,647,734 |............. 9,965,823 |.............. 2,050,316 | .......... D0.0 T IR 106,820,553 | ...oovvrcrerrrreenn 45 |, 135,247,992 | ..o X )0, S O 106,820,553

13.3 Commercial Mortgage-Backed Securities............c.oocvurininiiriieiininns e 48,396,820 11,872,135 | oo 94,889 |.....ccoovvune. 257,993 | .......... 29,9, T IO 80,517,119 | oo 34 | 145,351,595 | ..o 6.3 | )0, GO R 80,517,119
13.4 Other Loan-Backed and Structured Securities.. ...20,548,127 | ... ..89,194,763 10,717,986 |.............. 1,866,663 283,359,230 .235,197,006 283,359,230
13.5 SVO Identified Funds XXX XXX D0, ST XXXoivinriniis [ | o 0] 0.0 [ D0, SR TR, 0,0, SN NI, 0, ¢, SRR [N R R T 0
136 TOAIS......ei s | s 99,622,461 255,722,809 |............ 32,290,768 |............ 13,161,599 | ..o 0| 725,057,119 | .o 308 | i 770,902,375 | oo 333 | b XXX s [ 725,057,119
13.7 Line 13.6:@5@ % Of COL 7.....oouiiuiiericiisiieiesseeesssississisniniies | ceteniesienienin 13.7 N 35.3 | i 45 | 1.8 | o 0.0 | i 100.0 | .ot XXX s [ i )9, GO RPN, 0,9, SOOI IOVINTD, 0, O, SRR IR 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10..........ccccuveuniinniinnies | o 4.2 L 109 | i 14 0.6 | oo [URV 30.8 .o XXX [ 20,9, SR [T, 0,9, ST NTTND, 0, 0, SRR [P N 30.8




Annual Statement for the year 2016 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

oLIS

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DECemMDEr 31 Of PIIOT YEAN...........ccoiiuurieririiiircrieiiniireieiesssise et eseninns | esenesseesiesi e 33,207,439 | oo 33,207,439 | ..ottt | ettt ettt entes | eestes sttt en

2. Cost of short-term investments acquired

....376,088,315

3. ACCIUAI OF BISCOUNL. ..ottt | oebsenb e s sttt 0 [ oottt | b e bbbt e | Seese R R R bbb | Sebe bR
4. Unrealized valuation iNCrEaSE (ECTEASE)..........cveirevirrireiriiiieieissiese sttt bes s ssssessessens | sbestessessssssessessssessessssestessessn s ssssessessesans 0 | ettt | ehetee e E ettt h ettt b e Rkt h kst et erebes | £1ebebebaeEe bt h b b e Rt b b e bt e b e bbbt nenebe | HEehebeb e h et b bttt bbbt nan
5. Total gain (0SS) ON AISPOSAIS..........cueuuririeiiiirerieiiriireiree sttt | oebsebies s sttt L0 O OO OO PP OT TS RSRPO
6. Deduct consideration reCeived 0N GISPOSAIS...........c.eriiieuriiieiriieieiteie et esen | ensesessentseb e b sttt nnes 363,579,220 | ..cocveviieiieeeeeeree s BT R TR Y A 2710 T O ORI
7. Deduct amortization Of PIEMIUM...........coeiiirieicirceieie ettt sssnne | oeteesesseesesessee et setes b st es s st ssessee e ensee e 0 | ettt ettt e | eaeteseres e s et ettt et e st e st e s e seae b s et et ssnaetes | 41esebesieEeteseses b s st et e et b s st et et sese s s et esesanses | Hbesetesesete s st et s Rt s en st s st n et s s st naen
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............cueiuriieieiniieisieisieesissieieisseseseies | seisssessessssessesss s sssensessenn L0 OO OO OO OO ST OSSP PP TR
9. Deduct current year's other-than-temporary impairment reCOGNIZEA..........c..cueurireiiurienieieirieeneieeeereineeeeie | eesesesee s er st 0 ettt | eer ettt

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

11. Deduct total nonadmitted amounts
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10.

1.

3.1

3.2

3.3
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior YEar (LINE 9, PHOT YEAI).......c.vuvurerurrireresresresesssseessessesssssssssesssssssssessessessssssessasssssssssessesssnssessesssssassssssnssessansssssess

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColUMN 12.........cc.ccvvevvvererersieiesieierienne 9,536,074
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccocveviereverrireireienn.

7,113,747

9,636,074

Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17..
3.2 Section 2, Column 19

8,123,178
(2,149,073)

5,974,105

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22............cuuiuiiriireieieeeeie ettt es e se et ss et s b E e s bbb sttt
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15..........c.cuiieieiicieeie ettt ettt s sttt s a st bt ss st te st b s s senesereaes

Amortization:
6.1 SECHON 1, COIUMN 19.....ceicecteietctet ettt ettt a st a bbb s st ettt b s sttt s sttt s s st ansnae (4,248,542)
8.2 SECHON 2, COIUMN 27 ...ttt sttt bbbttt e st e bbb st b s s st s s st see s s (4,964,674)

(9,213,216)

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COIUMN 20........ucuieeiciiteie ettt et s bbbt s bbbttt bbbttt
7.2 SECHON 2, COIUMN 23......ooiieiciee ettt s bbb Rttt

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20..

0

Book/Adjusted Carrying Value at end of current period (LiNES 1+ 2+ 3+ 4 -5+ 6+ 7 4 8)...cciciciiiiieiiieeseese sttt
DEdUCE NONAAMILEA @SSELS........cvvivevieiieieiiets ettt ettt bbbt s s a s e st s et s s s b bR bt s bR b8 e s s s b b s R s e Rt s A s s e st bR b s st et n st st bt n st e

Statement value at end of current period (LINE 9 MINUS LINE 10).........cuiiiueiiiiieieieisieie ettt sttt sttt ns s

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts

Book/Adjusted Carrying Value, December 31, prior YEAr (LINE 6 PHIOT YEAI)..........cueuiieireieieiieieieisie st sse bbb ss sttt s sttt

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

Add:
Change in variation margin on open contracts - highly effective hedges:

3.11 Section 1, Column 15, current year MiNUS............cccoeuvveerevrererereereseesinens
3.12 Section 1, ColuMN 15, PriOr YEAI..........cverevreieierereieieisssesse e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MiNUS............cccoeueverevrerererieieseseinnens
3.14 Section 1, ColUMN 18, PrIOr YEAI..........ccevevererereeressie e sesasseesenins 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccccevcvvcvererecrnenas

3.22 Section 1, Column 17, PriOr YEaI..........ccoevvieverrecresiseesieie e 0
Change in amount recognized: NO_N_E
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, Column 19, PriOr YEAT..........covrrurereereeeereereereesreeseeeeseeseeseeesees 0 0

Subtotal (Line 3.1 minus Line 3.2).....

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)..........cccc.ovvene..

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22 Amount recognized (Section 2, ColuMN 16)........cccevirriereerrieerseienennns 0

SUDLOAL (LINE 4.1 MINUS LINE 4.2)......cuuveeirrereeeeseeieseeisessessssssssseesessessssssessessassssssessessassssssessassssssssessasssssssssessesssssnssessessasssessessassosssessessessasssessessasssssessessesssssessessassnssns

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for tErMINALIONS IN PHOF YEAT..........vuurieiurerrieiseisesisseeisessssisse st ess st s st s sttt s s en s
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations iN PrOT YT ..ottt naes

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 -4.3 =51 =5.2).....ucmiiieieeeeeeeees ettt st s en
DEAUCE NONAAMIEA ASSELS........cvuiviiciciie ittt s bt s s s b s s bbb bR s b8 bbb bbb b ss b s et

Statement value at end of current period (Line 6 minus Line 7)

Si11

13,410,710

13,410,710




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

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

Si12, SI13



Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14 ...ttt bbb bbb bbb s sttt 13,410,710

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

3. TOtAI (LINE T PIUS LINE 2)....eviiveeicttie ettt sttt s st a a4t bbb s s b4 s b8 b bbb e s s bbbt b s bbb sttt 13,410,710

4, Part D, SECHON 1, COIUMN 5.ttt s bbbttt aen 13,410,710

5. PartD, SECHON 1, COIUMN B.......ovvieiiriiiicictseteie ettt bbbttt bbb s sttt et s sttt

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vueveieereicieis ettt ettt ettt s ba st sttt et es bt e b et b sttt s e bt s e see s st st st st 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B......uucviiiriiiieiecie sttt s bbb b s s bbbt 13,410,710

8. Part B, SECHON 1, COIUMN 13.........ouiiiiiieietce ettt bbb bbb et sttt bbb ss st

9. TOAI (LINE 7 PIUS LINE 8).....vveeieiicieeetese ettt b bt s bbb s st et s st b e s a s s b2 se s b b et bR b b s s b s A b e b b s et bbb st et b s st b st b st bn s tens 13,410,710

10, Part D, SECHON 1, COIUMN B........ovieeeececeeeete ettt ettt sttt s st st et s e et s et es st st s se s st et et sesntesna st et s snessanantanen 13,410,710

11, Part D, SECHON 1, COIUMN ...ttt bbb sttt bbbttt

12, Total (Line 9 MINUS LINE 10 MINUS LINE T1).....uiuereririieeeeeeeieeseetseeseeseese st saseesesseesssese s eessess s s sss et ess s ee 8 s s ee £ eEse 58 o284 s e 2 S48 bR E bbb e se st enteen 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ouivieicvceeie ettt ettt b bbb ae bbb st st s b b st n s bt n s ss s s anea

14, Part B, SECHON 1, COIUMN 20..........cieiiuiieietiisie ettt bbb s sttt s bbbttt

15, Part D, SECHON 1, COIUMN 1. ..oiirieiietiee ettt st bbb bbb sttt b s e s s ss s s st

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuiuiiuiiiieiieieisiiesie ettt st se sttt s sttt s 8 88t s bbbt s bbbt 0

Si14
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Sch. E - Verification
NONE

Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Si15, E01, E02, E03, E04, EOS5, E06
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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 1 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.J/A.C.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
309588 AC 5 |Farmers Insurance Company Surplus Note..........ccccoew. | vvevenee Los Angeles.............. CA... Guggenheim 2FE...... 12/30/2016) ...ooevvs | v 3,469,500 | ........... 3,453,621 | ......... 3,467,359 15,275 [ oo | e 0.800
638671 AK 3 | Nationwide Mutual Insurance Company Surplus Note... | ......... Columbus........ccc..... OH..... 1117/12016] c.voves | e 7,529,570 | ........... 7,514,670 | ......... 7,524 117 47,656 | .o | e 0.710
2399999. Total - Surplus Debentures - Unaffiliated. ..o ..10,999,070 .10,968,291 10,991,476 | ..o | i (7,594) | 0 | 0 0 62,931 0 XXX
4499999. Subtotal - Unaffiliated 10,999,070 | ......... 10,968,291 | ....... 10,991,476 | ..oooovcceeen0 | oo (7,594) | 0 | i 0 0 62,931 0 XXX
10,999,070 | ......... 10,968,291 | ....... 10,991,476 | .....cccoveveen0 | e (7,594) | v l0 | 0 0 62,931 0 XXX

4699999. Totals
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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
Surplus Dek - Unaffiliated
309588  AC 5 |Farmers Insurance Company Surplus Note. Los Angeles CA......... GUGGENNEIM. ...t naen 12/30/12016. | oo [ e 3,469,500 0.800
638671 AK 3 | Nationwide Mutual Insurance Company Surplus Note..........cccoeerviriinnines . | Columbus OH........... Stifel 111712016, | oo [ s 5,000,000 2,529,570 | .vvoviiniiirinnniiernnniiens | i 0.710
2399999. Total - SUIPIUS DEDENUIES = UNGFIIBEEA. ... ettt ettt ettt ettt es e ee e etssesemseseeseeseeeeie | efeseeseeesassesseeaseseseeseeseseeseeseEaeEoeseeseEoeseeseeeEaeeoeseeeEseseeseeseeaesees | 421e8esestessesessesessesseseeseeseeseseeseeeeeeeeet e e e e oeEeEAeE oot eeE oL e EaeEeeEeeA e seEeEEeEeEaeEee A e e e seteesee et eeteeseesetsesensensetantensensstsnsanses | nerssiessessesnnanes 8,469,500 2,529,570 0 XXX
4499999. Subtotal - UNaffiliated...........ccceiiieiiiiieieiieis ettt 2,529,570 0 XXX
2,529,570 0 XXX

4699999. Totals
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 20
3 4 11 12 13
Book/Adjusted Current Year's
Carrying Value Other-Than- | Capitalized
Date Less Temporary Deferred | Total Change in
Name of Purchaser or Nature| Originally Encumbrances, Impairment | Interest and B./A.C.V. Investment
CUSIP Identification Name or Description City State of Disposal Acquired Prior Year Recognized Other (9+10-11+12) Income

603

NONE
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SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

oL3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
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 BJ/AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
63252F  AA 7 |NATIONAL ARCHIVE 8.50 09/01/2019.......ccomuvmerirererneereiserneriesiesesssessssenes | cevees o] 798,416 |...110.124 757,846 (CHCTZ T [N NSRRI IR 8.500 |...... 7.620 01/06/2000. | 09/01/2019.
649085 AA 5 |NEW VALEY GEN 115572 05/01/20 SO U e .682,205 |...107.030 664,359 (2,857) [ oo | e | e 5572 |..... 5.151 12/16/2002. | 05/01/2020.
690353 RX 7 | OVERSEAS PRIV INV 4.44 2/27/27.........covvoveermerreririeiseriseiiissesneessssissessesienes | eeeens [P SURRTOURN IRPRRTO I RN 1,406,379 |...107.280 1,408,379 [ ..o | v | e | e | e 4.440 |...... 4.440 01/15/2010. | 02/27/2027.
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030 ...103.920 1,600,000 [ ..o | e | e | e | s 3.590 |...... 3.606 07/10/2013. | 12/15/2030.
912828 RP 7 |U.S. TREASURY NOTES 1.75 10/31/2018 ...101.063 1,273,809 [ ..veovveerrrvervenires | verrerernee(2,040) | o [ [ s 1.750 |...... 1.583 09/12/2014. | 10/31/2018.
912828 XA 3 |U.S. TREASURY NOTES 1.00 05/15/2018........cccccccvnrimniinnieninnninnicnnienniennes | S | o | i i 0.210,295 | 99.969 210,138 | .o [evvnninniennea(99) [ o [ [ 1.000 |...... 0.952 05/28/2015. | 05/15/2018.
0199999. U.S. Government - Issuer Obligations XXX 5,912,531 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
313838 RS 1 [FNCL 511797 PT 6.0 5/01/2031........ccvvmevirrerenrierseriserieseseessssssssessenssesenns | sevees [P0 PO I L1 11,378 [..114.234 | oo 13,000 | .oovvereeriinnes 11,380 11,252 | cvvevvrnerrerrneenens [ e T e | v | e 6.000 |...... 5.988 10/19/2001. | 05/01/2031.
314060 2L 6 |FNCL 811779 PT 5.0 1/1/2035........ocuseiriiiiniienisssiseisssnisssisssnsssnssssessssssssessnss | oesene | oo | enennnneens | evneninen ] [ inrinsninsninns 30,136 |...111.981 24,896 | ..o [ernnenninenna(88) [ oo [ [ 5.500 |...... 4.905 01/11/2005. | 01/01/2035.
0299999. U.S. Government - Residential Mortgage-Backed Securities. 41,515 XXX ...46,202 36,148 0 XXX XXX XXX XXX
0599999.  TOtal = U.S. GOVEIMMENE. ...tttk | crenssnenad 6,017,243 XXX | 6,241,883 | ..ooovnens 5,935,984 5,948,678 0 XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
041042 WY 4 |ARKANSAS ST A4.11107/01/2034..........cocconncn. 1,000,000 |...102.845 1,000,000 1,000,000 [ .ooceoueerenerieries | rererneerenineineiis | eereseesneinsinens | reeeseeesssseenes | e 4111 ... 4111 06/30/2014. | 07/01/2034.
13063A 7G 3 | CALIFORNIA ST 6.20 10/01/2019 2,021,080 |...111.125 2,000,000 2,007,093 (2,308) [ ..ooevnreenrienins | e | e 6.200 |...... 6.058 10/08/2009. | 10/01/2019.
20772G  F4 5 |CT ST SER A5.85 3/15/2032......cccuumiririireiiniieeiiesiesissesssissssesssesesssssssinn 3,794,023 |...121.687 3,005,000 3,665,821 | oo | e (31,288) [ oo [ e [ e 5.850 |...... 3.917 08/14/2012. | 03/15/2032.
20772) AC 6 |CONN ST TXB SER D BABS 5.09 10/01/2030 1,155,140 |...112.915 1,000,000 1,120,493 (9,460) [ ....vouveerrierin | e | e 5.090 |...... 3.675 02/19/2013. | 10/01/2030.
246380 7R 4 | DELAWARE ST SCH CONSTR 4.55 07/01/2029..........ccomeerrremeieerereeiseinnenins 2,333,830 |...110.398 2,000,000 2,267,743 | oo | e (17,929 [ oo [ e [ e 4.550 |...... 3.239 12/10/2012. | 07/01/2029.
373384 ST 4 |GA ST RECOVERY ZONE C-3 4.37 10/01/2027 1,004,880 |...107.329 1,000,000 1,004,000 (287) | ceververrrinrinens [ e [ s 4.370 |...... 4.323 09/05/2013. | 10/01/2027.
373384 TL 0 |GAST SER D QSCB 3.88 07/01/2022 ..5,800,000 |...107.789 5,800,000 5,800,000 | .ooorvvncrierirneiriens [ e [ e | e | s 3.880 |...... 3.880 06/21/2011. | 07/01/2022.
452152 GR 6 [ILLINOIS BABS 6.20 7/01/2021........ccovvvererimirnerieriiriseisneriensnenssenisnisennenes | evvenne | o [roverereen 1| 0iin2FE | i, 1,999,420 |...105.284 2,000,000 1,999,669 B2 | coveereerinnnienns [ e [ e 6.200 |...... 6.204 07/14/2010. | 07/01/2021.
574192 6N 5 |MARYLAND ST QSCB 4.35 8/01/2025.... 1,001,080 |...109.318 1,000,000 1,000,695 [ ...eouerrerierirneirns | crrerierirneenns [(G16) ) [TTORRON ISR IOV 4.350 |...... 4.340 07/29/2010. | 08/01/2025.
574193  GK 8 |MARYLAND ST FACS LOAN 2.80 8/01/2027........cccovrveerervrinvermrnenernenensnninne | eoveres oo [ovveeen 1| vt IFE | i, 1,974,260 |..... 95.670 2,000,000 1,980,673 1,539 | o | s [ e 2.800 |...... 2.907 08/08/2012. | 08/01/2027.
57582P UD 0 [MA ST CONSOLIDATION LN E 5.306 1/01/2030 2,179,080 |...116.130 2,000,000 2,154,280 (8,562) [ ..vuevureaerrerin | weererrnernnerineeins | vevens 5.306 |...... 4515 [ | s 53,060 | ........ 106,120 | 12/16/2013. | 01/01/2030.
57582P  UT 5 [MASS ST BABS 4.91 5/1/2029..........cceuucmrrverrerrnrinninnnnninernenessisssessinnnes | evveens | [roverereen 1| el IFE | s 1,184,890 |...115.449 1,000,000 1,146,160 (9,369) [ ..oovvnrverrierins | erernrrinrinerirenins | e 4.910 |...... 3.445 [MN......| covervenns 8,183 | .......... 49,100 | 08/09/2012. | 05/01/2029.
57582P WK 2 |MASSACHUSETTS ST 4.20 12/01/2021 3,036,940 |...106.700 3,000,000 3,018,549 (3,347) [ oo | e | s 4.200 |...... 4.060 12/07/2010. | 12/01/2021.
594610  6Q 5 |MIST4.14 11/01/2020........ccommrreviiriereiniernrissesnersssssensssssessessssssssesssenss | eonens | oo [eenveeinens | vene TFE | v, 1,000,000 |...108.172 1,000,000 1,000,000 | .ooovvrerinieiernnins | e | e | e | e 4.140 |...... 4.140 10/14/2010. | 11/01/2020.
594612 BC 6 |MICHIGAN ST SCH LOAN BD A 3.00 5/15/2026............ceeverrreerrerrerrisneeserens | cevves | ov | eerivnieeni | ot AFE | cie.......996,760 | ... 97.480 1,000,000 997,567 221 [ [ e [ e 3.000 |...... 3.030 04/11/2013. | 05/15/2026.
594612 BS 1 |MICHIGAN ST ENVR PROG B 3.59 12/01/2026.... ..1,000,000 |...103.669 1,000,000 1,000,000 [ ..ovouvverieiienins | e | e | s | s 3.590 |...... 3.590 06/25/2014. | 12/01/2026.
605580 5Q 8 | MS ST TAXABLE D 5.539 10/01/2029........cccuvermrrnrenerrnsniserserirerisseesensssninnnns | ovvene | or | wevnerenn ] [ il IFE | i 2,223,480 |...117.870 2,000,000 2,191,166 | .oooevecrerrcninns | e (10,863) [ .ovvvvvereereenns [ wrrerreriseerneniinns [ erv 5.539 |..... 4.543 11/12/2013. | 10/01/2029.
605580  5X 3 | MISS ST BAB 5.245 11/01/2034..........ocvvrivvrinrircrierinniseiveniinenssnissnisninenns | vevees | or | eveveeen ] [l IFE | i 3,543,630 |...119.973 3,000,000 3AT4,618 | .o | i (17,964) [ oovvoreveeveeiens [ e [ i 5.245 |..... 3.996 02/19/2013. | 11/01/2034.
605580 6K 0 | MISSISSIPPI ST D 4.131 11/01/2022.........ccovvvverierirereneenerienerserseeiseesennnns | vevene | oo | wevvverenn ] [ il IFE | i 1,000,000 |...108.208 1,000,000 1,000,000 [ ..oceoueeerrnerierirns | rererreernninsrenis | e | e | e 4.131 | ... 4.131 10/21/2010. | 11/01/2022.
605580 6S 3 |MS ST SER C 3.243 10/01/2021 1,000,000 |...103.448 1,000,000 1,000,000 [ ..o | e | e | e | e 3.243 | ...... 3.243 10/06/2011. | 10/01/2021.
605581 FF 9 | MISSISSIPPI ST D REF 3.729 10/01/2032.........cccemrimerrerrsrrenreesriessessssnenns | eevvees | v | evveerreen ] [ el IFE | i 2,000,000 |..... 97.332 2,000,000 2,000,000 | .cooueveerirerirneerens [ e | e | e | s 3729 |..... 3.729 02/04/2015. | 10/01/2032.
686053 GG 8 | OR SCH BRDS TXB PENSION 4.759 06/30/2028............cccoouvemrimerverrmivnnnnne | veveeee [ or | eveveee T [ il IFE | i 3,319,320 |...106.526 3,000,000 3,280,533 | .oooovrveerrereriinns | erenrienn(19,200) [ oo | e | s 4.759 ... 3.750 12/03/2014. | 06/30/2028.
70914P LY 6 [PENNSYLVANIA ST B 4.45 2/15/20.........cocoovurmerirmrencrserneiinerneerseesenssnenens | evenne | [eoverennen 1| ool IFE | s 2,000,580 |...106.222 2,000,000 2,000,234 | ..o [ verrerireennenn(88) [ o | e | s 4.450 |...... 4.446 01/14/2010. | 02/15/2020.
70914P  LZ 3 |PENNSYLVANIA ST B 4.55 02/15/21 ...107.159 3,000,000 3,000,450 | ..ooevvecrierierienns [ e (97) e | e | s 4.550 |...... 4.546 01/14/2010. | 02/15/2021.
70914P PE 6 |PA ST THIRD SER B BAB 4.25 07/15/2020 . ...106.274 1,000,000 998,373 | ..voververrvrrneries | e 1T | s [ s [ s 4.250 |...... 4.300 12/16/2010. | 07/15/2020.
880541 QR 1 |TENNESSEE ST TXBL C 3.228 08/01/2021 [P PR IO 1FE ..1,000,000 |...103.771 1,000,000 1,000,000 [ ..o | e | e | e | s 3.228 |...... 3.228 10/12/2011. | 08/01/2021.
882722 VN 8 |TX ST BAB A 4.68104/01/2040........... O [P IR IOV 1FE| coovir 1,163,960 |...113.832 1,000,000 1,148,351 (3,958) [ ..vovvurererierins | e | v 4.681 ... 3.722 10/22/2012. | 04/01/2040.
882722 VP 3 |TXSTBABS A 4.631 04/01/2033.......cvumiiirrireireiineineiiesieseseisssssssssessssnsns | reeeens [ IO B I 1FE]| .. 1,137,140 |...113.781 1,000,000 1,117,981 (5,234) [ oo | e | s 4.631 |..... 3.661 02/19/2013. | 04/01/2033.
882723 PU 7 | TEXAS ST TXBL REF B 3.423 10/01/2026..........ccrevereerririrereernirenieserneeisseines | oveees [P I 2| 1FE| oo 1,000,000 |...101.432 1,000,000 1,000,000 [ ..oceouveerrnerienirns | rererneernninsrenins | e | e | e 3423 |..... 3.423 06/26/2014. | 10/01/2026.
882723 PV 5 | TEXAS ST REF B 3.573 10/01/2027........coviviriiriricriniiciinisnisciiesesiisnins | v . 2| ... 1FE 1,000,000 |...103.215 1,000,000 1,000,000 [ ...oourivnriiciieniies | e | e | s | s 3.573 |...... 3.573 06/26/2014. | 10/01/2027.




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1'0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
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 BJ/AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
93974C  PL 8 |WA ST BABS D 5.381 08/01/2029..........ccconvrurrireieeiiesireeissiseisssiesssesssessins | s [ I (. 1FE| coorrinne 2,325,220 |..118.436 | .............. 2,368,720 | oo 2,000,000 2,283,253 | oo | i (17,097) [ ovvverrerineiens [ e [ e 5.381 |..... 3.942 |FA..ooo| v 44842 | ... 107,620 | 06/16/2014. | 08/01/2029.
93974C  QZ 6 |WASHINGTON ST BABS 4.269 08/01/2021.......ccovvuireinrenimssinisssesserssensssssseness | wovnees [ I I 1FE| i 2,000,000 |...107.543 | ....ccooen. 2,150,860 | oo 2,000,000 2,000,000 | .o | e | | | s 4.269 |...... 4.269 |FA.....| s 35,575 | oo 85,380 | 05/25/2010. | 08/01/2021.
1199999. U.S. States, Territories & Possessions - Issuer Obligations.............ccvvenniiieiininnin .........00,191,723 XXX 61,950,776 56,805,000 59,657,703 0 ... (154,057) 0 0 XXX XXX XXX | ... 801,290 | ..... 2,579,143 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............ s | s 60,191,723 XXX | s 61,950,776 56,805,000 59,657,703 0] s (154,057) 0 0 XXX XXX XXX | s 801,290 | ..... 2,579,143 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
05914F  JP 6 |BALTIMORE CNTY MD BABS 4.45 11/01/2026 cervreeniessnssnenns | s [P OO VPO | = IO 2,253,680 |...109.656 ..2,193,120 2,000,000 2,196,535 | ..ooovveerierencrinnns | e (16,695) [ ..vvvvvercercrrns [ crrerierieeerseeiinns [ e 4450 |...... 3.273 |MN...... 06/03/2013. | 11/01/2026.
215723 JW 8 |COOK CNTY IL HIGH SCH 5.80 12/01/2022.. ..1,000,000 |...104.812 ,048,120 1,000,000 1,000,000 USRI PR 5.800 |...... 5.801 12/14/2010. | 12/01/2022.
235308 QK 2 | DALLAS TXISD 4.45 02/15/2020. 1,012,500 |...106.452 1,000,000 1,004,846 (1,422) [ oo | e | e 4450 |...... 4.282 |FA....... 11/16/2010. | 02/15/2020.
235308 QL 0 |DALLAS TXISD 4.60 02/15/2021 . 1,012,500 |...107.699 1,000,000 1,005,795 (1,255) [ oo | e | e 4600 |...... 4.445 [FA .| e 17,378 | .......... 46,000 | 11/16/2010. | 02/15/2021.
399262 HD 9 | GROSSMONT CA SCH 5.479 08/01/2025.........ccvvvmmereerrreeneeiisiserierieseseenns | eeeens . 2] 1FE 2,000,000 |...113.329 2,000,000 2,000,000 | .cooeveerirerinrernns [ e e | e | s 5479 |..... 5479 |FA.oooo| v 45,658 | ... 109,580 | 05/13/2011. | 08/01/2025.
412486 4W 9 [HARFORD CNTY MD 4.70 07/01/2021.......cvuoeerreenirieriesiseisssiessessessesssesinas | seieee JO I I 1FE| cooovi 1,024,120 |...109.077 1,000,000 1,009,635 (2,494) [ ..o | e | e 4.700 |...... 4400 [Jooee | e 23,500 ..47,000 |06/02/2010. | 07/01/2021.
438670 6E 6 |[HONOLULU CITY & CNTY D 3.138 10/01/2032 [ESTTRROIN PR e 12 1FE 2,000,000 92.262 2,000,000 1,999,988 | ....covveerierirnrenns | crrerierireenns (/2] [N ISR IOV 3.138 |..... 3.138 |AO...... | wovvrvnne 11,332 10/06/2016. | 10/01/2032.
442331 QM 9 [HOUSTON TX REF PENSION 6.29 3/01/2032..........ccoovviimriiniierinrieniicsniiens | cevie [ I (. 1FE| oo 2,306,034 |...120.185 . 1,885,000 2,243,185 | oo | i (16,118) [ ..ovvvverrerreerens [ e [ e 6.290 |...... 4.543 MS...... | oo 39,522 | ........ 118,567 | 10/17/2012. | 03/01/2032.
442331 'SP 0 [HOUSTON TX SER B 4.61103/01/2021..... . 2| ... 1FE 1,000,000 |...107.182 ,071,820 1,000,000 1,000,000 [SSSTURRRSRIN PO 4611 |..... 4611 [MS...... . 15,370 ..46,110 | 11/17/2010. | 03/01/2021.
544646 XY 3 |LOS ANGELES CA SCH DIST 5.755 07/01/2029 [ (I 1FE| 1,086,000 |...119.871 ..1,198,710 1,000,000 1,073,152 (4,139) [ oo | e | e 5.755 |.... 4.963 [ | v 28,775 09/09/2013. | 07/01/2029.
549187 6N 7 |LUBBOCK TXB-WTRWKS 5.25 02/15/2018.........cccevrrririerineiirirniiinnrinerirenes | coveene [P I 2| TFE| oo 503,054 |...100.440 ...490,000 490,215 (1,729) [ oo | e | e 5.250 |...... 4.882 |FA .| coovreeen. 9,718 01/29/2008. | 02/15/2018.
549188 HF 0 |LUBBOCK TX 4.892 02/15/2021 [EOTRTRI IO . 2| 1FE 1,000,000 |...106.298 1,000,000 1,000,000 [ ..oceoueerenerienins | rererneersniinsineiis | eereseeseessinens | e | e 4892 ... 4.892 |FA.....| s 18,481 01/21/2010. | 02/15/2021.
602245 UM 2 | MILWAUKEE CNTY PENSION A 6.84 12/01/2028............coooneverienrinerinnienenns | ceveeee JP PR IOV 1FE 1,386,050 |...125.076 1,000,000 1,307,962 (20,328) [ ..ovevverrerieins [ e [ e 6.840 |...... 3.633 [ D.ocrer | v 5,700 12/06/2012. | 12/01/2028.
602409 HG 2 |MILWAUKEE SEW L BABS WI4.30 10/01/2020...........ccoormrveeereeeerereiecieirenins | ceveees o] . . 1,365,000 |...108.449 1,365,000 1,365,000 [ ..oceoueerincrienies | rereneerenineinenis | eereseesseeinsinens | rereseeesissienes | e 4.300 |...... 4.301 14,674 12/13/2010. | 10/01/2020.
631294  3X 1 |NASHUA NH PENNICHUCK 3.197 01/15/2023........c.couvemrviirineiirerenieninninns | coveees . 3] e 1FE 2,000,000 |...100.671 2,000,000 2,000,000 | .ooovveerieririinns [ e e | | 3.197 |...... 3.197 29,483 01/11/2012. | 01/15/2023.
631294  4C 6 |NASHUA NH 4.226 01/15/2032.......crvvurreeereeeaneeeaseeeeseeseseesssessssssssssesnnns | oeveees [P I [ 1FE| covovir 1,080,440 |...101.052 . 1,000,000 1,066,596 (3,927) [ oo | e | e 4.226 |...... 3.584 19,487 04/11/2013. | 01/15/2032.
645019 3P 3 |NEW HAVEN CT TXB 9TH 7.00 02/15/2017.......ccovrerrvrrrinrinerrinerienirinisnsiiens | ceveene ...100.782 ..495,004 ...491,163 491,416 (2,019) [ oo | e | s 7.000 |...... 6.565 12,989 02/24/2009. | 02/15/2017.
64966H 4J 6 |NEW YORK NY 4.297 10/01/2021.. . ..1,000,000 |...107.609 ,076,090 1,000,000 1,000,000 SOOI PO 4.297 ... 4.297 .10,743 10/07/2010. | 10/01/2021.
655867 JF 7 |NORFOLK BLD AMER TX SR B 5.45 3/1/25........coovvumreriirinirserierieeinsiinns | ceveens el AFE | 2,828,389 |...117.154 2,730,000 2,792,530 [(CHVCTAT [T NIRRT IOV 5.450 |...... 5.103 49,595 01/27/2010. | 03/01/2025.
655867 SC 4 |NORFOLK VA REF B 4.115 08/01/2026..........ccccevverereriereeiineensseesesiseesssnins | eeeens 1,000,000 |...102.352 1,000,000 1,000,000 [ ..oceomrverenerienins | rererneerseninsinenins | reveseenesinsinens | e | e 4.115 |...... 4.115 17,146 10/18/2013. | 08/01/2026.
655867 SD 2 |NORFOLK VA REF B 4.265 08/01/2027.........ccconvverinrneererneensnerinsinsisnnsensnnnne | eoveres oo [evneen 12 it IFE | i, 1,000,000 |...103.391 1,000,000 1,000,000 | cooveeereriirriniirens [ v | e | e [ 4.265 |...... 4.265 17,771 10/18/2013. | 08/01/2027.
655867 SE 0 |NORFOLK VA REF B 4.755 08/01/2030..........c0ceuvemerereereninisnesieesenssseesssnins | eeeens 1,000,000 |...102.670 1,000,000 1,000,000 [ ..oceoureeremerienins | rererneereninsinenins | e | e | e 4.755 |...... 4.755 19,813 10/18/2013. | 08/01/2030.
660393 L3 1 [NLAS VEGAS NV 5572 06/01/21.....ccorvvivrrivirervrisererinnissisnsenssnssnsessensnsenns | eonenes | oo [ovveeen 1| i 3FE | i, 1,625,000 |..... 95.787 1,625,000 1,625,000 | .ooveevrerciriiniirens [ e | e | e [ 5572 |...... 5.572 [UD.covs | v 7,545 05/28/2010. | 06/01/2021.
68583R  BA 9 |OR COMM CLG TXB B 5.6 06/30/2028...........ceceuerrmrenerrerireesseineesensesineess | eoeees 2,197,760 |...114.124 2,000,000 2,164,634 | .oooovvcieneiinns | e (11,508) [ .oovvverercerennns [ erreerreriseiseniinns [ eev 5.600 |...... 4.624 |ID.ccoos | o 311 12/20/2013. | 06/30/2028.
68666P AA 4 | ORLEANS PARISH LA SCH BD 4.4 02/01/2021.... [V e . I 1,007,430 |...107.238 1,000,000 1,003,718 (816) | cevvveverrrnrirenns [ e [ s 4.400 |...... 4.300 18,333 12/16/2011. | 02/01/2021.
718814  ZZ 2 | PHOENIX AZ BAB A 5.269 07/01/2034..........cooevereerrrinienerienireeesseesssissssenes | oeveens [P I [ 1FE| oo 2,374,440 |..117.315 . 2,000,000 2,347,197 | oo | e (13,631) [ oovererereeernennns [ e [ e 5.269 |...... 3.892 52,690 | ..o.... 105,380 | 12/11/2014. | 07/01/2034.
73723R SR 5 |PORTSMOUTH REF B TXB 3.939 02/01/2030 . 2| ... 1FE 1,000,000 |...100.891 ,008,910 1,000,000 1,000,000 JESTTORRNPRTIN PO 3.939 |..... 3.939 ..39,390 |06/05/2013. | 02/01/2030.
741701  H8 2 |PRINCE GEORGES CNTY MD 4.75 03/01/2026 [P I [ 1FE| oo 1,000,000 |...113.627 ...1,136,270 1,000,000 1,000,000 [ .ooceouveeremerienins | rererneereninsienis | rereneeseensinens | e | e 4.750 |...... 4.750 47,500 |03/10/2011. | 03/01/2026.
796269 VA 3 | SAN ANTONIO ISD TX 4.006 08/15/2028 ey | s . 2| ... 1FE 2,000,000 |...104.950 2,000,000 2,000,000 | .o [ e [ | e | 4.006 |...... 4.006 80,120 | 08/24/2011. | 08/15/2028.
797646  NF 9 | SAN FRAN CITY/CNTY-C-BABS 5.93 6/15/2028...........ccccovvvrevririirirnerserienens | coveens [P I [ 1FE| oo 2,526,000 |...123.263 2,409,783 | .oooviererrerinns | e (V2377 | SRR DO 5.930 |..... 3.717 118,600 | 08/09/2012. | 06/15/2028.
833119 XK 1 | SNOHOMISH CNTY WA SCH 1.14 12/01/2023........cormvererirreinereeiieeeeeiiisninss | eveens e | e IFE | 1,465,700 | ... 85.756 1,658,845 [ ....ooviieicriiins | e 42,066 [ ..o [ e [ 1140 |...... 3.986 22,800 |01/11/2012. [ 12/01/2023.
87122N  EZ 8 | SYCAMORE OH SCH 5.55 12/01/2025.........cccrvveriverermerinerieenenesseesserissssnees | voreees o] ..114.357 743,321 650,000 | ..vvvvereercrinriees | e | e | oo 5.550 5.550 36,075 | 12/21/2010. | 12/01/2025.
981305 SA 4 | WORCESTER PENSION 6.25 1/1/2028 1,042,171 |...115.153 1,128,499 980,000 1,026,356 (2,967) [ .oovvevriniienins | e | oo 6.250 |...... 5.666 61,250 | 10/28/2010. [ 01/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations. sovenn:46,250,500 XXX 47,839,129 | .. 4,216,163 | ...c...o.s 45,932,390 [ .o (V)] (91,258) 0 0 XXX XXX XXX | e 625,806 | ..... 2,039,393 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS. ... iiririsrrsisrisesisiessseessssssrssssessesssssssessasssnnes | oovessseeas 46,250,500 XXX | 47,839,129 | ..coooee.u 44,216,163 | ........... 45,932,390 | oo 0 [ (91,258) 0 0 XXX XXX XXX | 625,806 | ... 2,039,393 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
010608 5M 5 |AL ST PUB SCH CONSTR BD 5.15 09/01/2027...........ccoovverieriiiiniiniissiiienes | o [P IO I 1FE| oo 5,796,430 |..116.784 | .............5,839,200 | ............. 5,000,000 5,663,427 | .cooovvvcrierneianns | e (50,249) [ ...cvvvverririiens [ v [ e 5.150 |...... 3.636 |MS......| e 85,833 | ........ 257,500 | 12/12/2014.| 09/01/2027.
04048R DS 2 |AZ ST UNIV BABS SER A 6.204 07/01/2030..........everrerrremermerereeienerseeseeines | voreees [P U IOV 1FE| oo 1,285,310 |...121.995 1,000,000 1,227,883 [ ..o | e (15,519 [ 1ooverererererneeiens [ v [ e 6.204 |...... 3.753 | e | i 31,020 | ..coooee 62,040 |01/31/2013. | 07/01/2030.
040627 DX 6 |AZ ST PWR AUTH 4.918 10/01/2045...........coovvorrenrrirerriieneiseneiresiineseiiess | cereees JO IO IV 1FE 2,000,000 |...107.799 2,000,000 2,000,000 | ..o | e [ | | 4918 | ... 4.918 |AO...... | oo 24590 | ........ 98,360 | 03/19/2014. | 10/01/2045.
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071239 DB 0 | BATON ROUGE LA TXBL 4.57 01/15/2029.........cocvevuririiiniiciinsiesiesisniiins | eveees [P I 2| 1FE| o 1,000,000 |...104.691 1,000,000 1,000,000 [ ...oouriinriciieniies | e | e | s | 4.570 |...... 4570 [ | v 21,073 | ... 45,700 | 03/07/2012. | 01/15/2029.
072031  AK 3 |BAY AREA CAWTR AGY B 2.855 10/01/2023..........ccomsvvermmeermmeerrmmnesmnnennnnees | vvveeen | oo [ervennnensT | e TFE| 2,000,000 |...100.554 2,000,000 2,000,000 | .ceoivenerirererrerens [ e [ e | e | s 2.855 |...... 2.855 02/01/2013. | 10/01/2023.
100873  AG 3 |BOSTON MA HSG 5.80 01/01/2022.........cvvverervirrrierrisserisessissssissssinnenes | wveene | v | cevvvireeni2 | evvens 1FE 1,500,000 |...104.270 1,500,000 1,500,000 [ ...oouvinricriienies | e | e | e | e 5.800 |...... 5.800 03/11/2010. | 01/01/2022.
13077C  TL 8 |CA ST UNIV BABS 6.484 11/01/2041 [P (U I TFE| 2,734,760 |...122.580 2,000,000 2,707,299 | .cooovvreernrineeenns | e (15,979) [ oo | e | e 6.484 |...... 4.181 03/27/2015. | 11/01/2041.
130795 26 7 |CA CMNTY DEV UNIV 7.55 05/15/2040...........oouvvermrrirrrrieneiieeiiessieesssieenes [P IO I 1FE| ... 1,383,750 |...129.786 1,000,000 1,367,909 (8,290) [ ..vvvvuviirieiins | e | s 7.550 |...... 4.891 01/08/2015. | 05/15/2040.
167736 YV 3 |CHICAGO IL WTR C 6.642 11/01/2029..........ccocevvrierrrrenerrenerrseerrssnereneninnes | wveene [ v | cererereen [ e TFE| i 1,130,630 |...108.667 1,000,000 1,114,572 (8,062) [ ..oovveveecrrerins | ceererinerirerireeins | e 6.642 5.393 03/12/2014. | 11/01/2029.
183596 CY 9 | BALTIMORE MD BRD SCH 5.692 12/15/2025..........c.oecumrieveimrirernninniseins e | [ | s 1FE 2,000,000 |...115.928 2,000,000 2,000,000 | .ooovveerieririenns [ e [ | e | 5.692 |...... 5.692 02/03/2011. | 12/15/2025.
196338 AB 9 |CO ST BRIDGE ENT BAB A 6.078 12/01/2040.. [P (U I TFE| i 1,254,870 |...125.343 1,000,000 1,227,220 (8,140) [ ..o | eeerrrrinrrnerirerins | e 6.078 |...... 4.268 05/28/2013. | 12/01/2040.
196632 ML 4 |CO SPRINGS CO 5.058 11/15/2019.. . ..1,000,000 |...108.676 1,000,000 1,000,000 SRR IOV 5.058 |...... 5.059 12/17/2010. | 11/15/2019.
199112 HV 8 | COLUMBUS GA BLDG 5.05 01/01/23........ccccovvorriiriiiniisciennienes ...106.984 1,000,000 998,420 220 | oo [ e [ 5.050 |...... 5.081 01/14/2010. | 01/01/2023.
199112 HW 6 |COLUMBUS GA BLDG 5.20 01/01/24.........cccovvecririiiiriniinciccies ...107.076 1,000,000 998,206 207 [ e [ e [ 5.200 |...... 5.231 01/14/2010. | 01/01/2024.
19923P  AY 4 | COLUMBUS IN HS 5.605 7/15/23...........oocoirviiriiniiiciisniessiiesesiseseseniens . . ...107.623 3,000,000 3,000,000 | .ooouvererirererrirnns [ e [ e | e | s 5.605 |...... 5.605 01/20/2010. | 07/15/2023.
213248 BB 2 |COOK CO IL SALE TAX 5.354 11/15/2035..........ccoccoururries . 1,250,000 |...104.256 1,250,000 1,250,000 [ .ooovvererirrniiiens | e [ ceveneiinnnienees | e | e 5.354 |..... 5.354 07/12/2013. | 11/15/2035.
25477G  EV 3 |DC TAX 5.282 12/01/2026 . . 1,000,000 |...116.272 1,000,000 1,000,000 [ ..ooovverriinriiinns | o [ e [ e | 5282 |.... 5.282 ..4,402 12/03/2010. | 12/01/2026.
264416 AN 8 | DUKE UNIV NC SER A 5.85 4/01/2037 e ..2,691,240 |...126.839 2,000,000 2,610,402 | ..o | e (19,989) [ ...ovveververrriins | e | e 5.850 |...... 3.696 29,250 09/11/2012. | 04/01/2037.
3133X0  PF 0 |FED HOME LN BANK 5.375 08/15/2018 . . .978,860 |...106.723 1,000,000 996,788 1,843 SRR IR 5.375 5.585 .20,306 09/02/2003. | 08/15/2018.
34160P DA 4 |FLORIDA ST 5.286 08/01/2019 e ..2,000,000 |...107.060 2,000,000 2,000,000 | ...ccveoerierrriiinnies [ e [ e | s | e 5.286 |...... 5.287 44,050 10/29/2009. | 08/01/2019.
34160W TZ 7 |FL ST DEPT ENVIR 6.026 07/01/21 . 2,500,000 |...109.268 2,500,000 2,500,000 | ..o [ e [ | e | 6.026 |...... 6.027 | JJ.coies | v 75,325 01/08/2010. | 07/01/2021.
392273 AM 0 | GTR ORLANDO FL AV 5.47 10/01/2017........covvverrrieriirereireceiecenes . 3,104,280 |...103.274 3,000,000 3,011,821 | s [ e (15,137) [ oo | e | e 5470 |...... 4.927 [AO...... | cooe 41,025 12/07/2009. | 10/01/2017.
40179P  AA 3 |GUILFORD CNTY PUB FAC 4.564 04/01/2032 . 1,000,000 |...103.212 1,000,000 1,000,000 [ ..ooovveoriiinriinns | o [ e [ | 4564 |...... 4564 [AO...... | oo 11,410 03/15/2012. | 04/01/2032.
438701 RE 6 |HONOLULU HI WSTEWTR B 5.193 07/01/2024 . 1,225,000 |...109.660 1,225,000 1,225,000 [ .ooovvererieniiinns | e [ e | e | e 5193 |..... 5193 | | v 31,807 10/27/2010. | 07/01/2024.
438701 WY 6 |HONOLULU CITY & CNTY C 3.668 07/01/2027 N .500,000 |...101.699 499,987 I [FSUSTOURRIRINIRN INTRIOTORRROROT DOV 3.668 |...... 3.668 07/23/2015. | 07/01/2027.
438701  WZ 3 |HONOLULU CITY & CNTY C 3.868 07/01/2028 [ I .500,000 |...102.108 499,985 1] s | e [ e 3.868 |...... 3.868 07/23/2015. | 07/01/2028.
438701 XD 1 |HONOLULU CITY & CNTY C 4.411 07/01/2035 [ I 1,000,000 |...101.691 999,960 LI FSTSTOTIRRORIION IPTORPORTIORPORRIOT IOVOO 4411 |... 4411 07/23/2015. | 07/01/2035.
442435 5B 5 |[HOUSTON TX UTL SYS B 3.828 05/15/2028....................... . . ..2,000,000 |...104.652 2,000,000 2,000,000 SRR IO 3.828 |...... 3.828 03/13/2014. | 05/15/2028.
45129W KB 5 |ID HSG BABS A-2 6.348 07/15/2028..........cooovvrerrrireerirsesisessisssssssssssnsnns e 2,519,760 |...117.633 2,000,000 2,423,318 (28,309) [ ..ovevverrerrrins [ e [ e 6.348 |...... 4.035 05/23/2013. | 07/15/2028.
452227  FT 3 |ILLINOIS BLDG IL BONDS 4.08 06/15/2036............ccocervremrrremeerererrsnerrennnens | eevevee | oo | overeeen | el TFE | 123,099,160 | ... 97.891 3,000,000 3,088,713 (3,014) [ oo | e | e 4.080 |...... 3.862 04/24/2013. | 06/15/2036.
452227 GM 7 |IL ST SALES TAX 3.75 06/15/2032 e 885,810 L 96.578 1,000,000 899,048 4,373 | o | s [ e 3.750 |...... 4.675 10/29/2013. | 06/15/2032.
452227  UN 2 |IL ST SALES TAX REV 4.62 06/15/2038. ] 2,000,000 |...106.322 2,000,000 2,000,000 | .ceoevrerirerirneeriens [ e [ e | e | s 4620 |...... 4.620 03/11/2014. | 06/15/2038.
454624 U5 4 |IN BD BK TXB 5.49 01/15/2024 e 2,044,940 |...113.641 2,000,000 2,027,974 (3710) SRR ISR BUoo 5490 |...... 5.250 11/19/2010. | 01/15/2024.
45746R AL 8 | INLAND PROTN FL B 4.85 07/01/2020 2,000,000 |...106.949 2,000,000 2,000,000 | .ooouerererirerirrerens [ e [ e | e | s 4.850 |...... 4.851 02/18/2010. | 07/01/2020.
463632 4P 1 |IRVINE RANCH CA WTR DIST 6.622 5/01/2040 2,801,740 |...128.551 2,000,000 2,768,192 | ..ooovvcreririinns | i (19/472) [ oo v | e 6.622 |...... 4.059 03/25/2015. | 05/01/2040.
46615M AS 0 |JEADIST ENERGY SYS 4.238 10/01/30 (JEA) e 1,610,000 |...100.934 1,610,000 1,610,000 [ ..ooocveoerieriiiens | e [ ceveeneieneniinens | e | e 4238 ... 4.238 06/07/2013. | 10/01/2030.
47770V AX 8 | JOBSOHIO BEVERAGE SYS B 3.235 1/1/2023, . ..1,000,000 |...101.323 1,000,000 1,000,000 crrrees | e 3235 |...... 3.235 01/29/2013. | 01/01/2023.
47770V AY 6 | JOBSOHIO BEVERAGE SYS B 3.985 1/1/2029 2,000,000 |...105.793 2,000,000 2,000,000 | .ceoueveerirerirneiriens [ e [ e | e | s 3.985 |...... 3.985 01/29/2013. | 01/01/2029.
491189  FA 9 |KY ASSET FND 4.104 4/01/2019 ...104.407 1,000,000 1,002,224 (P4 TR IO P 4104 |...... 4.000 09/02/2010. | 04/01/2019.
542690 W3 2 |LONG ISLAND NY PWR 4.85 05/01/20.........cccoovvrrenvrirnnce e ..103.791 1,000,000 999,734 72 ISR DRSSO IO 4.850 |...... 4.859 05/05/2010. | 05/01/2020.
544525 Nz 7 |LAWTR & PWR BABS C 6.008 07/01/2039 o] 1,214,060 |...123.940 1,000,000 1,207,506 (5,226) [ vooovverrrirennin | e | e 6.008 |...... 4.528 09/16/2015. | 07/01/2039.
544712 2H 4 |LOS ANGELES CTY SALES TAX 5.735 6/1/39 o] 5,065,820 |...122.256 4,000,000 4,992,802 | oo | s (26,886) [ ....ccvevecrerciins | e | e 5735 |...... 4.040 02/26/2015. | 06/01/2039.
54473E NP 5 [LACNTY CA PUB WKS 5.591 08/01/2020............cocooeriiriirniieririniiiniisniiens e 1,500,000 |...110.045 1,500,000 1,500,000 [ ..o | e | e | e | s 5591 |..... 5.588 11/10/2010. | 08/01/2020.
54473E NS 9 |[LACNTY CAPUB WKS BAB 7.618 08/01/2040............c.cocoevveenne ] 1,336,580 |...142.694 . 1,312,209 (6,551) [ .eoovernreererirenins | eeernerinernerirenins | e 7618 |...... 5.286 12/14/2012. | 08/01/2040.
57429L AL 0 |MARYLAND TRANS REV 6.48 7/01/22 o] ..107.772 ..689,741 660,273 (5,200) [ coooevrrvnniieiis | e | s 6.480 |...... 5.799 12/18/2002. | 07/01/2022.
575832 UG 3 |MA ST BAB 5.788 05/01/2025. . ..1,000,000 |...115.569 ,155,690 1,000,000 SRR IO 5788 |..... 5.788 12/10/2010. | 05/01/2025.
57583P ET 2 [MAFED HWY ANTS BABS 4.835 12/15/2021 P 1,000,000 |...110.404 ...1,104,040 1,000,000 [ ...oouvinriciicnins | e | e | s | 4.835 |...... 4.835 12/15/2010. | 12/15/2021.
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576000 KW 2 |MA SCH BLD AUTH QSCB A 5.468 06/15/2027...........ccccvvvumriecmrinnirenirnninnins | oveie | oo | vevireniens (i 1FE| oo 2,330,900 |...117.853 2,000,000 2,279,128 | .o | v (21,338) [ oo [ e [ e 5.468 |...... 3.835 [ Do | v 4,860 | ... 109,360 | 06/27/2014. | 06/15/2027.
592041 XW 2 |MET GOVT NASHVILLE 3.437 10/01/2046...........ccoooormmermmmrmnmeereceirennirnnnns | cevenen | oo [ eerivene T | i TFE| 2,000,000 |..... 95.214 2,000,000 1,999,982 | ... | e (1) 1 [ USRI PO 3437 | ... 3437 |AO...... | v 9,929 10/27/2016. | 10/01/2046.
59447P  CQ 2 [MIFIN AUTH 5.496 09/01/2020...........cccovmrirrieeiimrinrinniiniississsienienessisennns | eovenne | oo [eoverinenn | s 1FE 2,000,000 |...110.294 2,000,000 2,000,000 | .oooivecrieririenns [ e [ | e | 5.496 |...... 5496 |MS.....| oo 36,640 12/09/2010. { 09/01/2020.
59465M W9 2 | MIST HSG DEV B 3.736 10/01/2033...........cooommvvereiineieneiieneeienesisnesienesens | ceneies | oo [ eevveeeni | e TFE| i 1,000,000 |..... 94.947 1,000,000 999,976 | ..o [ verrireneierennn(28) [ e [ s 3.736 |...... 3.736 |AO..... | e 9,340 08/12/2016. | 10/01/2033.
594712 PP 0 |MIUNIV GEN A 6.173 02/15/2050..........ccocosvvrriririinirreiirenisiinnicnsissisesreninne | veveee [ oo | e 12 [ i 1FE 3,090,010 |...119.158 2,500,000 3,037,959 | oo [ ererneen(30,673) [ oo | e | s 6.173 | ...... 4.040 06/09/2015. | 02/15/2050.
604115 BA 2 |MN ST PUB FACS B BAB 5.125 03/01/2027...........coovvererervenerrenerrenerrsneiinene | ceveeen | oo [ eerivene T TFE| i 1,084,930 |...110.522 1,000,000 1,067,952 | ..ooovveccrincrinnns | vrrriereennn(5,233) [ o [ | 5125 |...... 4.293 07/25/2013. | 03/01/2027.
604115 BB 0 |MN ST PUB FACS B BAB 5.25 03/01/2028............ccovvvemerremrrrimnnrimnnrrnsniinnnns | ceveeen | oo [ervirennn | 1FE 1,089,050 |...117.967 1,000,000 1,072,977 [ .o | e (8,962) | o [ [ e 5.250 |...... 4.415 07/25/2013. | 03/01/2028.
60636A EF 6 MO ST WASH UNIV A 3.335 02/15/2027...........ccooevvrimmrriarnrieneraninrsnenseneinns [ evvies | oo | cveneenn | i TFE| 3,000,000 |..... 99.335 3,000,000 3,000,000 | .cveuverrirrererinns [ e [ e | oo 3.335 3.335 07/19/2012. | 02/15/2027.
610730 AA 1 |MONROE CNTY NY IDA B 4.176 5/01/2028...........cccoomurrrmmmrrrmmnrreneirennrrnnenes | ceveeen | oo [ ervereene | i 1FE ..4,000,000 |...100.031 4,000,000 4,000,000 | cvvooueverriieniins [ e | e | s | e 4176 |...... 4.176 | 06/14/2012. | 05/01/2028.
610757  GQ 5 |[MONROE CTY NY IDC C 5.046 07/01/2028...........ccooovvveiimramiriniireniisnninn [ evvies | oo v | i TFE| 1,000,000 |...106.726 1,000,000 1,000,000 [ ..ooovverriinriiinns | e [ e [ e | 5.046 |..... 5.046 | | v 25,230 09/11/2013. | 07/01/2028.
61075T GR 3 [MONROE CTY NY IDC C 5.311 07/01/2033..........ccvmiiiriinrinniinnnciicniieniinnes | oo | o v | s 1FE 1,000,000 |...105.404 1,000,000 1,000,000 [ ...oouiirieiiieiies | e | e | s | 5311 |...... 5311 | | v 26,555 09/11/2013. | 07/01/2033.
641667 NZ 9 |NEW ALBANY-FLOYD IN SCH 3.11 01/15/2027..........cooovvreernreieniiisniinnnicinns | cevei | oo [ eevieneni | TFE| 1,000,000 |...100.004 1,000,000 1,000,000 [ ..ooovverriiiniiiinns | o [ e [ e | 3.110 |...... 310 [ | oo 14,341 04/11/2013. | 01/15/2027.
645913 AY 0 |NJ ECON DEV SER B 0.00 02/15/2020 1,551,600 |..... 89.781 2,000,000 1,793,634 61,499 | ..o | e | e | e 3.520 |FA...... 11/01/2012. | 02/15/2020.
64971Q  GW 7 |[NYC TRNSTL FIN B TXBL 3.45 05/01/2021.........cocoovvvierniicnriciiniienicrsnniiennns | cevei | o el AFE ] 2,005,000 |..... 99.794 2,000,000 2,002,406 (507) | everneermerrenrriens [ rererneereriserinenes [ s 3450 |...... 3420 |MN..... | ccccoeeee. 11,500 | .......... 69,000 |08/03/2011. | 05/01/2021.
64971Q  J4 6 |NYC TRANS FIN AUTH 3.75 11/01/2035 2,046,480 |..... 98.554 2,000,000 2,040,683 (1,488) | ..o | veerrieeeiiereiieees | e 3.750 |...... 3.600 |MN......| ccocveenee 12,500 | ..o 75,000 | 11/15/2012. | 11/01/2035.
64971Q  RA 3 |NYC TRANSITION FIN AUTH 2.90 11/01/2021 ..1,947,340 |...102.129 1,972,168 5,243 | oo [ s [ 2.900 |...... 3.213 |MN...... ..58,000 | 12/13/2011. | 11/01/2021.
64986A K6 7 |NY ST ENVIR REV BABS 4.539 6/15/2020 ...104.982 500,000 [ ...ouevermrrireniiriens | e [ e | e | e 4539 | ... 4540 |JD....... . 22,695 |02/03/2010. | 06/15/2020.
649902 2E 2 |NY ST DORM AUTH BAB 5.289 03/15/2033..........ccccommrvererrrrenrrisnerissessnnsiins | covvi | o [evrirenii | it AFE | i, 2,378,540 |...116.559 2,324,925 | ....coovvvrrrnrienns | i (14121) [ e e, | s 5.289 3.925 |MS......| covree 31,146 | ........ 105,780 | 02/08/2013. | 03/15/2033.
649902 7P 2 |NY DORM AUTH-F 3.05 08/15/2021..........cvveurrrerrerirneeiireeieseeiesesiesesiesenenns 2,323,597 |...100.904 2,340,000 2,331,639 1,856 [ oo | e | e 3.050 |...... 3134 |FAL.| v 26,962 | .......... 71,370 | 10/05/2011. | 08/15/2021.
649902 H4 8 |NYS DORMS AUTH 5.427 03/15/2039..........ccooiumveinmriinniiinnriisnnissnissniiinnes | coneee | oo [ eevevene 1|l AFE | 1,189,220 |...116.718 1,000,000 1,172,299 (A,611) [ oo | e | s 5427 |...... 4224 [MS......| oo 15,980 | .......... 54,270 |01/31/2013. | 03/15/2039.
649902  S7 9 |NEW YORK ST DORM 4.75 3/15/2022...........cervverrererieiecerieseieeseeiieseieeneies 2,000,000 |...107.891 2,000,000 2,000,000 | ...cveorrerrniiienies [ e [ e | s | e 4750 |...... 4751 [MS....| ceo 27,972 | ... 95,000 |05/27/2010. | 03/15/2022.
649902 T2 9 |NYSDORM AUTH BAB 5.50 3/15/2030.........c.cccvevrierrrerrieeeineerenenssneneesenens | eoenene | oo | ereeeneenc] | et IFE | i 3,587,330 |...117.788 3,000,000 3,521,423 | .o | e (B0,056) [ ..ovvoerrrrererens | ceerenrerensseirerinns [ s 5.500 |...... 3.808 [MS......| oo 48,583 | ........ 165,000 | 01/21/2015. | 03/15/2030.
649907 YA 4 |NY ST DORM AUTH A 4.802 12/01/2034 4,015,600 |...109.160 4,000,000 4,014,203 (A94) | covoovererirrinens [ e [ s 4802 ... 4772 [ID.ccc| e 16,007 | ........ 192,080 | 01/07/2014. | 12/01/2034.
650035 UZ 9 |NYSBABS 4.8103/15/2021........covvviiriiiriinriisnissnessneissnsissnsissssissnsss | conveee | oo [ eevevenn 1|l AFE | 1,000,000 |...108.592 1,000,000 1,000,000 [ ..ooovveoriiinriinns | o [ e [ | 4810 |..... 4811 14,163 12/02/2010. | 03/15/2021.
658308 AD 3 |N CAROLINA ST TPK 4.45 01/01/2023 ..1,000,000 |...108.740 1,000,000 1,000,000 [ ..oooivererirrriiiens | e [ eeviereiienneiinees | e | e 4450 |...... 4451 [JJ....... | . .22,250 10/15/2010. | 01/01/2023.
662903 MG 5 |NTEXMUN WTR 4.47 09/01/2022..... 1,210,000 |...106.219 1,210,000 1,210,000 [ .oooovveriinriiinns | o [ e [ e | 4470 |..... 4470 [MS......| o 18,029 10/29/2010. | 09/01/2022.
67756A 2N 1 |CLEVELAND CLNC OH ST 3.679 01/01/2021..........oovveververereerennerennerieneiens | eevevee | oo | eovericrene | e TFE | i 1,000,000 |...105.458 1,000,000 1,000,000 [ ..ooovvererirrniiiens | e [ e | e | e 3679 |..... 3679 | | v 18,395 11/16/2011. | 01/01/2021.
67756A 2P 6 | CLEVELAND CLNC OH ST 3.849 01/01/2022...........ccccomrvvrmrmerrnrnerernnnnernnns | ovres o | ververnene | eoren TFE | v 1,000,000 |...105.885 1,000,000 1,000,000 | ..ooovvicrniirieinies | e | e | s | e 3.849 |...... 3.849 [ | i 19,245 11/16/2011. | 01/01/2022.
677581 DZ 0 |OH ST NEW INFRAST 4.994 12/15/2020 2,000,000 |...109.280 2,000,000 2,000,000 | .ceoevrerirerirneeriens [ e [ e | e | s 4.99% | ... 4.986 [JD.......| cooe 54,379 12/09/2010. | 12/15/2020.
67908P AZ 9 |OK CAP IMPT REF TX 5.61 07/01/2030........cccevurervrrrvermrrnnirinnrnersensnsensseesnns [ everes | o | ververnnre | eoren TFE | i 2,450,980 |...112.799 2,000,000 2,367,202 (20,401) [ evvrnrererrerrreerens | ceererrvererseirennns [ s 5.610 |...... 3.853 [Jdoiie | v 56,100 08/09/2012. | 07/01/2030.
684273  GX 7 |ORANGE CNTY CA TRANSN 5.563 02/15/2021..........cvvvermcreenneersirnnecvenens | cevev | oo [ eeerenn 12l AFE | 1,000,000 |...108.308 1,000,000 1,000,000 [ .oocvoevveeremiiienies | ceriereissiesieens | cervessieseseniieens | e 5.563 5564 |FA...cc.| corveerne. 21,016 12/09/2010. | 02/15/2021.
684273  GY 5 |ORANGE CNTY CA TRANSN 5.813 02/15/2022.........cccosvumrvicmrincrniveniisriinnns | vevee [ oo | e 12 ] 1FE 1,000,000 |...106.773 1,000,000 1,000,000 [ ..ooouvinniciiienines | e | e | s | 5813 |..... 5814 |FA....| oo 21,960 12/09/2010. | 02/15/2022.
684273 HC 2 |ORANGE CNTY TRAN BABS A 6.908 02/15/2041...........cooverveeemeermnnrrinnrrnene | ceveee | oo [ eervene | i TFE| 2,875,640 |...134.307 2,000,000 2,839,762 | oo | e (19,987) [ .ovvererereernernns [ erverieriseeneeiinns [ e 6.908 |...... 4139 [FAL...| 52,194 02/26/2015. | 02/15/2041.
68607D NC 5 |OREGON ST A4.883 11/15/22........cevvriviririnrincivnnineinsnisnissisesissessesnnns | ovenen | oo | vevevennees | i 1FE ..2,000,000 |...109.060 2,000,000 2,000,000 | .ooovveerieriiiinns [ e e | | 4.883 ... 4.882 |MN...... 12,479 04/01/2010. | 11/15/2022.
68607H 5E 2 |OR ADMIN SVCS 5.437 05/01/2024..........oovveierreirrriieneisenienneseneiseneisenenn | eoveeee [ er | cereenn 12 [ i 1FE 1,207,159 |...105.660 1,125,000 1,157,518 (8,856) [ ..vuevurererrerins | weererineeinerieeins | v 5437 |..... 4.493 09/14/2010. | 05/01/2024.
709223 UA 7 |PATPK TXB SER B-2 6.70 06/01/2018.........covvmirieriiiinisisnineivesiesiiniins | v ...104.933 1,068,196 | ...coovvvrrrrcrirerins | e (22,258) [ ..o [ e [ e 6.700 |...... 4.340 10/20/2010. | 06/01/2018.
73358W  CW 2 | PORT AUTH NY & NJ TXB 5.647 11/01/2040...........coommreirreeerereereiiieniiisnees | s . ...119.882 958,209 (4,463) [ ..o | e | e 5.647 |...... 4.234 02/04/2013. | 11/01/2040.
73358W  TZ 7 |PORT AUTH NY/NJ 187 4.426 10/15/2034...........covovriiiriniicriecinnicsniseiienns [ e 2] 1FE 1,000,000 |...104.994 1,000,000 [ ...eouivniieiierins | e | e | e | 4.426 |...... 4.426 10/08/2014. | 10/15/2034.
768874  SD 2 |RIVERSIDE CA BAB 6.265 10/01/2021...........cooomveemeeiareeeeceeereneeseneiseneiinene | ceveees | oo [ eevienenes 1 TFE| i 1,000,000 |...111.740 1,000,000 [ ..ooovvermrrieniiiens | o [ e | e | e 6.265 |...... 6.266 12/09/2010. | 10/01/2021.
768874 SG 5 |RIVERSIDE ELEC BABS 7.605 10/01/2040............cccocoeuummiverimrinnicnnisniinnies | veviee [ oo | evenieen T i 1FE 2,953,740 |...137.088 2,912,916 (21,265) [ oo [ [ 7.605 |...... 4.467 01/07/2015. | 10/01/2040.
783186 NH 8 |RUTGERS NJ ST UNIV BAB 5.665 5/1/2040...........cccoourvveimnianniinnissniinenins | ceveee | o e | 1FE 3,773,310 |...117.491 3,705,776 (AT814) [ s | e | e 5.665 |...... 4.091 12/13/2012. | 05/01/2040.
795681 GJ 8 | SALK LAKE CNTY UTAH 4.78 12/01/2020...........coevvvvvemvinrieninniverrsnisniienne | veveee [ or | vevenieenn T s 1FE 1,000,000 |...110.155 1,000,000 [ ..o | e | e | | 4.780 |...... 4.780 12/09/2009. | 12/01/2020.
796253  Z4 7 | SAN ANTONIO TX ELEC & GAS 3.822 2/1/2027..........ccvovevvevererrnrerrennrrneens | ceveee | oo [ eerirene T | i 1FE ..2,000,000 |...101.352 2,000,000 | .cooveerirerirreriens [ e e | e | s 3.822 |...... 3.822 03/20/2012. | 02/01/2027.
79765R SV 2 | SAN FRANCISCO CA BABS 6.00 11/01/2040...........ccooovevemrinrinciiniieniivenenne | eveie | oo | oo | i 1FE 1,270,800 |...121.150 1,250,084 (5,922) [ coouvvvererrireniins | e | e 6.000 |...... 4.311 04/12/2013. | 11/01/2040.
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798703  BD 5 | SAN LUIS OBISPO CA 7.45 9/01/2019.......cmveemrrioriernneiinneereneissseisenessnnees | ceveeen | oo [ eevireennns (I 1FE| i 1,099,320 |..112.031 | .o 1,120,310 | oo 1,000,000 1,033,248 | ..o | e (11,189) [ oo | v | s 7450 |...... 6.080 [MS...... | ccovveene. 24833 | .......... 74,500 | 12/08/2009. | 09/01/2019.
80168N  EP 0 | SANTA CLARA CA BAB 5.876 04/01/2032.........cccomvvererereerenenseereernernenesnennns | oneren | oo | veverneeeesd | v 1FE| oo 3,691,720 |...120.893 3,000,000 3,582,942 | ..oovvevneriinnnins | s (26,968) [ ....vvveverecercrrns [ crrerierieeineeinns [ e 5.876 |...... 4.144 |AO...... | oo 44,070 | ........ 176,280 | 10/22/2012. | 04/01/2032.
812643 HF 4 | SEATTLE WA LGHT & PWR C 3.50 6/1/2029.........coevvviemrrierrrirnnriirnnnniennirnnns | cevveen | oo [evvirennn | 1FE 1,974,800 |..... 95.779 2,000,000 1,980,012 1,257 [ o | v | oo 3.500 |...... 3.601 | D | i 5,833 | oo 70,000 |06/29/2012. | 06/01/2029.
835574 CB 8 | SONOMA PENSION OBLIG -CA 6 29 12/1/29........covvvmvrrmerrerirmeerieesernssninenns | veverne [ oo | eevvveen T [ s {110 [ 2,688,875 |...118.091 2,500,000 2,654,026 (8,112) [ covveerrererierins | eeererinernerineeins | e 6.000 5.334 |JDooccs | o 12,500 | ........ 150,000 | 03/22/2012. | 12/01/2029.
838530 MP 5 |SOUTH JERSEY PORT 6.052 01/01/19.......crveemrrienmriinnreineeisnesisnnseesnneinnne | veeeeen | oo [evvirennn | 2FE 1,187,434 |...102.957 . 1,145,000 1,156,386 (5,245) [ cooovvereerirenrins | e | e 6.052 |...... 5520 | | o 34,648 | ... 69,295 |01/21/2010. | 01/01/2019.
870000 HJ 8 | SWARTHMORE BORO PA C 3.10 09/15/2021.........ccoovvrmerereremeerneerseninennenens | veverne | or | eevvneen T [ s 1FE ...102.078 ,020,780 1,000,000 1,000,000 [ ..oeoureerrmerienirns | e | e | e | e 3.100 |...... 3.100 11/30/2011. | 09/15/2021.
880557 3E 1 |TN ST SCH BD AUTH QSC 1.515 09/15/2026... | AFE] . 703,080 | ... 81.101 811,010 1,000,000 764,426 | ...oovvecrrecrrrnnns | v 18,925 | ovvverrevieenriinns | eevvieneiineeiieenies [ e 1.515 |...... 4.554 07/25/2013. | 09/15/2026.
882135 7J 9 |TEXAS ST A&M UNIV C 4.772 05/15/2033, 2| ... 1FE 1,000,000 |...104.757 ...1,047,570 1,000,000 1,000,000 [ ..oeouveerreerienins | e | e | e | e 4772 | ... 4.772 09/04/2013. | 05/15/2033.
88213A ET 8 | TX A&M UNIV REF A 3.993 05/15/2037.... 2| 1FE 1,250,000 |..... 99.885 ,248,563 1,250,000 1,249,964 | ..o | eerererreenenne(3B) [ o s | 3.993 |..... 3.993 03/23/2016. | 05/15/2037.
882806 CJ 9 |TX ST TECH UNIVREV B 3.07 08/15/2021.......cccovvemrereercrierirnrennenseninensnenes | vevene | er | ceveverinens ...102.787 700,000 [ coooverrirerereerinies | errrerienieeesenes | everserenienenns | e | e 3.070 |...... 3.070 \ 01/06/2012. | 08/15/2021.
882806 CK 6 |TX ST TECH UNIV REV B 3.27 08/15/2022........ccnvvumririrrerierireesseiseisseisenes | eeeens 2 ..101.870 500,000 [ .eouvvererirmrrirnens | e [ e | e | e 3.270 |...... 3270 |FA..o.| e [ A I 16,350 | 01/06/2012. | 08/15/2022.
88283L HU 3 | TX ST TRANS COMM REV B 5.178 4/1/2030..........cccvvvrmrvrrerereernereeennenieninnes | overen | oo | vererneenns 1 . ...118.599 2,904,527 | ..ooovvvicrnrnirenns | e (23,824) [ ..o [ e [ e 5178 |..... 3.628 |AO...... | oovrennee 32,363 | ... 129,450 | 08/13/2012. | 04/01/2030.
89602N VD 3 | TRIBORO BRDG NY BABS 4.05 11/15/2021........coovveerrerrnnrrerineeneesasninnenes | oveeen | ae | veverneneesd | v 1FE 1,000,000 |...104.861 1,000,000 1,000,000 [ ..oceomeeeerenerieries | rereneereninsienis | eereseeseeinsinens | e | e 4.050 |...... 4.050 [MN......| cooveren. 5,175 ..40,500 | 10/21/2010. | 11/15/2021.
914072 K4 4 |UNIV OF ARKANSAS B 3.166 09/15/2031.........ccorvemrverierirerereesseieessensenins | coveens 2] 1FE 2,275,000 |..... 92.819 2,275,000 2,274,979 | oo | e (VA ] [N ISR IO 3.166 |...... 3.166 10/06/2016. | 09/15/2031.
914119 F5 6 | CINCINNATI UNIV B 3.949 06/01/2042..........coconvvrmrererenerenriineesseisenssssiinennns | oneee | oo | veverneenns 2| 1FE| cooovir 1,000,000 |..... 96.019 1,000,000 1,000,004 A | | e | s 3.949 |..... 3.949 | Do | 3,291 | e 20,184 | 05/11/2016. | 06/01/2042.
914119 YR 7 |UNIV OF CINCINNATI OH D 5.153 06/01/2033. 2] 1FE 2,000,000 |...105.034 2,000,000 2,000,000 | ..ovvererrernrirnnees [ e e | e | e 5.153 |..... 5.153 103,060 | 12/05/2013. | 06/01/2033.
91412F  7X 9 [REGENTS UNIV CA Q 6.27 05/15/2031.......ccurvrrrrireirrrrnnirnenieneseisseninsnesenes | evenne | oo [eoverenn 12 el IFE | i, 1,152,450 |...109.600 1,000,000 1,057,926 | ...ccovvvenrrcrierinns | cerereenns (22,959) [ .ooverevereerneeiens [ e [ e 6.270 | ...... 3.696 |MN......| .ccccoeee..8,012 | oo 62,700 | 08/10/2012. | 05/15/2031.
91412G  GX 7 |UNIV CA TXB REV SER AC 4.797 05/15/2031 112,479 ...745,000 778,178 (1,629) [ ..o | e | e 4797 |...... 4.376 |MN...... | .ccocc.... 4,566 | .......... 35,738 | 03/08/2012. | 05/15/2031.
91412G TG 0 |UNIV OF CAREV AJ 4.601 05/15/2031........ccvvmeverrererinieerieriesessenssssssesens . ...111.585 2,000,000 2,000,000 | .eoouevecrierirneirens [ e [ e | e | s 4.601 |...... 4601 [MN......| v 11,758 | .......... 92,020 |09/26/2013. | 05/15/2031.
91428L  FM 3 | UNIV HAWAII BABS 4.361 10/01/2021 1,000,000 |...106.796 1,000,000 1,000,000 [ ..ovouveerieerirerirns | e | e | e | e 4.361 |...... 4.361 [AO..c.. | v 10,903 | .......... 43,610 | 09/22/2010. | 10/01/2021.
914440  KZ 4 |UNIV MA BLDG AUTH 3.95 11/01/2022..........ovverveeereeerereeeenrenneeeneeensceenesnneens | eeveees | oo | evvereiee | et IFE | i 1,000,000 |...106.086 1,000,000 1,000,000 [ ..oceoueeerenerieries | rererneernnineieiis | eererseesseeinsinens | rereseeseeenseenes | s 3.950 |...... 3.950 [MN...o.. | cooverennn 6,583 | ..cooouu 39,500 | 10/22/2010. | 11/01/2022.
914455  JZ 4 [UNIVMIUNIV TXB A 5.513 04/01/2030........cmmrrrrrerrrireirniisserersnsisissnsennnss 1,262,320 |...114.883 1,000,000 1,213,088 | ..o | e (12,460) [ .vvovererieriieirens | ceererrveriensseerennns [ s 5513 |.... 3490 [AO...... | coovreee 13,783 | v 55,130 | 10/24/2012. | 04/01/2030.
915137 5RO |UNIV TXREV FIN SYS C 4.794 08/15/2046. 2,283,720 |...114.650 2,000,000 2,256,636 (7,360) [ ..oocernreeerrenins | eeererinernnenienins | v 479 |.. 3.913 |FA.oooe| v 36,221 | oo 95,880 | 02/06/2013. | 08/15/2046.
91528N  AA 9 | UNM SANDOVAL REG MD 4.50 07/20/2036 2,700,000 |...100.530 2,700,000 2,700,000 | .ooooiveerirerinrinnns [ e [ | e | s 4.500 |...... 4.500 [Jdooies | v 54,338 | ........ 121,500 | 10/07/2010. | 07/20/2036.
91754C  BL 3 |UTAH ST BABS 5.29 04/01/2022 1,000,000 |...110.388 1,000,000 1,000,000 [ ..oceoueeerinerienies | rerereersriinsineiis | eeveseesseensinens | e | s 5290 |..... 5.291 e | 13,225 ..52,900 | 12/17/2010. | 04/01/2022.
91754R PR 2 |UT BRD RGTS UNIV BABS 6.279 04/01/2029 1,340,000 |...120.183 1,000,000 1,268,795 | ...ovvevricnniinns | cereii (17,245) [ oo | v | oo 6.279 3553 |AO...... | coovverne. 15,698 62,790 | 08/09/2012. | 04/01/2029.
92778L  BK 5 |VA ST CMWLTH UNIV A 3.858 01/01/2024 1,000,000 |...103.862 1,000,000 1,000,000 [ ..oceouveerenerierins | rererneerneninsienis | e | e | e 3.858 |...... 3.858 | JJucirs | i 19,290 | .ooovvenes 38,580 |01/30/2014. | 01/01/2024.
927793 TC 3 |VIRGINIA TRN BRD BABS 5.35 05/15/2035 2,448,300 |...119.376 2,000,000 2,394,775 | .o | e (14,566) [ ...voovvrevrerireerens | ceererrverenrneerennns [ s 5.350 |...... 3.842 [MN......| v 13,672 | ........ 107,000 | 04/11/2013. | 05/15/2035.
928075 FS 4 | VA ST PORT AUTH REV 3.07 07/01/2022 ...100.882 1,250,000 1,250,000 [ ..oceoueverenerienins | rereneerseninnienis | e | e | e 3.070 |...... 3.070 | Jdvrse | v 19,188 | .......... 38,375 | 01/11/2012. | 07/01/2022.
928075 FT 2 |VASTPORT AUTH REV 3.22 07/01/2023.........cocoveverernrnrrernerssirnnseninnsene | eovenes | oo [vvineennT | ot IFE | 750,000 | ... 99.849 750,000 [ .oocveceeinieireininns e [ [ | e 3.220 |...... 3.220 [Jdeiie | i 12,075 | .......... 24,150 | 01/11/2012. | 07/01/2023.
928172 UY 9 |VA ST BLDG AUTH 4.75 08/01/2020.........ccoumererrrmerircrereesseeissseserseniseseseenns 3,074,370 |...107.482 3,029,424 (7418 [ oo | e | e 4.750 |...... 4451 |FA....| v 59,375 | ... 142,500 | 02/11/2010. | 08/01/2020.
92817S D6 2 |VIRGINIA ST PUB SCH 1 3.84 12/15/2034 2,000,000 |...100.117 2,000,000 | ..ocvvermrrereriienies [ e | e | e | e 3.840 |...... 3.840 |JD....... 10/12/2012. | 12/15/2034.
92817S TB 4 |VAST PUB SCH B 5.512 08/01/2030 1,082,070 |...112.404 1,070,415 [RHCIALC T ORISR IO 5512 |..... 4.800 [FA....... 07/25/2013. | 08/01/2030.
93730P AA 4 |WA ST BIOMED BAB 5.231 07/01/2021 ..1,000,000 |...110.695 1,000,000 | .ooovirerrnrrirerinnis | e | e | e | e 5231 |.... 5.231 12/03/2010. | 07/01/2021.
93976A  AF 9 [WA ST CONVENTION CTR 5.021 07/01/2019......ccvvverrresernerrnernennennsninnee | evenee [ [roverineenT | il IFE | i, 1,000,000 |...106.420 1,000,000 1,000,000 [ ..oeouveerrmerienins | rererneereninsienins | e | e | e 5.021 |..... 5.020 | JJ....... 11/17/2010. | 07/01/2019.
93976A AJ 1 |WA ST CONV CTR BABS 5.421 07/01/2021.. 1,000,000 |...110.690 1,000,000 1,000,000 [ voouvvirnerirerrirens | e [ e | | e 5421 |..... 5420 |JJ....... 11/17/2010. | 07/01/2021.
940093 R4 1 |WASHINGTON ST UNIV 5.99 10/01/2027.......cccmevevrrrirrerirererseeneninsnnsennenens | vevene | v | wevverenn T [ il IFE | i 2,704,000 |...118.778 2,564,882 | ..o | e (Lo ) [T P 5.990 |..... 3443 |AO...... 11/28/2012. | 10/01/2027.
977123 ZD 3 |WISCONSIN ST TRANS 4.90 07/01/2023, 2,000,000 |...105.047 2,100,940 ....2,000,000 2,000,000 | .ooiiiiieninienns | s | | 4.900 |...... 4.900 |JJ....... 11/23/2010. | 07/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..........c..cuwrrieresiersirississsrssssissessmssssssssressssssenens | cvsreens 219,560,218 XXX cennnn 223,415,476 | ..........204,140,000 | ......... 217,626,523 | ..o | i (575,494) 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31395X  3F 0 [FHR 3018 UG PAC 5.50 10/15/2034... . | . ...100.997 ...67,582 66,507 KKV [ D 5.500 |...... 5.841 |MON... 03/06/20086. | 10/15/2034.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.............cccccooiiieiinnns XXX 67,582 66,507 332 0 0 XXX XXX XXX XXX XXX

U.S. Special Revenue & Sp and all Non-G

t Obligati
]
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130333  CA 3 |CAHSG FINAGY A 2.90 02/01/2042..........ocooririinrineierieisniessisesisesienins | e . 2| ... 13 I 718,657 |....97.333 | ...cccce0..ee..699,490 | oo, 718,657 T18,657 | coovevverervirenririens | revvvieensisnssinenns [ e | e | e 2.900 |...... 2.918 |MON... 04/19/2013. | 02/01/2042.
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042..........cvooeerreeeererierieeerseeiesssserinesieeens | vereees . 2| ... 1FE 1,040,628 1,043,236 1,041,019 306 [ .eoverrereerenins [ errerienineeneeinns [ e 2.900 2.954 | MON... 05/01/2013. | 02/01/2042.
34074M  JB 8 | FL HSG FIN CORP A 2.80 07/01/2041.......comiiieiineiierinriinicsniccsiesicissiins | eveees [P I 2| 1FE| oo 1,315,356 1,315,356 1,315,356 [ ...coeiiicciiicnins | e | e | e | e 2.800 |...... 2.816 | MON... 04/24/2013. | 07/01/2041.
34074M  JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041........coomivrerreriririreeiesriesiessssessessssssenens | oveens [P I 2| 1FE| oo 1,268,575 1,268,575 1,268,575 [ ..ucevuveerererienins | rererneerssninnsinenis | veverseesseissinens | reveseesseinssnenes | e 2.800 |...... 2.816 |MON... 05/16/2013. | 07/01/2041.
462467 NW 7 [IASTFIN SF MTGE SER 3 2.90 2/01/2042..........cocooviumriiiniineiirenisrisnicsiinnns | crvis . 2| 1FE 1,210,000 |...101.191 1,210,000 1,210,000 [ ..oeouivriiciiicniies | e | v [ e | s 2.900 |...... 2.918 |MON... 05/23/2013. | 02/01/2042.
49130T PN 0 [KY ST HSG CORP A 3.468 07/01/2021........ccvvrmerenerneeieniieinseriesseesssenssnins | sevees [P ISR IOV 1FE| coovir 1,500,000 |...102.429 1,500,000 1,500,000 [ ..oeoueeerrnerienirns | rererveererinninnenis | rereseerssensinens | e | e 3.468 |...... 3.468 |JJ....... 06/06/2012. | 07/01/2021.
49130T  PS 9 [KYHSG CORP A 3.00 11/01/2041.........cooiiriiiiiiierisnisnieninsiesississiinns | svvis . 2| ... 1FE 1,120,000 |...101.113 1,120,000 1,120,000 [ oo | e [ e | e | e 3.000 |...... 3.019 |MON... 04/19/2013. | 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 2| ... 1FE 1,290,000 |..... 98.761 1,290,000 1,290,000 [ ..ovouveeireerierins | rererneernninnrneiins | vererneesseeinninens | e | e 3.000 |...... 3.019 |MON... 04/19/2013. | 11/01/2041.
56052F BC 8 |ME HSG AUTH C 3.589 11/15/2030... 2| 1FE 2,000,000 |..... 93.836 2,000,000 1,999,931 4 ceereres | s 3.589 |...... 3.589 |MN...... . 02/04/2015. | 11/15/2030.
57586N  UR 0 |MA ST HSG FIN A 4.375 01/15/2046 | e | e IFE | e 1,230,766 |..... 99.926 1,225,659 1,230,090 (409) | evevmernrinrriens [ e [ e 4.375 | ... 4.364 |MON... ...2,383 01/13/2015. | 01/15/2046.
59465M  C8 6 |MI ST HSG DEV AUTH B2 5.372 10/01/2028..........ccosvvorriniiieiiniiieisiicsiicnns | ereees o] 1,500,000 |...100.603 1,500,000 1,500,000 [ ...oouivniiciiienies | e | e | e | e 5372 |..... 5.372 |AO...... | oovvvenee 20,145 02/08/2012. | 10/01/2028.
59465M D2 8 |MIHSG DEV AUTH B2 4.097 04/01/2021.........cvvomevemrererierieriseeseeisssenerienes | ceveens ] 1,000,000 |...100.972 1,000,000 1,000,000 [ ..oeouveerreerienirns | rererveernninsrenis | e | e | e 4.097 |...... 4.097 [AO..... | v 10,243 02/08/2012. | 04/01/2021.
60636Y KJ 9 MO HSG DEV COMMSN SER 2 4.03 07/01/2028...........coovvemmrvererrireniiseniinens [ oo . 1,000,000 |...102.247 1,000,000 1,000,000 [ ..oceomeeeerenerieries | rereneereninsienis | eereseeseeinsinens | e | e 4.030 |...... 4.030 06/06/2013. | 07/01/2028.
60636Y KK 6 MO HSG DEV COMMSN SER 2 4.43 07/01/2033...........coovvevimreianiieniisniiinns [ e . 1,250,000 |...101.595 1,250,000 [ ...eouveerreerienirns | e | rereneennensiens | e | e 4.430 |...... 4.430 06/06/2013. | 07/01/2033.
647200 4S 0 |NEW MEXICO ST MTGE B 2.60 09/01/2040...........ccvvvvmrrrmerierirererneerseiserieens | eeeens 2|l AFE | 955,000 955,000 | ..vvveverneirnrineiies | eerrerineineninnis | eereriseinninnns | e | e 2.600 |...... 2.614 08/03/2016. | 09/01/2040.
64966T FD 1 [NYHDC 2014-8SPR A 3.709 02/15/2048...........cocvomreririierrerrinerienes . . 2] 1FE 3,063,744 3,049,472 (5,848) [SSSTIRRSRIN BN 3.709 |...... 3473 10/24/2014. | 02/15/2048.
64972C  BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036...........ccomremerrerireereineniseesensenennens [P I 3 1FE| oo 997,946 997,946 | ..ooorireeirrineriies | eerrerineeennnis | e | s | e 3.050 |...... 3.069 06/19/2014. | 06/15/2036.
64972C FS 7 |NYC HSG DEV H-14.32 11/01/2035 e | e . 2| ... 1FE 1,008,000 |...100.795 1,006,421 (T96) | eveveverrevnrierens [ e [ s 4.320 |...... 4.211 01/08/2015. | 11/01/2035.
649883 QE 8 |NY MTGE AGY SER 166 3.999 04/01/2021 ST PR [P0 IR IOV 1FE| covovi 1,000,000 |...105.064 1,000,000 1,000,000 [ ..oceouverenerienies | rererreerenineienis | eeveseeseeinsinens | e | s 3.999 |..... 3.999 11/03/2011. | 04/01/2021.
649883 SJ 5 |NY ST MTGE HOMEOWNER 171 3.40 10/01/2022........ IV IO . 2| ... 1FE 1,000,000 |...100.686 1,000,000 1,000,000 [ ..oeouveeriecrirerires | e | e | e | e 3.400 |...... 3.400 03/02/2012. | 10/01/2022.
649883 TM 7 |NY MTGE AGY-172 4.203 10/01/2027......cvoreeerieerierineeisinserississesseniseenns | eeeens . 2| 1FE 2,000,000 |...102.439 2,000,000 2,000,000 | .cooevencrierireiriens [ e [ e | e | s 4.203 |...... 4.203 07/12/2012. | 10/01/2027.
658207 MA 0 [NC HSG FIN AGY 4.00 01/01/2030.......c.ccvimriereirerereieseeieisssesessssssesssssssenens | evees . 2| TFE| 910,000 |...101.457 ..910,000 910,000 | .o | e | e | e | 4.000 |...... 4.000 10/27/2011. | 01/01/2030.
677377 2P 7 | OHIO ST HSG FIN AGY SF 2.65 11/01/2041.........ccooererirrerirerineerseenesisesnenes | eveees . 2| ... 1FE 2,815,000 |..... 96.165 2,815,000 2,815,001 LI [STSTETRRINN IPTNRTRRION IOV 2.650 |...... 2.665 07/15/2016. | 11/01/2041.
686087 MP 9 |OR HSG & CMNTY SVCS C 2.891 07/01/2033..........ccoomrvererirereiriirierinerirenes | eveene [P I 2| 1FE| covi 1,215,000 |...100.229 1,215,000 [ .oovvoevvrieeiienies | ceveeniisenieniienis | veveessisssieniinns | oneiens 2.891 2.891 05/31/2013. | 07/01/2033.
76221R  UF 8 |RIHSG & MTGE DEV 2T 3.768 10/01/2027 2| ... 1FE 2,000,000 |..... 96.957 2,000,000 SOOI PR 3.768 |...... 3.768 ..75,360 |01/31/2013. | 10/01/2027.
76221T AL 3 |RIHSG SER 64-T 5.00 10/01/2028 . 2| ... TFE| oo 30,000 |...101.994 30,000 | oo [ e | e [ [ 5.000 |...... 5.000 ...1,500 | 11/22/2013. | 10/01/2028.
76221T AN 9 |RI ST HSG FIN SER 64-T 4.00 10/01/2023.........cccomremrvrerririneireesereneesnenns | eeeees . 2| ... 1FE 1,000,000 |...103.396 1,000,000 [ ..oceourveeenerienins | rererreernnninsinenis | e | e | e 4.000 |...... 4.000 11/22/2013. | 10/01/2023.
882750 NE 8 |TXHSG & CMNTY AFFAIRS 2.875 07/01/2041......c..ccovvvvnveimrversninnverisnnens | eovens | oo [ o2 | e IFE ] eie.nnn510,000 .. 99.982 509,908 510,000 [ .o e e [ | e 2.875 |..... 2.875 05/17/2013.| 07/01/2041.
88275F  NU 9 |TEXAS ST DEPT OF HSG A 3.20 09/01/2039.........ovvvrerierernenrnerneersernennsnens | werieee oo [ worveneen2 | e IFE | eccccnr....820,000 | ... 97.026 795,613 820,591 554 | oo | e | oo 3.200 |...... 3.334 10/15/2015. | 09/01/2039.
92812Q U6 2 |VAHSGAUTH RENTAL D 3.329 01/01/2020. . ..103.278 1,000,000 | cooveverercirninrinrenns [ v | e | e [ 3.329 |...... 3.329 11/17/2011. | 01/01/2020.
92812Q U7 0 |VAHSGAUTH RENTAL D 3.579 01/01/2021 1,000,000 |...103.794 1,000,000 [ ..oeoueeerrnerienins | rererneererinsneiis | e | e | e 3.579 |..... 3.579 11/17/2011. | 01/01/2021.
92812Q W5 2 | VA ST HSG DEV E 4.154 03/01/2022 1,000,000 |...100.470 1,000,000 [ ...eouevnriciireniies | e | e | s | 4.154 |...... 4.154 12/16/2011. | 03/01/2022.
928120 Q3 5 |VA ST HSG DEV D 4.30 12/25/2043............ccovvvvnnee 1,578,195 |...101.598 . 1,578,182 [ oo | rereneernsninennenis | veverneesssinsinens | rereseessssinssnenes | e 4.300 |...... 4.339 12/04/2013. | 12/25/2043.
92812U Q4 3 |VAHSG DEV A 3.50 10/25/2037......ccvuvrenvirrinnireisiinsiiernnneesennssssnsssssssssnnes | vevnns | oo | eovsrvnnene | o TFE | vt 1,502,377 |...100.488 ,509,708 1,502,377 1,502,377 crrrees | e 3.500 |...... 3.526 11/21/2014. | 10/25/2037.
928120 Q6 8 |VAHSGDEV AUTH PT A 3.10 06/25/2041 ] . [ 1,828,879 |..... 99.391 ..1,817,741 1,828,879 1,828,879 [ ..o | rereneerssninnsinenis | eevseersessissinens | reeeseenssissnenes | e 3.100 |...... 3.090 05/25/2016. | 06/25/2041.
92813T EE 6 |VIRGINIA HSG AUTH SER A 3.25 08/25/2042.........ccccoomviviimniiiiniiisisissssiinnnes | cvvenns [ 3. 1FE] ... 1,518,613 |..... 97.631 1,482,637 ...1,518,613 1,518,590 [ ..o | | oo [ | s 3.250 |...... 3.272 03/11/2013. | 08/25/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ..o soven46,196,736 XXX 45,949,053 | .. 46,122,493 | ........... 46,181,087 0 (6,189) 0 0 XXX XXX XXX | s 348,967 | ..... 1,538,231 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................ reeeeveneeierenessnesenenens | avienens 265,822,237 XXX | e 269,432,111 | .......... 250,329,408 | ......... 263,874,116 | .o 0. (581,351) 0 0 XXX XXX XXX | ... 3,192,655 |....11,279,515 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00038A AB 9 [ABB TREASURY USA 4.00 06/15/2021 1,968,120 |...105.463 2,000,000 1,984,146 T3 | s [ [ 4.000 |...... 4.197 06/14/2011. | 06/15/2021.
00080Q AF 2 |ABN AMRO BANK NV 4.75 07/28/2025. ..2,991,960 |...101.321 3,000,000 2,992,888 657 [SSSTURRRRRI B 4.750 |...... 4.784 07/21/2015. | 07/28/2025.
00101A  AA 3 |AVERY DENNISON 6.625 10/01/17...... ...103.218 1,000,000 999,533 589 [ i [ e [ 6.625 |...... 6.690 09/20/2007. | 10/01/2017.
001055 AJ 1 |AFLAC INC 4.00 02/15/2022... ...105.639 1,000,000 998,993 174 | e [ [ s 4.000 |...... 4.022 02/08/2012. | 02/15/2022.
001055 AL 6 |AFLAC INC 3.625 06/15/2023 ...103.449 2,000,000 2,000,000 | .oooevrcrierireririens | e | e | e | e 3.625 |...... 3.625 06/03/2013. | 06/15/2023.
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001055 AM 4 | AFLAC INC 3.625 11/15/2024...........ccooiiiiiciieriisississicsissiissississiiens | oreees [P I (i 1FE| o 1,997,980 |...102.640 | .............2,052,792 | .............. 2,000,000 1,998,366 176 | i [ [ s 3.625 |...... 3.637 |MN......| .ccceee..9,264 | e 72,500 | 11/04/2014. | 11/15/2024.
00164T  AA 6 |AMC EAST COMM LLC 5.74 01/15/2028............ovvveeerreereeeneeieneeireneeieneneens | cevenas [P (U I TFE| i 1,831,846 |...100.392 1,750,283 1,798,864 (6,934) [ ..o | e | s 5.740 |...... 5.187 100,466 | 07/22/2010. | 01/15/2028.
00185A  AK 0 [AON PLC 3.875 12/15/2025..........covrueiiieiiniiiiriirissisiississississiisssissienins | sviis Clo12] e 2FE 1,999,440 |...101.767 2,000,000 1,999,440 [ ....covivriirciienins | e | e | s | 3.875 |...... 3.879 | D | v 3,444 | L 61,139 | 02/23/2016. | 12/15/2025.
00206R  AX 0 |AT&T INC 4.45 05/15/2021.........oovrverrririiiiriiesesesesesessssessssssssesssnesens | i [P (ORI B I 2FE| . .999,250 |...105.601 1,000,000 999,644 72 ISR ISR IO 4.450 |...... 4459 |MN......| ..........5,686 | .......... 44,500 | 04/26/2011. | 05/15/2021.
00206R  AZ 5 |AT&T INC 3.875 08/15/2021........ccvoerirririinrinniiceiesisnisiessiseiesissiissiinss | e [P PO IOV 2FE| ... .997,050 |...103.098 1,000,000 998,492 292 [ i [ e [ 3.875 |...... 3911 |FAL| e 14,839 | e 38,750 |08/15/2011. | 08/15/2021.
00206R BN 1 | AT&T INC 2.625 12/01/2022..........crvvecreiceeereeieeeeieresiesesiecesssssesessnesienenes | i 12 2FE| oo 4,356,790 |..... 95.742 5,000,000 4,557,603 64,257 | ..o | s 2625 |...... 4.336 131,250 | 10/31/2013. | 12/01/2022.
00206R CE 0 |AT&T INC 3.90 03/11/2024 O I 1,993,920 |...101.112 2,000,000 1,995,397 B44 | oo [ e [ 3.900 |...... 3.937 [MS......| 023,833 | 78,000 | 03/05/2014. [ 03/11/2024.
00206R  CX 8 |DIRECTV HLDGS 5.875 10/01/2019................... e ..1,985,180 |...109.232 1,993,492 2,055 | oo [ | 5.875 |..... 6.005 117,500 | 09/14/2009. | 10/01/2019.
00249E  AA 8 | AAAIRCRAFT FIN 2013-1 3.596 11/01/2017 . R 511,790 ... 99.895 511,790 ceereres | s 3.596 |...... 3.623 ..18,404 | 07/29/2013. | 11/01/2017.
002824 BF 6 |ABBOTT LABS 3.75 11/30/2026 [ I ..1,985,120 |..... 99.330 1,985,257 LIS T/ PO ORI DOt 3.750 |...... 3.840 11/17/2016. | 11/30/2026.
00287Y AQ 2 |ABBVIE INC 3.60 05/14/2025 O I 1,996,500 |..... 98.636 2,000,000 1,996,989 303 [ [ e [ 3.600 |...... 3.621 05/05/2015. | 05/14/2025.
00507U  AF 8 | ACTAVIS FUNDING 3.85 06/15/2024 1,992,460 |...100.892 . 2,000,000 1,994,101 (7 (V R I 3.850 3.896 ..3,422 06/10/2014. | 06/15/2024.
00507U AS 0 |ACTAVIS FUNDING 3.80 03/15/2025...........cocourvemerrererremenrimnneiseneissneisenes | oveeee | G verien 12| (il 2FE ] iincenn.996,450 | ... 99.989 999,888 1,000,000 996,997 306 [ .eorerrereerenins [ e [ e 3.800 |...... 3.843 [MS......| oo 11,189 03/03/2015. | 03/15/2025.
00507V AJ 8 |ACTIVISION BLIZZARD 3.40 09/15/2026 ..1,992,280 |..... 93.998 ,879,966 2,000,000 1,992,462 182 | oo [ | 3400 |...... 3446 |MS......| ..cco..... 19,267 09/14/2016. | 09/15/2026.
00724F AC 5 |ADOBE SYSINC 3.2502/01/2025. I 1,978,560 |..... 99.917 2,000,000 1,982,161 1,890 [ oo | e | e 3250 |...... 3377 |FAoo| v 27,083 | .......... 65,000 |01/21/2015. | 02/01/2025.
008252 AM 0 | AFFILIATED MANAGERS 4.25 02/15/2024 . ..2,973,930 |...100.843 3,000,000 2,980,351 2,307 JSSSTURRRRSRIN PO 4.250 |...... 4.358 . 48,167 127,500 | 02/06/2014. | 02/15/2024.
008252 AN 8 | AFFILIATED MANAGERS 3.50 08/01/2025.... e 1,984,780 |..... 95.269 2,000,000 1,987,103 1,262 [ oo | e | e 3.500 |...... 3.588 |FA.....| v 29,167 | oo 70,000 |02/10/2015. | 08/01/2025.
00846U AJ 0 |AGILENT TECH INC 3.875 07/15/2023... 103.046 3,000,000 2,990,576 1281 | e | e | s 3.875 3.930 | Jdvire | v 53,604 | ........ 116,250 | 06/18/2013. | 07/15/2023.
008916 AP 3 | AGRIUM INC 3.375 03/15/2025...........coocmrreearreireeiereeieseeeeseseeseseseseseeseness [ cereerennn998,550 | ... 97.292 1,000,000 998,789 126 | oo [ e | e 3.375 |...... 3392 [MS.... | oo 9,938 | ... 33,750 |02/25/2015. | 03/15/2025.
00912X AM 6 |AIR LEASE CORP 3.875 04/01/2021..........ccoovvvmnriiiiriiirniins [P 1,996,040 |...103.125 2,000,000 1,997,516 528 | oo | e | e 3.875 |...... 3.907 |AO...... | wovvrvene 19,375 03/04/2014. | 04/01/2021.
009158 AV 8 | AIR PROD & CHEM 3.35 07/31/2024 IV 1,993,440 |...102.130 2,000,000 1,994,832 589 | covrererierirnrinn | serenernensenienins | v 3.350 |...... 3.389 | s | i 28,103 07/28/2014. | 07/31/2024.
009363 AQ 5 |AIRGAS INC 3.65 07/15/2024 ...103.249 2,000,000 1,994,253 595 | e [ e [ 3.650 |...... 3.694 [Jdooiii | i 33,661 06/12/2014. | 07/15/2024.
013078 AA 8 | ALBERTO-CULVER CO 5.15 06/01/20. ..108.777 1,000,000 999,844 A [ | e | s 5.150 |...... 5.155 [ D.ccver | cererirns 4,292 05/18/2010. | 06/01/2020.
013817 AU 5 |ALCOA INC 6.15 08/15/2020 ...108.250 1,000,000 999,456 130 | oo [ s [ e 6.150 |...... 6.167 |FA...... 23,233 07/26/2010. | 08/15/2020.
01609W AQ 5 | ALIBABA GROUP 3.60 11/28/2024..............ccoovveomurvomerrmnrrcmeneineneiiseneseneinenes | oveeee | G vevien 12| it IFE ] 1998170 [ 99.375 1,000,000 998,501 161 SRR IO 3.600 |...... 3.622 | 3,300 11/20/2014. | 11/28/2024.
017175 AB 6 |ALLEGHANY CORP 5.625 09/15/2020 [P . 107.632 2,000,000 1,996,764 <170 OO ISP PO 5625 |.... 5674 |MS...... 33,125 09/15/2010. | 09/15/2020.
01741R  AF 9 |ALLEGHENY TECH 5.875 08/15/2023 [V 1,499,865 |..... 97.125 1,500,000 1,500,138 [ ..ooocvecrcriieens | e (1) ) OO VSRR PO 7875 |...... 7.873 |FAooo| v 44,625 07/09/2013. | 08/15/2023.
018490 AN 2 |ALLERGAN INC 3.375 09/15/2020........... [ 1,993,940 |...102.436 2,000,000 1,997,514 B19 | i [ e [ 3.375 |...... 3411 [MS.| e 19,875 09/07/2010. | 09/15/2020.
020002 BB 6 |ALLSTATE CORP 5.75 08/15/2053 . 2,000,000 |...103.500 2,000,000 2,000,000 | .ceouevrerirerireerens [ e [ e | e | s 5750 |...... 5750 |FA.....| oo 43,444 08/05/2013. | 08/15/2053.
021441 AF 7 |ALTERA CORP 4.10 11/15/2023 . 1,974,860 |...107.083 2,000,000 1,981,704 2,248 | o [ e [ 4.100 |...... 4.255 |MN......| oo 10,478 10/29/2013. | 11/15/2023.
023608 AG 7 |AMEREN CORP 3.65 02/15/2026 [ I 1,998,220 |...100.526 2,000,000 1,998,308 10 [ oo [ e | e 3.650 |...... 3.661 |FA......| oo 27,578 11/17/2015. | 02/15/2026.
02364W  AX 3 | AMERICA MOVIL SA 5.00 10/16/2019 3,967,440 |...107.140 4,000,000 3,989,211 3512 | oo [ [ 5.000 |...... 5.105 |AO...... | woocvvune 41,667 10/08/2009. | 10/16/2019.
02364W BD 6 |AMERICAMOVILSA3  07/16/22.........coocvevererrerverecerreneerenerrenenrsseessnennnns | woveene | G vevvcvec |l IFE ] iii...994,900 | ... 98.818 1,000,000 996,976 49T | o [ | e 3125 |...... 3185 | U | o 14,323 07/09/2012. | 07/16/2022.
02377B  AB 2 |AMAIRLN 15-2 AA 3.60 09/22/2027...... ...100.500 1,952,690 (1) crrrees | e 3.600 |...... 3.600 . 119,332 09/10/2015. | 09/22/2027.
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023..........oovveirriirrieieciseceieceiiesenieens ...106.500 799,114 | oo | e [ e [ e | e 4.950 |...... 4.950 [ | v 18,240 07/24/2013. | 01/15/2023.
02580E CC 5 |AMER EXPR BK FSB 6.00 09/13/17 ...103.025 999,778 303 [ s [ [ 6.000 |...... 6.033 |[MS......| cocve 18,000 09/10/2007. | 09/13/2017.
025816 AX 7 |AMERICAN EXPRESS 6.15 08/28/2017.... ...102.985 999,778 321 [ e [ e [ 6.150 |...... 6.185 | FA...coo.| wvvrvnnee 21,013 08/22/2007. | 08/28/2017.
02581F  YE 3 |AMER EXPR CENTUR 6.00 09/13/17 . ...103.046 999,778 303 [ o | e | s 6.000 |...... 6.033 [MS......| v 18,000 09/10/2007. | 09/13/2017.
02635P TQ 6 |AMER GENL FIN MTN 6.50 09/15/2017.........cooorveermeeemeeeenenieneeisesesienenins ...102.500 499,950 130 [ oo [ | 6.500 |...... 6.515 |MS...... | cccccoennnn 9,569 09/12/2007. | 09/15/2017.
02666Q G7 2 | AMER HONDA FIN 3.87509/21/2020 MTN........cocovvrurrverannnns ...105.287 998,901 269 [ o [ [ 3.875 |...... 3.907 [MS......| v 10,764 09/14/2010. | 09/21/2020.
02666Q J7 9 |AMER HONDA FIN 3.80 09/20/2021 ..104.797 1,997,259 521 | oo | e | oo 3.800 |...... 3.832 |[MS......| oovreenee 21,322 09/13/2011. | 09/20/2021.
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023...........cccccormurmmrinmmiimncnnivenrnnens [ | oo [ e 12l AFE 2,893,740 | 99.320 . 2,927,244 | ...ooovvovrninnns | s 10,142 | oo [ [ s 3.070 |...... 3.526 | MON... 07/10/2013. | 03/15/2023.
03027X AA 8 | AMERICAN TOWER 4.70 03/15/2022........... ...106.789 ,067,892 998,901 182 [SSSTURRRRRRI PO 4.700 |...... 4724 |MS...... . 03/07/2012. | 03/15/2022.
03073 AJ 4 |AMERISOURCEBERGEN 3.50 11/15/2021........c0coevvmrirriinricrirciins ...102.849 ...1,028,491 999,247 139 | o e [ 3.500 |...... 3.517 |MN...... 11/08/2011. | 11/15/2021.
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03073E AL 9 |AMERISOURCEBERGEN 3.40 05/15/2024.............cccovvumiirerniiirinrisnicnninens | crves [P I (i 1FE| o 1,994,300 |...100.506 | ..............2,010,122 | .............. 2,000,000 1,995,600 516 [ v [ e [ 3.400 |...... 3434 [MN......| ccocrs 8,689 | ... 68,000 | 05/19/2014. | 05/15/2024.
03076C  AF 3 |AMERIPRISE FINL 4.00 10/15/2023...........cevvurrerrrseriresiesisesisssisssessisssssessans | vveees [P IR IOV 1FE| coovir 1,990,360 |...104.392 2,000,000 1,993,181 857 [ ooveereeererins [ v [ e 4.000 |...... 4.058 |AO...... 09/03/2013. | 10/15/2023.
03076C  AG 1 |AMERIPRISE FINL 3.70 10/15/2024...........cccoosvumrvimiicnirverireriseesneiessicssisennes | oveie | oo | vervenees | i 1FE ...102.158 2,000,000 1,994,511 BT [ v [ e [ e 3.700 |...... 3.741 |AO...... 09/15/2014. | 10/15/2024.
03076C AH 9 |AMERIPRISE FINL 2.875 09/15/2026 . e 12 1FE]| ................998,930 |..... 95.279 1,000,000 998,980 FSTU I STTUURORPONTORN DURVPURRTRRRRRPIO IOOOON 2875 |...... 2.887 |MS...... 08/08/2016. | 09/15/2026.
031162 AV 2 | AMGEN INC 5.85 06/01/2017.......couiuuiiniiiiieririsnisiissiesiessessiesssiens [P PO IOV 2FE| ... ...101.740 3,000,000 3,017,329 | .o [ e (40,395) [ ..oovverrrireniins | e | e 5.850 |...... 4433 [ID.ccoo | e 14,625 175,500 | 08/04/2009. | 06/01/2017.
03523T AN 8 | ANHEUSER-BUSCH 5.375 01/15/2020..........ccoooervremmmrinnnriinnrieneersnenssnenins | eevree | oo | eoveneennd | 2FE . ...109.074 3,000,000 2,993,284 1,981 [ oo | e | oo 5.375 |..... 5.456 |JJ....... 10/13/2009. | 01/15/2020.
037389 AW 3 | AON CORP 5 09/30/20.........ccccurimriiriinirierieninninsiississsiesiesssssesssssesssnnsnes | veveiee | oo | evvenneen T [ e 2FE| ... 996,370 |...107.354 1,000,000 998,448 368 [ .o [ e [ 5.000 |...... 5.046 |MS...... 09/07/2010. | 09/30/2020.
037411 BD 6 |APACHE CORP 2.625 01/15/2023...........ccoovveimriimeiiineisneiseneissneissnsissnens | conneen | oo [ e 12 ] 2FE]| ... 1,863,300 |..... 96.329 . 2,000,000 1,893,348 | ...covvviicriiinns | e 15,540 | oo | e [ e 2625 |.... 3616 |JJ...... 01/08/2015. | 01/15/2023.
03765H AA 9 | APOLLO MNGMT HLD 4.00 05/30/2024.............covvveemrverariemenrimeneimeneiineneinns | eoveeee | oo | vervvereen [ s 1FE 1,994,440 | ... 99.481 ,989,612 2,000,000 1,995,673 492 SRR OO 4.000 |...... 4.034 [MN...... . 05/27/2014. | 05/30/2024.
03765H AB 7 |APOLLO MNGMT HLD 4.40 05/27/2026...........ccocovverrreenreeemreereiereesneesnesnieenses | evniee | oo | eereenc 12| i 1FE 3,001,830 |..... 99.528 ...2,985,843 3,000,000 3,001,847 L/ [T ISR DOt 4.400 |...... 4.392 [MN...... 11/18/2016. | 05/27/2026.
037833  AK 6 | APPLE INC 2.40 05/03/2023............cccoonmeririniiiciinninniiniinsicnsiiesiiesisnisssisennns | cevees | oo | eovesneen T [ e 1FE| 931,750 | 97.458 1,000,000 953,714 8,486 | ..o [ e | 2400 |...... 3213 [MN...o..| v 3,867 | ..ccooeeee 24,000 |06/19/2013. | 05/03/2023.
037833  AS 9 |APPLE INC 3.45 05/06/2024..........ccocooovmrvrinmriinriiinissnissnessnissnsisnnsnsnnnens | S0 | [T | 1FE . ...103.130 3,000,000 2,998,067 227 [ e | e [ e 3450 |...... 3.460 |MN......| woocreenee 15,813 | ........ 103,500 | 04/29/2014. | 05/06/2024.
037833  BY 5 |APPLE INC 3.25 02/23/2026...........ccoooerveearrireneereneineneiseneissseesenssssseesnnnens | ceneeen | oo [ eevereen 12| i 1FE 1,995,600 |...100.300 2,000,000 1,995,923 323 [ e [ e [ e 3.250 |...... 3276 |FA.....| oo 23111 | o 32,500 |02/16/2016. | 02/23/2026.
038222 AF 2 | APPLIED MATERIAL 4.30 06/15/2021..........cooommveiameiiamiisnieisneisenieisneisnnnns | ceveeen | oo [ eevevenn T | 1FE 1,995,780 |...107.494 2,000,000 1,997,908 AT | i [ | 4.300 |...... 4326 [JD.......| covvs 3822 | .......... 86,000 |06/01/2011. | 06/15/2021.
038222 AJ 4 | APPLIED MATERIAL 3.90 10/01/2025...........cocmmrveemrrirervimnreisnneeseseinsneinnnees | ceevven | oo [ ervereen 12| i 1FE ..1,992,760 |...105.206 2,000,000 1,993,543 814 | oo [ s [ 3.900 |...... 3.944 |AO...... | coovvvene. 19,500 | .o 79,517 | 09/21/2015. | 10/01/2025.
039483 BB 7 | ARCHER-DANIELS 4.479 03/01/2021..........cocomvvveimriramierinissnissnissniisnni | ceveeen | oo [ eeveven | i 1FE|. 453,281 |...108.184 ...450,000 451,561 (335) JSSSTURRRRSRIN PO 4479 ... 4.387 ..20,156 | 03/30/2011. | 03/01/2021.
039483  BL 5 | ARCHER-DANIELS 2.50 08/11/2026..............coovveemrremamrerariereneireneisernineneins | ceeeeen | oo [ eerereen 12| i 1FE|. .997,100 |..... 94.957 1,000,000 997,200 100 [ oo [ e | e 2.500 |...... 2.533 08/08/2016. | 08/11/2026.
04010L AN 3 | ARES CAPITAL CORP 4.875 11/30/2018..........ccoevurrrererermrrrcrieneseerssnisninenins | veveree | oo | evvennee T [ 2FE 2,054,000 |...103.563 2,000,000 2,022,736 | .cooovvveerernrienns | e (T1A78) [ oo [ e [ e 4.875 ... 4.250 01/23/2014. | 11/30/2018.
04010L AP 8 | ARES CAPITAL CORP 3.875 01/15/2020 12 2FE 2,003,700 |...101.305 2,000,000 2,002,438 (T65) [ oo [ e | e 3.875 |...... 3.831 | [ o 35,736 01/23/2015. | 01/15/2020.
04010L AR 4 | ARES CAPITAL CORP 3.625 01/19/2022 SSUSTUUITRUTURPI BTN e 12 2FE 1,992,780 |..... 96.894 2,000,000 1,993,071 297 [ e [ e [ 3.625 |...... 3701 | Jdeves | e 20,542 09/14/2016. | 01/19/2022.
04015C  AA 6 |ARES FIN CO LLC 4.00 10/08/2024............covvemmerirrrieneiineeiseneieeneiseneieenes | s 12 2FE 1,965,360 |..... 92.102 2,000,000 1,971,890 3,001 | oo [ e [ e 4.000 |...... 4214 [AO...... | ceooe 18,444 | .........80,000 | 10/01/2014. | 10/08/2024.
040555 CQ 5 |ARIZONA PUB SERV 3.35 06/15/2024...........coovvrmienvirirnriicisensisersssssiessssinees | covenes w12 1FE 2,997,240 |...102.040 3,000,000 2,997,851 250 | e [ e [ 3.350 |...... 3.361 [Ducvi | v 4,467 | ... 100,500 | 06/09/2014. | 06/15/2024.
042735  BA 7 | ARROW ELECTRONIC 6 04/01/20.........cocovvveiemeieecereneireneireneeseneeseneiseneins | cereeen | oo [ eeverenee | 2FE]| ... 1,999,380 |...108.360 2,000,000 1,999,768 B3 | .o | e | e 6.000 |...... 6.004 |AO..... | coovvveeee 30,000 | ........ 120,000 | 09/23/2009. | 04/01/2020.
04621W  AC 4 | ASSURED GUARANTY 5.00 07/01/2024...........ccooommmrimrniianniienciienniisnniienens | v [ oo | cenvieeenn [ s 2FE| ... .997,950 |...105.611 1,000,000 998,391 LA OO NSRRI PO 5.000 |...... 5.026 | | o 25,000 06/17/2014. | 07/01/2024.
048303 CE 9 |ATLANTIC CITY ELEC 4.35 04/01/2021..........cooomrveeerrerareireneesereiseneeseneinnne | ceveeen | oo [ eerereen 12| i 1FE|. .998,480 |...104.653 1,000,000 999,270 153 FERTSTTRRROTRROT IO 4.350 |...... 4.369 .10,875 03/29/2011. | 04/01/2021.
052528 AH 9 |AUST & NZ BANK 4.50 03/19/2024...........ccccoivmmviimmriinniinnniienniisneiisnniisnnis | ceneeee | C v | i 1FE|. .998,640 |...102.271 1,000,000 998,960 19 | oo [ [ e 4.500 |...... 4.517 12,750 03/12/2014. | 03/19/2024.
05252A  BK 6 |AUST & NZ BANK 4.875 01/12/2021.........cooveeerveerrrreneernneinsneisenessenrrsnnnnns | eeveeee | G v | e 1FE|. ...108.149 1,000,000 998,877 248 [ .o [ e [ e 4.875 |...... 4906 [ | v 22,885 01/05/2011. | 01/12/2021.
053015 AE 3 |AUTOMATIC DATA 3.375 09/15/2025........c0rvverenrernemnineirsninsiernnisesenssensnenes | vevenen | oo [ o 12| i 1FE ..102.374 2,000,000 1,998,063 188 | oo | v [ e 3.375 |...... 3.388 [MS......| oo 19,875 09/08/2015. | 09/15/2025.
05329W  AJ 1 |AUTONATION INC 6.75 04/15/18.........oiveircriiririinceiineeienesieseeisserisenesienes | wveeee | oo | cereveeen [ s 2FE| . ...105.587 1,000,000 996,478 2,529 | oo [ e | e 6.750 |...... 7.041 |AO..c | oo 14,250 05/19/2010. | 04/15/2018.
05329W  AM 4 | AUTONATION INC 4.50 10/01/2025.........cvrmrrernrireereinsireensiseinsnnsisesssnssserenss | verene | oo | eevneenn 12 | s 2FE » ...100.991 3,000,000 2,990,980 844 | s | e [ 4.500 |...... 4542 |AO...... | coovrne 33,750 09/16/2015. | 10/01/2025.
05348E AW 9 | AVALONBAY COMMUN GMTN 3.50 11/15/2025.........ccrvvermrrermmrerameemnnennnne | eevnne | oo |12 s 1FE 1,993,480 |..... 99.910 2,000,000 1,994,104 556 [ vooorvereeereeeeri | eereereeeeienerienes | e 3.500 3.539 [MN......| coovvrvrs 8,944 11/04/2015. | 11/15/2025.
05367A  AD 5 [AVIATION CAPITAL 6.75 04/06/2021..........c.coevvmrvemrinirinnirciienisnissisnsiinnis | eovenne | oo [eeverenenn | s 2FE| ... 1,000,000 |...115.957 1,000,000 1,000,000 [ ..ooouvinricciienies | e | e | s | 6.750 |...... 6.750 15,938 03/30/2011. | 04/06/2021.
05367A  AH 6 |AVIATION CAPITAL 4.875 10/01/2025...........coovveeereeremeeeneereneeeneesenensenennns | eevnee | oo e 12 2FE]| ... 2,987,910 |...107.068 3,000,000 2,989,219 999 [ oo [ e [ e 4.875 ... 4.926 36,563 09/14/2015. | 10/01/2025.
05379B AP 2 |AVISTA CORP 5.125 04/01/22.........cmvvviirnrireinrireirernsnsensisessnnsisssssssessensnne. | onnne | | vervneeen | s 1FE ..2,993,100 |...108.672 3,000,000 2,996,594 552 cerrens | e 5125 |...... 5.150 .38,438 09/15/2009. | 04/01/2022.
05490L  AA 7 |BLUE CRS/SHLD MN 3.79 05/01/2025............coovveeemveareirereireneeseneeseneisenenan | ceveeen | oo [ eerereen 12| i 1FE 1,999,820 |..... 96.857 2,000,000 1,999,858 14 | e | e 3.790 |...... 3.791 12,633 04/21/2015. | 05/01/2025.
05523R  AB 3 | BAE SYSTEMS PLC 4.75 10/11/2021 JRSTOOT l V 2FE| . ...108.123 1,000,000 999,453 100 | oo [ [ s 4.750 |...... 4.763 10,556 10/05/2011. | 10/11/2021.
05541V AE 6 |BG ENERGY CAPITAL PLC 4.00 10/15/2021..........ovveoemrearerrererieceniecceiienes | cevenns Clud | e 1FE ...106.014 2,000,000 2,052,435 (9,923) [ ..ovvevurererrerins | eeerrrinerrerineeins | e 4.000 |...... 3.402 04/02/2012. | 10/15/2021.
055451 AU 2 | BHP FINANCE USA 3.85 09/30/2023..........ccovcmmmvirerrirenrieneiseneissssiseseisnsees | ceveees (o] I Il 1FE|. ...105.519 1,000,000 999,120 T2 | e [ [ s 3.850 |...... 3.865 09/25/2013. | 09/30/2023.
05565Q BU 1 |BP CAPITAL MKT PLC 3.561 11/01/2021.........cccooovuvvrennees I O Clu | e 1FE . ...104.385 1,000,000 1,000,000 [ .oocvoevveereniiienies | cerrrereissieniiens | cervessiessiesiiens | e 3.561 3.561 10/27/2011. | 11/01/2021.
05565Q CP 1 |BP CAPITAL PLC 3.814 02/10/2024...........cccoovieriiiiiiiniiniieniieninsieneissiiinns | ereees Cluond | 1FE 2,000,000 |...103.473 2,000,000 2,000,000 | ..o [ e [ | s | 3814 | ... 3.814 02/05/2014. | 02/10/2024.
05569A  AB 5 |BP AMILEASING 5.523 05/08/2019..........cooimveimieiriieriienieseisssesssnienns | cevenns [P IR IOV 1FE 5,000,000 |...107.252 5,000,000 5,000,000 | ..oouevererirrerrrinns [ e [ e | e 5.523 5.523 05/01/2009. | 05/08/2019.
05578D AG 7 |BPCE 4.00 04/15/2024 Cl.. 3,992,800 |...103.891 . 4,000,000 3,994,479 B40 [ ..o [ e [ 4.000 |...... 4.022 04/08/2014. | 04/15/2024.
05578Q AD 5 |BPCE 4.50 03/15/2025 C 1,971,540 |..... 97.311 ,946,210 1,976,641 2,288 SRS IO 4500 |...... 4673 09/08/2014. | 03/15/2025.
057224 BC 0 | BAKER HUGHES INC 3.20 08/15/2021..........cmmrveumrrierrriireiinseisessisesssieenes ...102.339 877,041 856,121 174 | oo s | 3.200 |...... 3.224 08/10/2011. | 08/15/2021.
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05990K AC 0 |BANC OF CALIFORNIA 5.25 04/15/2025..........coocvemmvvemmmrimereimsnrnsneinsnsinnnens | evvenee | oo | oreerierned | e 2FE | 11,995,000 | ... 97.817 2,000,000 1,995,721 402 | e [ s [ 5.250 |...... 5.282 22,167 | ........ 105,000 | 03/31/2015. | 04/15/2025.
06051G  FF 1 |BANK OF AMER CRP 4.00 04/01/2024 ...103.030 1,000,000 997,137 334 [ s [ e [ 4.000 |...... 4.046 10,000 | .......... 40,000 | 03/27/2014. | 04/01/2024.
06051G  FH 7 |BANK OF AMER CRP MTN 4.20 08/26/2024. . ...101.820 2,000,000 1,998,830 127 | oo [ [ s 4.200 |...... 4.209 29,167 | .......... 84,000 |08/21/2014. | 08/26/2024.
06051G  FS 3 | BANK OF AMER CRP MTN 3.875 08/01/2025.........couveieererermernerncnnsnesennenes | veveee | or | wevvverinens [ ereFE | i 1,996,380 |...101.704 2,000,000 1,996,815 KTV TR ORI PO 3.875 3.897 32,292 77,715 | 07/27/2015. | 08/01/2025.
063904 AA 4 | BANK OF OZARKS 5.50 07/01/2026 3,000,000 |...103.219 3,000,000 3,000,052 52 ISR DRSO DO 5.500 |...... 5.500 06/16/2016. | 07/01/2026.
06406G  AA 9 |BANK OF NY MELLON 3.00 10/30/2028 1,997,800 |..... 94.619 2,000,000 1,997,826 26 | o | e | s 3.000 |...... 3.011 10/24/2016. | 10/30/2028.
06406H BY 4 |BANK OF NY MELLON 3.55 09/23/2021 . 1,998,660 |...104.336 2,000,000 1,999,308 132 | e [ [ 3.550 |...... 3.558 09/16/2011. | 09/23/2021.
06406H CQ 0 |BANK OF NY MELLON MTN 3.95 11/18/2025...........cccoooommmiiinniiciieriianeninns 2,082,200 |...104.948 2,000,000 2,067,181 (6,418) | ..o | s 3.950 3.503 07/31/2014. | 11/18/2025.
064159 HB 5 |BANK NOVA SCOTIA 4.50 12/16/2025. ..4,999,600 |...102.731 5,000,000 4,999,634 33 SRR OO 4500 |...... 4.501 12/09/2015. | 12/16/2025.
064255 AR 3 | BK TOKYO-MITSUBISHI UFJ 4.10 09/09/2023 ...105.360 1,000,000 997,219 354 [ s [ s [ 4.100 |...... 4.148 09/03/2013. | 09/09/2023.
064255 AW 2 | BK TOKYO-MITSUBISHI UFJ 3.75 03/10/2024 2,993,550 |...103.555 3,000,000 2,995,126 580 | oo | e | s 3.750 |...... 3.776 34,688 | ... 112,500 | 03/04/2014. | 03/10/2024.
06541E 0 [BANK UNITED 8 03/15/09 MTNA.........ooomiimiiiiniiineisnesiesesisesesissesissssins | e e 1,993,984 |.....coccceeenes .1,878,000 188 188 | oo | 8.000 |6,000.000 04/17/2001. | 03/15/2009.
06652K  AA 1 [BANKUNITED INC 4.875 11/17/2025.........ccomeveerineireiinsriseiieriiesesseessssisssinns | sevnee o] 4,951,300 |..... 98.815 5,000,000 4,955,650 3,884 | .o [ [ e 4.875 | ... 5.000 29,792 | ....... 243,750 | 11/12/2015. | 11/17/2025.
066836 5 |BAPTIST HEALTH 4.59 08/15/21.........oorvoiriiiciceissesesseiesessnissniisnnns | e e 2,000,000 |...108.227 2,000,000 2,000,000 | .ooouvererirerirrennns [ e [ e | e | s 4.590 |...... 4.590 34,680 | ......... 91,800 |05/09/2011. | 08/15/2021.
067383 AC 3 |CRBARD INC 4.40 01/15/2021 .992,820 |...106.693 1,000,000 996,748 T19 | oo [ e [ e 4.400 |...... 4.489 20,289 | .......... 44,000 | 12/15/2010. | 01/15/2021.
06739G  BP 3 |BARCLAYS BKPLC 5.14 10/14/2020 . .999,300 |...105.382 1,000,000 999,693 72 [SSSTIRRRRIN PR 5.140 |...... 5.149 I .10,994 ..51,400 | 10/06/2010. | 10/14/2020.
07177M  AB 9 | BAXALTA INC 4.00 06/23/2025.............ccvvemmrrerrriceriereeieseseeseseesesieseneeseees ..1,986,480 |...100.131 2,000,000 1,988,203 1144 | s s | e 4.000 |...... 4.083 [JD.....o.| corvs 1,778 06/18/2015. | 06/23/2025.
07274E  AG 8 |BAYER US FINANCE 3.375 10/08/2024 1,980,220 |..... 99.278 2,000,000 1,984,060 1758 | o e | e 3.375 | ... 3.493 15,563 10/01/2014. | 10/08/2024.
07330M AA 5 |BRANCH BKG & TR 3.80 10/30/2026...... 1,995,120 |...102.794 2,000,000 1,995,930 335 [ e [ e [ e 3.800 |...... 3.825 12,878 09/22/2014. | 10/30/2026.
07330M AB 3 |BRANCH BKG & TR 3.625 09/16/2025. . 1,998,660 |...101.591 2,000,000 1,998,807 L J OO SOOI DOt 3625 |..... 3.633 21,146 09/09/2015. | 09/16/2025.
081437 AH 8 | BEMIS CO INC 4.50 10/15/2021........cocorvvemiirirreriireiiereeiesesieseseesesiesesieesees e 12 L 2FE | 993,530 |...106.089 1,000,000 996,554 B30 | v | e [ e 4500 |...... 4581 [AO...... | covvere 9,500 09/27/2011. | 10/15/2021.
084423 AC 6 |BERKLEY W.R. 8.70 01/01/2022.........c0evuerermrrririreierssissesessssisisesssessssanesenes 977,500 |...119.481 1,000,000 988,073 1,818 | o | v [ e 8.700 |...... 9.001 43,500 06/08/2009. | 01/01/2022.
084670 BJ 6 | BERKSHIRE HATHWAY 3.00 02/11/2023. .991,540 |...100.880 1,000,000 994,525 802 [ .oovereereerenins [ erverreeiseeneninns [ e 3.000 |...... 3.099 11,667 01/29/2013. | 02/11/2023.
084670 BS 6 | BERKSHIRE HATHAWAY 3.125 03/15/2026 1,998,120 |..... 99.313 2,000,000 1,998,249 129 | o [ | 3125 |...... 3.136 18,403 03/08/2016. | 03/15/2026.
092113 AG 4 |BLACKHILLS CORP 5.875 07/15/20 ..1,000,000 |...109.179 1,000,000 1,000,000 USRI IO 5.875 |..... 5.875 .27,090 07/13/2010. | 07/15/2020.
09247X  AC 5 |BLACKROCK INC 6.25 09/15/2017 3,967,840 |...103.484 4,000,000 3,997,018 4,018 [ oo | e | s 6.250 |...... 6.360 73,611 09/12/2007. | 09/15/2017.
09256B AD 9 |BLACKSTONE HLDGS 4.75 02/15/2023............ccccoorurnees [P I 3,124,710 |...106.528 3,000,000 3,088,579 | oo | e (12,848) [ ..o [ e [ e 4.750 |...... 4.198 53,833 | ........ 142,500 | 12/12/2013. | 02/15/2023.
093662 AG 9 |BLOCK FINANCIAL 5.25 10/01/2025........ccovueverriernireireississiresssssissssessnsns [ 3,988,000 |...101.592 4,000,000 3,989,191 954 | e [ e [ 5.250 |...... 5.289 52,500 | ........ 210,583 | 09/25/2015. | 10/01/2025.
097014 AL 8 |BOEING CAP CORP 4.7 10/27/19. ...107.821 3,000,000 2,999,296 228 [ s [ e [ o 4.700 |...... 4.709 25,067 | ........ 141,000 | 10/22/2009. | 10/27/2019.
09751W  AA 9 | BOLDINILTD 3.8 07/19/35......covvrrierrniirerernrisinniseissnnessensnssesensssesssenssessnns | sevenn | G v [ et IFE | innnnn...950,000 | ... 96.693 950,000 | oo | e | e | e [ 3.600 |...... 3.600 15,390 | .oveeeee 34,650 | 12/13/2011. | 07/19/2035.
10112R AS 3 |BOSTON PROP LP 4.125 05/15/2021 ...104.825 996,519 0 T [OOSR FOURPIORRORRPRTORI OO 4125 |...... 4.213 [MN..ooo. | v, 5271 | oo 41,250 | 11/08/2010. | 05/15/2021.
10510K AA 5 | BRAMBLES USA INC 5.35 04/01/2020 ...107.654 999,825 A8 [ e | e | s 5.350 |...... 5.356 |AO...... | covrvene 13,375 | e 53,500 | 03/24/2010. | 04/01/2020.
10510K  AC 1 |BRAMBLES USA INC 4.125 10/23/2025 1,995,140 |...101.646 1,995,619 404 | oo [ | 4125 | ... 4155 [AO...... | coooree 15,583 | .......... 82,500 | 10/19/2015. | 10/23/2025.
107015 AA 7 |BREMER FINL CORP 5.20 12/30/2024 ..2,000,000 |..... 96.173 2,000,000 cerrens | e 5.200 |...... 5.200 12/29/2014. | 12/30/2024.
111337  AA 1 |BROADRIDGE FINAN 6.125 06/01/2017 101.670 461,765 7./ TSRO IO IOV 6.125 |...... 6.251 05/23/2007. | 06/01/2017.
112585 AH 7 |BROOKFIELD ASSET 4.00 01/15/2025 o] 2,000,000 |..... 97.374 2,000,000 | ..evvermrrereriirienies [ e | e | e | e 4.000 |...... 4.000 01/12/2015. | 01/15/2025.
114259 AN 4 | BROOKLYN UNION GAS 3.407 03/10/2026............cvvvermererreeemeeeeneriesenieenns | e 12 1FE 2,000,000 |...100.432 2,000,000 | .cooueveerirerirrerens [ e [ e | e | s 3407 |...... 3.407 03/07/2016. | 03/10/2026.
118230 AJ 0 |BUCKEYE PARTNERS 4.875 02/01/2021..........ccoovvvmririrircrierisiiinsinsiieiienes [ e [P IO I 2FE| . .996,200 |...106.317 998,245 K741 [UORORIRIR IO IOV 4.875 ... 4.923 01/04/2011. | 02/01/2021.
120568 AT 7 [BUNGELTD FINCP 8  06/15/19........cmvimreimeeiereiieneieneieeeissesisessesnenes | e U ORI I 2FE| . ...114.545 1,000,000 (V0 UORPRURRRRURRRU DU IO 8.500 |...... 8.500 06/04/2009. | 06/15/2019.
120568 AX 8 |BUNGE LTD FIN CORP 3.25 08/15/2026...........ccooeevirrirriiriisnieiiesiesissiins [ s e 12 2FE| ............1,998,140 | ..... 96.138 1,998,200 B0 | oo [ e [ 3250 |...... 3.261 08/10/2016. | 08/15/2026.
12189L AT 8 |BURLINGTON NORTH SF 3.40 09/01/2024...........ccooooimerenniiieiieneiieneiiienens | s [P (U I 1FE|. ...102.981 998,191 203 | oo [ s [ 3400 |...... 3.427 08/11/2014. | 09/01/2024.
12505B AC 4 | CBRE SERVICES INC 5.25 03/15/2025........c.ccecuvevimrinrisniinniseiienissisniiesnies | veveee [ oo | e 12 [ i 2FE 2,064,420 |...102.625 . 2,063,972 (448) | ovvovevrivnrienns [ e [ s 5.250 |...... 4.762 12/01/2016. | 03/15/2025.
12505B AD 2 | CBRE SERVICES INC 4.875 03/01/2026..............coovvverreameeremerraceineneereneins | ceveeen | oo [ eereree 12| 2FE ..1,984,800 | ..... 99.875 ,997,500 1,986,434 1,163 SRS IO 4875 |...... 4.968 08/06/2015. | 03/01/2026.
12527G  AC 7 |CF INDUSTRIES INC 3.45 06/01/2023............comvrvemmrrimnrremnneisnneisenrinsnninnnnes | evvree | oo | ovnenennsd | e 3FE 1,833,600 |..... 90.558 ..1,811,158 1,878,872 | ..o | v 15,925 | oo [ e [ s 3450 |...... 4.549 01/09/2014. | 06/01/2023.
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12527G AH 6 |CF INDUSTRIES INC 4.50 12/01/2026..........cocmmvrerrrererierinsriseneiessissssisnnees | evvenns [ I 1| 2FE] 993,850 | ... 98.335 1,000,000 993,907 £ A [UTOSORRTOON USRS IOV 4500 |...... 4577 [ID.cov | cerreeen5,000 | i 11/10/2016. | 12/01/2026.
125509  BM 0 | CIGNA CORP 5.125 06/15/20..........ccrveemrreerceeineeerseeisesesesesesssesesesesssesesennes | e e ...107.557 1,000,000 997,907 540 [ oo | e | e 5125 |..... 5.192 05/12/2010. | 06/15/2020.
12572Q AE 5 |CME GROUP INC 3.00 09/15/2022. ceeveesenns [ s o] . ...102.276 2,000,000 1,996,257 592 [ v [ e [ 3.000 |...... 3.036 09/05/2012. | 09/15/2022.
125720 AG 0 |CME GROUP INC 3.00 03/15/2025. SO PO 12 1FE 1,996,220 |..... 99.411 2,000,000 1,996,829 336 [ v [ e [ e 3.000 |...... 3.022 03/04/2015. | 03/15/2025.
126117  AQ 3 | CNAFINANCIAL 5.875 08/15/2020............coevueeririniiieiieniieninsissiserienienins | s [P PO IOV 2FE 1,993,700 |...110.064 2,000,000 1,997,299 851 [ i [ e [ 5.875 |..... 5.917 08/05/2010. | 08/15/2020.
126117 AT 7 | CNAFINANCIAL 4.50 03/01/2026...........ovooereeeesreeeereeereeseeseseesseesssessessessees | eeinees e 12 2FE 3,016,110 |...104.566 3,000,000 3,014,885 (G 197713) 1 RN NSO IO 4.500 |...... 4432 02/22/2016. | 03/01/2026.
12626P AL 7 | CRH AMERICA INC 5.75 01/15/2021.........ccoovririiriiniiveiirerisrisnicssissineninns | vevee [ oo | evvenieen T [ 2FE 1,048,950 |...110.650 1,000,000 1,023,676 [CIETS) [OOSR DRI IO 5750 |...... 5.094 07/07/2011. | 01/15/2021.
126650 AW 0 | CVS CAREMARK 5.298 01/11/27.......ovvvrvirisceiereiscisssissnessnessnsis | e [ or | cenvveeenn [ i 2FE| . ...106.650 ...971,398 971,400 (1)) [N B 5.298 5.357 12/09/2004. | 01/11/2027.
133131 AS 1 | CAMDEN PROP TRST 4.875 06/15/2023..........cccosvremrvmreeniseiserseressenensnnnes | eovnnee | o [ everrinen | i 1FE ..1,977,560 |...107.562 2,000,000 1,986,354 1,751 SRR OO 4875 |..... 5.000 05/31/2011. | 06/15/2023.
136375 BV 3 | CANADIAN NATL RR 2.85 12/15/2021.........ooovvvirriciriicnicciienes 12 1FE| ... 1,986,780 |...101.614 2,000,000 1,993,041 1,287 [ coeveeveerennies | v 2.850 2.926 ...2,533 11/07/2011. | 12/15/2021.
13645R  AK 0 [ CANADIAN PAC LTD 4.45 03/15/2023........ccoieummeireieerineeierississeisssiesesnensns | seiees [P I (] 2FE]| ... ..107.019 2,000,000 1,995,176 B60 [ ..o [ e [ e 4.450 |...... 4.495 26,206 09/20/2010. | 03/15/2023.
14040H BG 9 |CAPITAL ONE FINL 3.20 02/05/2025.............coovvvemreiirnriineieinnissniissnisnneens | oo . 2] 2FE]| ...............997,540 | ... 97.067 1,000,000 997,950 218 | oo [ e 3.200 3.229 12,978 02/02/2015. | 02/05/2025.
14040H BJ 3 |CAPITAL ONE FINL 4.20 10/29/2025 SRR PO . 2] 2FE 4,999,600 |...100.057 5,000,000 4,999,639 KT ISTURRRRNTIRN DUSRIRRRRTIN DO 4.200 |...... 4.201 36,167 10/26/2015. | 10/29/2025.
14040H BK 0 |CAPITAL ONE FINL 3.75 07/28/2026 S PO . 2] . 2FE 2,976,870 |..... 96.932 3,000,000 2,977,319 449 | s [ s [ 3.750 |...... 3.845 47,813 11/10/2016. | 07/28/2026.
14042E  3Y 4 | CAPITAL ONE NA BNKT 2.95 07/23/2021.........ccvvomrvemrrrieriiseriseneiieseieeneees [P (USRI 2FE]| ... 3,988,720 |...100.477 4,000,000 3,992,383 1,537 [ o | e | e 2.950 |...... 2.995 51,789 07/21/2014. | 07/23/2021.
14149Y  BE 7 | CARDINAL HEALTH 3.75 09/15/2025...........ccoovvmmiiimririneiieneseneissnessniinns | coneien | oo e 12| 2FE ...103.057 2,000,000 1,998,666 127 et | s 3.750 |...... 3.759 .22,083 06/16/2015. | 09/15/2025.
141781 AY 0 | CARGILL INC 4.307 05/14/2021..........oovvrereriiririirerirererieseeissenissesisssessesenins | eoveeee [ v | cenvveneen ] [ s 1FE| .. ...106.066 2,172,000 2,172,000 | ..o [ e [ e | s | e 4.307 |...... 4.307 12,213 05/25/2011. | 05/14/2021.
141781 G# 5 |CARGILLINC 7.28 06-30-23..........cocooivmviinriiiniinneiisniissnesssissnessnsssnniees | wvenee [ oo | conevinnn ] e, 1. ...109.654 ...736,842 791,332 [ o | v (14,575) [ oo | o | e 7.280 |...... 4.893 10/29/2004. | 06/30/2023.
142339  AE 0 | CARLISLE COS INC 5.125 12/15/2020...........coumveeecreerernreeneriinneeseseisesinenenes | veeee [ v | cerevereen [ e 2FE . ...106.098 2,000,000 1,995,898 912 [ e [ e [ e 5125 |..... 5.183 12/06/2010. | 12/15/2020.
143090  AA 0 |CARLYLE HLDGS FINANCE 3.875 02/01/2023...........ccooooiemmvemnmiiiniinnniinnni [ eevies | oo v | 2FE 2,009,750 |...100.879 2,000,000 2,006,363 (915) | vevermrerrrinriirens [ e [ s 3.875 |...... 3.816 01/16/2013. | 02/01/2023.
149123 BV 2 | CATERPILLAR INC 3.90 05/27/2021.........ovvveierriierrimereineneiseneeseneesesesnenenes | woveeee | v | cerevereen ] [ e 1FE 1,990,660 |...105.332 2,000,000 1,995,433 932 [ e [ e [ e 3.900 |...... 3.957 05/24/2011. | 05/27/2021.
149123 CC 3 | CATERPILLAR INC 3.40 05/15/2024..........cccovvvrnviimrireinineirersninseenississnnnsnens | verenne | oo | erveeenn 12 | s 1FE] . ..102.679 1,000,000 999,874 15 [ o [ e [ 3.400 |...... 3.402 05/05/2014. | 05/15/2024.
14916R  AC 8 |CATHOLIC HEALTH 2.95 11/01/22..... [ (U i I 1FE| ... ..1,994,680 |..... 97.034 2,000,000 1,996,608 YL T [STRIR IO IO 2.950 |...... 2.982 10/25/2012. | 11/01/2022.
151020 AE 4 | CELGENE CORP 3.95 10/15/2020...........ccccooimviemriineiisneieneiisseiisssiisnniei [P (USRI B IO 2FE| ... 1,994,900 |...104.431 2,000,000 1,997,840 518 | e | o [ s 3.950 |...... 3.981 10/04/2010. | 10/15/2020.
151020 AH 7 |CELGENE CORP 3 08/15/22.......cecreeurerenerernneeesnseeesnneesnseesnssesssneessnsssns | eoveeee | oo | veeeeineen [ cevene 2FE ..1,998,980 |...100.779 2,000,000 1,999,393 97 SRR IO 3250 |...... 3.256 08/06/2012. | 08/15/2022.
151350  AD 1 |CENOVUS ENERGY 5.70 10/15/2019.......ccrmrrermmrirnrrernnrennnrensersrnssssssnnsnnnns | eevnne | oo | eovneneinnsd | oo 2FE 2,997,990 |...106.875 3,000,000 2,999,394 195 | oo [ ererereiesinnnienes [ s 5.700 |...... 5.708 09/15/2009. | 10/15/2019.
154051 BH 8 | CENTRAL MAINE 5.70 06/01/2019 [ (U I 1FE| ... 1,001,770 |...108.141 1,000,000 1,000,535 (201) | cevereererrnniens [ e [ s 5.700 |...... 5.676 05/27/2009. | 06/01/2019.
15639K  AA 0 |CENTRICA PLC 4.00 10/16/2023.........ccovvrmrieirneieieiinsieississesesssssissssessnses e 12 2FE| ... 1,985,840 |...101.601 2,000,000 1,989,777 1,282 | oo | s [ e 4.000 |...... 4.087 10/10/2013. | 10/16/2023.
161175 AY 0 | CHARTER COMM OPER LLC 4.908 7/23/2025 e 12 2FE 2,000,000 |...105.175 2,000,000 2,000,000 | .ceoevrerirerirneeriens [ e [ e | e | s 4.908 |...... 4.908 43,081 07/09/2015. | 07/23/2025.
166764 AH 3 | CHEVRON CORP 3.191 06/24/2023..........cccovrvriienrineinninsiierssisiessssissesinnes | eevenes w12 1FE 2,000,000 |...102.409 2,000,000 2,000,000 | ..ooevevererrrrnerieinns e [ [ | e 3191 |..... 3191 [Du | v 1,241 06/17/2013. | 06/24/2023.
171232 AE 1 |CHUBB CORP 6.80 11/15/2031 I [P (U I 1FE 1,312,810 |...125.827 1,000,000 1,281,673 | oo | e (13,373) [ oo | e | e 6.800 |...... 4229 [MN.....| oo 8,689 08/01/2014. | 11/15/2031.
17275R  BC 5 |CISCO SYSTEMS 2.95 02/28/2026............ccooorrvereriireriieeiisnesissssisssssssenins. | evvinns [P [T i I 1FE| ... 2,997,720 |..... 98.956 3,000,000 2,997,885 165 | oo [ [ e 2.950 |...... 2.959 |FA.....| oo 30,238 02/22/2016. | 02/28/2026.
172967 GK 1 | CITIGROUP INC 4.05 07/30/2022 SOOI BTN ] . ..1,000, ...103.131 1,000,000 1,000,000 [ ..ooovverrrieriiiens | e [ eeveeeneieneeinnens | e | e 4.050 |...... 4.050 [JJ....... , 02/05/2013. | 07/30/2022.
172967  GT 2 | CITIGROUP INC 3.50 05/15/2023..........0ovveerirerirrirnniierinrinenssnisniseiinesirenes | eovnees | oo | cennieverine | eerenn2FE | . 994,570 | .. 99.593 1,000,000 996,324 505 SRR oo 3.500 |...... 3.565 05/07/2013. | 05/15/2023.
172967 HB 0 | CITIGROUP INC 5.50 09/13/2025 . 109.899 3,000,000 3,000,000 | .ceouevenerirerereernns [ e [ e | e | s 5.500 |...... 5.500 09/10/2013. | 09/13/2025.
172967 KU 4 | CITIGROUP INC 4.125 07/25/2028 5,926,260 |..... 98.404 6,000,000 5,926,886 | ......coovrvrerriiennins | crrrrennirenninB26 [ i | | s 4125 |..... 4.259 12/01/2016. | 07/25/2028.
174610 AJ 4 |CITIZENS FIN GRP 4.35 08/01/2025 2,000,000 |..... 99.421 2,000,000 1,999,791 | .o | eevererreneenne(20) [ o [ | 4350 |...... 4.351 07/28/2015. | 08/01/2025.
174610  AK 1 | CITIZENS FIN GRP 4.30 12/03/2025 . 1,997,900 |...101.391 2,000,000 1,998,086 [ ...covvvnriecrirenires | e 173 | e [ [ s 4.300 |...... 4.313 11/30/2015. | 12/03/2025.
178566  AC 9 | CITY NATIONAL 5.25 09/15/2020..........coocumrveermreerceeerneeiesereeseseseseseesesesenes . 1,994,760 |...108.988 2,000,000 1,997,739 | ..o | o539 [ [ 5.250 5.284 09/08/2010. | 09/15/2020.
19122T AE 9 |COCA-COLA ENTER 3.25 08/19/2021 ...101.470 1,000,000 991125 | oo | e T38| s [ 3.250 |...... 3.459 08/16/2011. | 08/19/2021.
191241 AD 0 | COCA-COLA FEMSA 4.625 02/15/2020 . ...105.366 3,000,000 2,994,484 | ....ooverrrnrinnns | e 1,805 [ | e | s 4.625 |...... 4.689 02/02/2010. | 02/15/2020.
191241 AE 8 | COCA-COLA FEMSA 3.875 11/26/2023 1,970,320 |...102.082 . 2,000,000 1,978,276 [ ..o | a2 B77 s [ [ s 3.875 |...... 4.057 11/19/2013. | 11/26/2023.
19567P  AH 2 | COLONIAL GAS CO 6.34 04/07/28 1,713,120 |...114.259 ,713,887 1,500,000 1,664,747 SRR IO 7120 |...... 5.780 01/22/2003. | 04/07/2028.
195869 AP 7 | COLONIAL PIPELINE 3.75 10/01/2025 1,994,520 |...101.627 ...2,032,530 2,000,000 1,995,125 | ..o | T | [ [ 3.750 |...... 3.783 09/16/2015. | 10/01/2025.
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19828) AA 6 |COLUMBIA PROPERTY 4.15 04/01/2025..........covvvmmrenreneinseinssisersnsiesessenns | svvene | [eorneenn12] 00n2FE | e 998,590 |.....99.090 | .................990,896 | .....c.o..... 1,000,000 998,823 L ISTOOTRTORIOR ORI B 4.150 |...... 4.167 |AO...... | oo 10,375 | ... 41,500 | 03/09/2015. | 04/01/2025.
19828) AB 4 |COLUMBIA PROPERTY 3.65 08/15/2026..........c..coomrvmmerrreeiririreriersneeseeseninns | seven 1,000,000 996,383 123 | e [ [ s 3.650 3.695 |FA...... 08/03/2016. | 08/15/2026.
20030N AP 6 | COMCAST CORP 6.50 01/15/2017.........ccvvumviieririnriisiisniiesiesissiissisniiens . ...100.141 1,000,000 1,000,156 (3,931) [ oo | e | s 6.500 |...... 6.088 |JJ....... 10/23/2006. | 01/15/2017.
20030N  BP 5 | COMCAST CORP 4.40 08/15/2035...........ccovuemrveimreineiisseiiesssissesissesesenens 1,052,190 |...104.565 1,000,000 1,051,982 (208) [ covoveeverrrrirens [ e | 4.400 3.994 |FA...... 11/15/2016. | 08/15/2035.
200339 DX 4 |COMERICA BANK BKNT 4.00 07/27/2025 2,981,910 |..... 99.343 3,000,000 2,984,069 1,525 [ oo | e | s 4.000 |...... 4.074 |JJ....... 07/22/2015. | 07/27/2025.
200340 AQ 0 |COMERICA INC 3.80 07/22/2026. ..1,995,600 |..... 98.101 2,000,000 1,996,341 312 [ s [ e [ 3.800 3.823 |JJ....... 07/17/2014. | 07/22/2026.
202795 HS 2 |COMMONWLTH EDIS 6.1509/15/2017 997,180 |...103.280 1,000,000 999,742 348 | s [ [ 6.150 |...... 6.188 |MS......| e 18,108 09/04/2007. | 09/15/2017.
2027A0  HT 9 | COMMONWEALTH BANK AU 2.85 05/18/2026, 1,998,960 |..... 95.682 2,000,000 1,999,016 1o I U B 2.850 2.856 [MN......| coovrrrnc 6,808 05/11/2016. | 05/18/2026.
203233 AA 9 | COMMONWEALTH REIT 5.875 09/15/2020..........coocvcmmrrerrrrirrriinns ..1,957,060 |...106.560 2,000,000 1,980,986 4442 | s | e | s 5.875 |..... 6.166 .34,597 09/14/2010. | 09/15/2020.
20449E XN 1 | COMPASS BANK BKNT 6.40 10/01/2017 ...102.897 1,000,000 999,943 ST [TTOOIRRONTORN DUSSTRRSRTINN IO 6.400 |...... 6.408 | AO...... | oovrvenee 16,000 09/12/2007. | 10/01/2017.
20453K  AA 3 | COMPASS BANK 3.875 04/10/2025............cocooerinriiniiiniircniecisnisnicssieniienns | covens | oo [ e | cenn2FE | eiien.1,980,380 | ... 95.113 2,000,000 1,983,238 1,679 | | e | s 3.875 |...... 3.995 |AO...... | coovveenee 17,438 04/07/2015. | 04/10/2025.
205363 AN 4 | COMPUTER SCIENCE 4.45 09/15/2022............ccoovoimmvirmnieirnieiseiieseiienenines ...103.361 998,005 301 | oo [ e [ 4450 |...... 4490 [MS.....| oo 13,103 09/11/2012. | 09/15/2022.
205887 BL 5 | CONAGRA INC 4.95 08/15/2020...........ccveeurrrerrrrirrerireieeseseeseseeseeeeseneesees ...106.916 191,798 (1,459) | oo | e | e 4.950 |...... 4.016 [FA.....| oo 3,478 01/31/2013. | 08/15/2020.
207597 DY 8 |CONN LIGHT & PWR C 5.75 09/01/2017...... . ..101.791 2,000,000 1,999,589 589 | oo | ceveerrnerienienins | e 5.750 |...... 5.782 |MS......| oovverne 38,333 09/10/2007. | 09/01/2017.
20825C AU 8 | CONOCOPHILLIPS 6 01/15/20.........ccucmiveririrreiireiieeiiesseiesesiesesisesiesenes 4,962,350 |...110.429 5,000,000 4,987,011 3,782 | o | e [ e 6.000 |...... 6.095 |JJ.cco | v 138,333 05/18/2009. | 01/15/2020.
20826F AQ 9 |CONOCOPHIL CO 4.95 03/15/2026 ..2,998,800 |...110.306 3,000,000 2,998,911 M | s [ | 4.950 |...... 4.955 . 43,725 03/03/2016. | 03/15/2026.
212168 AA 6 | CONTINENTAL WIND 6.00 02/28/2033 1,773,054 |...106.881 1,773,054 1,773,054 | oo | e [ e [ e | e 6.000 |...... 6.000 |FA......| ccoovuenee 35,757 09/23/2013. | 02/28/2033.
21684A AA 4 |RABOBANK 4.625 12/01/2023 ...105.268 1,000,000 993,983 T20 [ oo [ e [ e 4.625 |...... 4728 [JD.......| covvs 3,854 11/25/2013. | 12/01/2023.
21685W BT 3 | RABOBANK UTRECHT 4.50 01/11/2021 ...107.396 2,000,000 1,997,522 549 | oo | e | e 4.500 |...... 4534 [ | e 42,500 01/04/2011. | 01/11/2021.
21685W  DF 1 |RABOBANK 3.95 11/09/2022...........ccoooirviireiiriiisnissnisseissesssiesesenenes ...102.458 1,000,000 999,172 123 | s [ 3.950 |...... 3.966 |MN......[ .ccooownnnes 5,706 11/02/2012. | 11/09/2022.
21688A AE 2 |RABOBANK NED NY 3.375 05/21/2025 ..101.337 3,000,000 2,996,514 354 [ s [ e [ e 3.375 | ...... 3.391 [MN...c.. | v 11,250 05/14/2015. | 05/21/2025.
219023 AF 5 |CORN PRODUCTS 4.625 11/01/2020 ...106.803 1,000,000 998,297 397 | et | e [ 4.625 |...... 4674 |MN......| oo 7,708 09/14/2010. | 11/01/2020.
219350 AS 4 |CORNING INC 6.625 05/15/2019........... . ...110.265 2,000,000 2,002,749 (1,040 [ oo | e | e 6.625 |...... 6.561 |MN....[ .cccooone. 16,931 05/07/2009. | 05/15/2019.
22303Q AN 0 |COVIDIEN INTL FINANCE 3.20 06/15/2022 1,993,840 |...101.897 2,000,000 1,996,422 591 [ o | e [ s 3.200 |...... 3236 |JD.ooies | o 2,844 05/22/2012. | 06/15/2022.
22546D AA 4 | CREDIT SUISSE 6.50 08/08/2023 (COCO) ..2,000,000 |...106.474 2,000,000 2,000,000 | ..o [ e [ e | s | e 6.500 |...... 6.500 51,639 08/01/2013. | 08/08/2023.
22546Q AF 4 | CREDIT SUISSE NY 4.375 08/05/2020............ccccoomrvrernnee 3,071,420 |...105.516 3,000,000 3,029,372 (TATA) | s e | e 4375 | ... 4.079 [FA....| 53,229 | ... 131,250 | 10/05/2010. | 08/05/2020.
22546Q AP 2 | CREDIT SUISSE NY MTN 3.625 09/09/2024 1,988,720 |...100.822 2,000,000 1,990,974 998 [ oo [ e [ e 3.625 |...... 3.693 [MS...... | e 22,556 | .......... 72,500 | 09/04/2014. | 09/09/2024.
22822R  BD 1 |CROWN CASTLE TOW 3.663 05/15/2025. 3,000,000 |...100.781 3,000,000 3,000,000 [ ..oooveierernrienericinns e [ [ | e 3.663 |...... 3,691 [MON... | cvvvrrns 4,884 | ... 109,890 | 04/30/2015. | 05/15/2025.
22966R  AD 8 | CUBESMART LP 3.125 09/01/2026............cooveereeerresrrenrrerrsneeseesnsesnsensrsnes | eovene | oo | cenrieen12] i 2FE | ciiienn.n..995,040 | ... 93.568 1,000,000 995,208 LG ORI USRI PO 3125 |...... 3.183 08/08/2016. | 09/01/2026.
23204G  AA 8 |CUSTOMERS BANCORP 4.625 06/26/2019.........ccocmvvrervirneirernninnenes ..103.293 1,000,000 1,000,000 | ..o | e | e | e | o 4.625 |...... 4.625 06/24/2014. | 06/26/2019.
233835 AQ 0 |DAIMLERCHRYS NA 8.50 01/18/2031 ...150.037 3,000,000 R R £ 0 T I (56,190) [ ..ooovvereerireneens | e | e 8.500 |...... 4.162 03/10/2016. | 01/18/2031.
233851  AF 1 | DAIMLER FINANCE 3.875 09/15/2021 ...104.932 1,000,000 994,986 951 | o | e [ e 3.875 |...... 3.993 09/07/2011. | 09/15/2021.
233851  BJ 2 | DAIMLER FINANCE 3.25 08/01/2024............cooovermmrrrmmrirernirecriirenenes 1,980,780 |..... 99.922 2,000,000 1,984,856 1726 | oo | s 3.250 3.364 07/24/2014. | 08/01/2024.
23636T AA 8 [DANONE 3.00 06/15/2022...........covrrerrmreinrenrennrrennrsnrineeinnsisssssnsssessnsssnnsenns | svienns | Clvverceee | e0rin2FE | v, 2,990,970 |...100.799 3,000,000 2,994,760 £ T TR [OOSR PO 3.000 |...... 3.035 05/29/2012. | 06/15/2022.
244199  BC 8 |DEERE & CO 4.375 10/16/2019.........ccocrvveerrerereireneiseneeseneesensissnsissnnsrnne | cenee | oo [ eeveveneons | e IFE | e 2,983,680 |...106.217 3,000,000 2,994,704 LT [N IV IOV 4.375 |...... 4.443 10/13/2009. | 10/16/2019.
24422 RE 1 |JOHN DEERE CAP 3.9 07/12/2021 MTN 1,997,860 |...106.091 2,000,000 1,998,927 212 [ s [ [ 3.900 |...... 3.913 07/07/2011. | 07/12/2021.
24422 SP 5 | JOHN DEERE CAP MTN 3.35 06/12/2024...........cocoomvvvrmrerrenerrennereneeisnenrenns [ eoveree | oo | eovereicinne | e TFE | i 1,998,480 |...102.105 2,000,000 1,998,821 {72 U SR 3.350 3.359 06/09/2014. | 06/12/2024.
247131 AF 2 | DELPHI FINL GROUP 7.875 01/31/20 2,999,850 |...112.156 3,000,000 3,000,000 | .oooveciieiirienns [ e [ | s | s 7.875 |..... 7.875 01/14/2010. | 01/31/2020.
25152R XA 6 | DEUTSCHE BK LONDON 3.70 05/30/2024.............ccocooimumrermmmrrannrrennnrnnnnrnnne | weveene | G vovvicvenns [ n2FE | i 2,988,570 |..... 96.897 . 3,000,000 2,991,133 1,020 [ oo | e | oo 3.700 |...... 3.746 05/22/2014. | 05/30/2024.
25243Y AU 3 |DIAGEO CAPITAL PLC 2.625 04/29/2023..........coovvcerrcemreeerireeeserennresnriensinnes | eoveene | Cl 12| o AFE ... 997,550 | ... 98.932 989,324 1,000,000 998,376 233 | oo | e [ e 2,625 |..... 2.653 04/24/2013. | 04/29/2023.
25272K  AK 9 |DIAMOND 1/DIAMOND 2 FIN 6.02 06/15/2026.............ccocouvvveirriennnes ...108.293 ,165,866 2,000,000 2,127,669 (1,321) [ oo | e | e 6.020 |...... 5.140 11/15/2016. | 06/15/2026.
25389 AH 9 | DIGITAL REALTY LP 5.875 02/01/20 ...108.139 ,081,388 1,000,000 993,627 LR ORI IV IO 5.875 |..... 6.105 01/21/2010. | 02/01/2020.
254010 AD 3 | DIGNITY HEALTH 3.812 11/01/2024.............coovvivmmrverriinneireneisnneiseneiseneiens | ceveee | oo el AFE eiiinnn.1,000,000 .. 99.264 ..992,642 1,000,000 1,000,000 [ ..ooocveoerireniiiens | o [ e | e | e 3812 |...... 3.812 10/07/2014. | 11/01/2024.
25466A AJ 0 |DISCOVER BANK 3.45 07/27/2026...........occvomsereermrrirnnrirnneiirsnnesssenssssssnennns | evvonee | oo | oveerienni2 | oo 2FE | ciiii..998,910 | ... 96.812 ..968,122 1,000,000 998,949 39 | s | s 3450 |...... 3.463 07/21/2016. | 07/27/2026.
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25468P CN 4 [DISNEY (WALT) CO 2.75 08/16/2021........c.cevueririrririiciiniiseissississiiesienins | svvis [P I (i 1FE| oo 987,170 |...101.574 1,000,000 993,596 1,276 [ oo | v | e 2.750 2.899 |FA..oo| 10,313 | e 27,500 | 08/17/2011. | 08/16/2021.
25470D AC 3 | DISCOVERY COMMUN 5.05 06/01/20..........ccoorveemeeiemeeerncerennenersnenrenenienens | eveene | v | cerererenn [ e 2FE| oo 1,993,500 |...107.334 2,000,000 1,997,400 (61: U I R OSSO 5.050 5.092 | Do | v 8417 | 101,000 | 05/26/2010. | 06/01/2020.
256853 AA 0 | DOLPHIN ENERGY 5.888 06/15/2019..........ccocevvrmerirerierinrinniicnnisniiveniseninnes | eeveee | C | v 1FE ...104.547 1,096,800 1,095,966 521 [ e [ e [ 5.888 |...... 5941 D | e ,870 | i 64,580 | 07/27/2009. | 06/15/2019.
263534  BZ 1 |DUPONT EINEMOUR 4  01/15/20.........cccocmivriririinniinieieneeensissnsisensinnns | ceeeees | oo [ eevevene | i 1FE ...106.589 1,997,194 840 | oo [ e [ 4625 ... 4.675 11/04/2009. | 01/15/2020.
26441Y  AQ 0 [DUKE REALTY LP 6.50 01/15/2018.........ccovvrinriciinninnineninnissivesienisninns | eovenne | oo [evveninenn | s 2FE| . ...104.623 931,927 B6 [ oo | e | e 6.500 |...... 6.508 09/21/2007. | 01/15/2018.
26441Y AV 9 |DUKE REALTY 4.375 06/15/2022.........ccccmvveemrerenveeisneesnsessssssssssessneessnsssns | evvnne | oo | onnennn 12 i 2FE| . ...106.251 995,635 692 [ oo [ e [ e 4.375 | ... 4.466 06/06/2012. | 06/15/2022.
26441Y AW 7 |DUKE REALTY 3.875 10/15/2022.........ccoomvvvemrrreinriseerisssnissssissesssssssnsssins | evvree | oo | ereenn 12 i 2FE| . ...103.920 1,000,000 997,432 388 [ i [ [ 3.875 |...... 3.925 09/14/2012. | 10/15/2022.
26442E  AA 8 |DUKE ENERGY OHIO 5.45 04/01/19.........cvvviiiniiiciiinisnniissniissnissniisnnes [ eevies | oo e | s 1FE|. ...107.592 1,000,000 999,895 A3 [ e | e | s 5.450 |...... 5.455 03/18/2009. | 04/01/2019.
26442E  AD 2 |DUKE ENERGY OHIO 3.80 09/01/2023...........ccccmrveemreemmrennneoeneenmneesnneinnns | evvree | oo | 12 i 1FE ..1,999,340 |...104.967 2,000,000 1,999,526 61 SRR IO 3.800 |...... 3.804 09/03/2013. | 09/01/2023.
26483E  AG 5 |DUN & BRADSTREET 4.375 12/01/2022...........coovvvareevaneireneinsneiisnessniinnns [ eevies | oo e | 2FE| oo 1,485,405 |...101.492 1,500,000 1,490,589 1,360 [ oo | e | e 4375 | ... 4.497 11/28/2012. | 12/01/2022.
268317 AD 6 |ELEC DE FRANCE 4.60 01/27/20 1,991,280 |...106.026 2,000,000 1,996,885 923 | oo [ e [ e 4.600 |...... 4.655 |JJ..ccoo. | v 39,356 | .......... 92,000 |01/21/2010. | 01/27/2020.
26835P  AC 4 |EDP FINANCE BV 4.90 10/01/2019.......cccimiiimiiiniiinniiieciisssiieseisneisnieins | covenns Cluv | 2FE 2,750,285 |...104.709 . 2,762,239 1,910 [ s e | e 4.900 |...... 4982 [AO...... | oo 33,908 | ... 137,526 | 09/22/2009. | 10/01/2019.
268648 AN 2 |EMC CORP 3.375 06/01/2023............crvvemrieirieriiceeeeceieesesseseesenesssesesoesenes | ceneees e 499,625 463,141 499,744 35 | i | e | e 3.375 |...... 3.384 18,070 | 06/03/2013. | 06/01/2023.
26875P AD 3 |EOG RESOURCES INC 5.625 06/01/2019..........ccoovoomveireiiniieniieneiisniins [ e [P (OO IO 2FE| ... .998,160 ,079,996 999,465 207 [ [ e [ e 5.625 |...... 5.649 56,250 | 05/18/2009. | 06/01/2019.
26875P  AK 7 |EOG RESOURCES INC 2.625 03/15/2023..........coocveerrreeereeriinneiieseineneiins | cevinns 12 2FE]| ... .993,810 ..970,008 1,000,000 996,140 564 | ... | s | e 2625 |.... 2.693 26,250 |09/05/2012. | 03/15/2023.
268789  AA 2 |E.ONINTL FIN BV 6.65 04/30/2018.........ccoovvrerreriirenerrerrmenncerssninsernernenns | veverne | C | evenienn T | i 2FE| . .995,780 ,047,810 1,000,000 999,294 497 SRR IR 5.800 5.856 ..58,000 | 04/15/2008. | 04/30/2018.
26884A BD 4 |ERP OPERATING LP 3.375 06/01/2025..........coooevverereeeeereienereenersnnerisnesennes | evveene | oo |12 1FE 2,000,000 1,990,857 922 [ e [ s [ e 3.375 |..... 3.438 05/12/2015. | 06/01/2025.
26884L  AA 7 |EQT CORP 8.12506/01/19......c.ovvrriirriericisniisneissnissnsissssisssssssnsssnnies | coneeee | oo [ eevevnnnn T | 2FE| . ...112.560 1,000,000 998,968 K72 R ISP PO 8125 |..... 8.173 05/12/2009. | 06/01/2019.
26884L  AB 5 |EQT CORP 4.875 11/15/21....coivoiieiireiiereiiereissreiseneseneissnsissssissssinnneins | ceeeeen | oo [ eevenenn | i 2FE . ...106.827 2,000,000 1,989,994 LT [TOOTOOOINN EORPRRPROT IO 4875 |...... 4.992 12,458 11/02/2011. | 11/15/2021.
26884T AD 4 |ERAC USA FINANCE 4.50 08/16/2021..........ccoooimmviemmriiinciisnciisnniissnnissnninns [ eevies | oo e | 2FE 1,990,720 |...106.561 2,000,000 1,995,218 910 [ oo [ e [ e 4.500 |...... 4.558 33,750 05/09/2011. | 08/16/2021.
268948 AA 4 |EAGLE BANCORP 5.75 09/01/2024. 1,000,000 |...105.000 1,000,000 1,000,000 [ ..ooovverrrireriiiens | e [ e | e | e 5750 |...... 5.750 19,167 07/31/2014. | 09/01/2024.
268948 AB 2 |EAGLE BANCORP 5.00 08/01/2026 . 1,000,000 |...101.998 1,000,000 1,000,126 126 | o | s [ e 5.000 |...... 5.027 21,528 07/21/2016. | 08/01/2026.
278642 AL 7 |EBAY INC 3.45 08/01/2024...........coovviiericiiiiciiereeeseeesesiesseiesesissesieneninns | ceneees [V 12] ... 2FE| oo 2,996,970 |..... 98.480 3,000,000 2,997,618 270 [ oo [ e [ e 3450 |...... 3.462 43,125 07/23/2014. | 08/01/2024.
285512 AD 1 |ELECTRONIC ARTS 4.80 03/01/2026..........cccmrrermerermrrerereseresnseessssesnnnenns | voveees JP PO IOV 2FE| oo 3,986,760 |...105.516 N 4,000,000 3,987,700 940 [ oo [ e [ e 4.800 |...... 4.842 64,000 02/17/2016. | 03/01/2026.
28932M  AA 3 |ELM RD GEN STA 5.209 02/11/2030.........coocemvrerrereemererecnrirenerisnenisseessenennns | eeneeen | oo [ eeveveeee | i 1FE ..1,606,416 |...107.827 | ... ,732,148 1,606,416 1,606,416 USRI IO 5209 |..... 5.209 .32,542 02/03/2010. | 02/11/2030.
291011 BA 1 |EMERSON ELECTRIC 5 04/15/19.........ccocimmmiinniinciienniisneiisnsiisssiisnniisnnin | conveee | oo [ eeverene | i TFE| i 1,485,825 |...106.456 | ... ...1,596,836 1,500,000 1,496,096 1570 [ o e | e 5.000 |...... 5.122 15,833 04/14/2009. | 04/15/2019.
291011  BG 8 |EMERSON ELECTRIC 3.15 06/01/2025.............coovvverrvreeneeienerirecnersneerenennane | ceveeen | oo [ eevevene | i 1FE ...11,962,080 |...101.243 12,149,136 ..12,000,000 | ........... 11,967,468 3,321 | oo | e [ s 3.150 |...... 3.187 31,500 05/18/2015. | 06/01/2025.
291641  BD 9 |EMPIRE DIST ELEC 4.65 06/01/2020.... R O [ RO O 1FE] i 1,995,720 |..106.445 | .............. 2,128,898 ....2,000,000 1,998,316 45 | e | s [ e 4.650 |...... 4677 |JD.ccvis | o 7,750 05/24/2010. | 06/01/2020.
29250R  AS 5 | ENBRIDGE ENERGY 5.20 03/15/2020.............ccvuermerercerieneeieneieenesisesesisenenes | i [ I 1 2FE]| ... .999,590 |...106.689 1,000,000 999,855 A1 | s | s [ 5.200 |...... 5.205 15,311 02/25/2010. | 03/15/2020.
29265W  AA 6 | ENEL SPA 8.75 09/24/2073.......c.ovmieeriiieieiinsssiinsisisssssiessssssessessssssssessssnes | sevenes C 2| . 3FE| ... ...113.000 1,000,000 991,845 5 [ [ | e 8.750 |...... 8.822 23,576 09/17/2013. | 09/24/2073.
29268B  AE 1 [ENEL FIN INTL 5.125 10/07/2019.......cvumivrererenirieeneriesieesensssessensesssesssennns | sevnes Clud | e 2FE ..107.077 4,000,000 3,994,203 1,903 [ oo | eeerreniinernenenens | oo 5.125 |..... 5.182 47,833 09/30/2009. | 10/07/2019.
29273R  AY 5 |ENERGY TRAN PTNR 4.90 02/01/2024 FERSTTRTRIN IO 12 2FE ...104.046 1,000,000 993,924 899 [ i [ e [ 4.900 |...... 5.003 20,417 09/12/2013. | 02/01/2024.
29273R BG 3 |ENERGY TRAN PARTNERS 4.75 01/15/2026...........ccocourveirrreerieeecerieceeirenes | e 12 2FE ...103.249 3,000,000 2,980,852 1,662 [ oo | ceerneninernenienins | oo 4.750 |...... 4.838 65,708 06/18/2015. | 01/15/2026.
29364N AP 3 |ENTERGY MISSISSIPPI 6.64 07/01/2019........corvveirinnivniinnirenivenisnineiiens | ovei | oo | ververees | i 1FE ...108.853 2,000,000 1,999,638 129 ceeverrnsenes | e 6.640 |...... 6.648 .66,400 06/09/2009. | 07/01/2019.
29364W AS 7 |ENTERGY LA LLC 4.0509/01/2023, 12 1FE|. ...104.802 1,000,000 997,801 282 [ s [ e [ e 4.050 |...... 4.088 13,500 08/19/2013. | 09/01/2023.
29364W AU 2 |ENTERGY LA LLC 3.78 04/01/2025..........covrveerrrererienriseseissessisseisesiinnneins | e e 12 1FE 1,998,340 |...102.623 2,000,000 1,998,598 142 | e [ [ 3.780 |...... 3.790 18,900 06/24/2014. | 04/01/2025.
29365P AP 7 |ENTERGY GULF ST 5.59 10/01/24..........oooveerveireeeceieseneseeisserissesisseses | ceveons [ (U I 1FE 2,997,600 |...116.030 3,000,000 2,998,513 150 | oo [ 5.590 5.598 41,925 09/29/2009. | 10/01/2024.
29365P AQ 5 |[ENTERGY GULF STATES 3.95 10/01/2020..........cccovriemiimiiicriiriniiniinsiiiens | crvi [P PR IO 1FE 1,997,220 |...104.279 2,000,000 1,998,828 285 [ i | e [ e 3.950 |...... 3.967 19,750 09/27/2010. | 10/01/2020.
29365P AR 3 |ENTERGY GULF 13.78 04/01/2025...........ccovoomerireriinneieneeeseiieseeieseniesnnes | cevenns 12 1FE 1,998,340 |...100.974 2,000,000 1,998,598 142 | oo [ | 3.780 |...... 3.790 18,900 06/24/2014. | 04/01/2025.
29379V AF 0 [ENTERPRISE PRODUCTS 5.25 01/31/2020.........ccomiiiiririnnicciineiiciiisnins | covi JO PO IO 2FE ...108.291 2,000,000 1,995,235 1,388 [ | e | s 5.250 |...... 5.335 44,042 09/24/2009. | 01/31/2020.
29379V AP 8 |ENTERPRISE PRODUCTS 5.20 09/01/2020.........cccrvermerermerernerernnressnsesnnes | eevenns [P IO IOV 2FE| ... ...109.346 1,000,000 998,714 K1 T PR IO 5.200 5.239 17,333 05/11/2010. | 09/01/2020.
29379V BE 2 |ENTERPRISE PRODUCTS 3.75 02/15/2025..........comvveemrrioriireneiisneiseneionnns | eevenns JU ORI I 2FE]| ... 1,993,620 |...101.527 2,000,000 1,994,724 545 | oo | e | s 3.750 |...... 3.788 28,333 10/02/2014. | 02/15/2025.
29379V BH 5 [ENTERPRISE PRODUCTS 3.70 02/15/2026...........cooeomvemreereeeseeesreeenrenseenenne | eovenne | e 12| 2FE| ... 1,992,700 |...100.524 2,000,000 1,993,565 582 [SSSURRRRIN P 3.700 |...... 3.742 .27,956 05/04/2015. | 02/15/2026.
29977G  AB 8 |EVERBANK FINL CORP 6.00 03/15/2026............cccmmrveerrrirnrrermnrirnsnrinnneinnnns | veneeen | o | evvveenii | o 2FE 1,000,000 |...104.497 1,000,000 1,000,000 [ ...oourvvnrieciirenines | e | e | s | 6.000 |...... 6.000 17,667 03/09/2016. | 03/15/2026.
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30212P  AM 7 |EXPEDIA INC 5.00 02/15/2026...........cevveemrrierrrrirneiieeriessesessieessssssssessens | eevenns . ..103.159 | i 1,031,591 | oo 1,000,000 995,875 489 | oo [ | 5.000 |...... 5.057 |FA..oo.| v 18,889 | .......... 34,306 | 12/01/2015. | 02/15/2026.
30219G  AM 0 | EXPRESS SCRIPTS 4.50 02/25/2026............ccvveemererneeesameesanessseesssesssnseess | woneee ] ...103.007 ..3,090,213 3,000,000 2,985,108 1,098 [ oo | eeerverinernenienins | oo 4.500 |...... 4.567 02/22/2016. | 02/25/2026.
30219G AN 8 |EXPRESS SCRIPTS 3.40 03/01/2027.......c.cevviviiriricicerineeienissinsiiesinnes | s 12| L 2FE 999,590 L 93.820 938,204 1,000,000 999,576 | ....vvvrrirricnriens | e (14) [ o | e | e 3400 |...... 3.405 06/29/2016. | 03/01/2027.
30231G AT 9 | EXXON MOBIL CORP 3.043 03/01/2026 rerveeressnsssessssssiens | s e 12 TFE| 3,000,000 |..... 99.692 3,000,000 3,000,000 | .coouvererirerirrerens [ e [ e | e | s 3.043 |...... 3.043 02/29/2016. | 03/01/2026.
30251B 6 | FMRLLC 5.35 11/15/2021.......cvoiieiiiciieiciieisisiiesiesisesississsisssinnss | sienes [P PR IO 1FE 2,995,440 |...109.805 . 3,000,000 2,997,839 379 [ i [ e [ 5.350 |...... 5.367 10/28/2009. | 11/15/2021.
30251B  AD 0 [FMRLLC 4.95 02/01/2033........cooemremrirereeirsersssessisesssessssssssssssssssssssesssssssssns | evvenns | o [ eerrieenns | e 1FE| . .998,740 |...103.128 ,031,284 998,900 LY RTINSO IOV 4.950 |...... 4.960 01/29/2013. | 02/01/2033.
30257G 9 | FPL ENERGY NATL 5.608 03/10/24............coovoomiiniriciiinrniiiniicsnivesieniseninnns [ evenne | o [evverinnnn | s 3FE| ... 142,630 |..... 97.500 143,579 | oo [ [ | e | s 5.608 |...... 5.608 03/21/2005. | 03/10/2024.
307000 AA 7 |FAMILY DOLLAR 5.00 02/01/2021..........covveervriinniiinneiineiisneisnssissesssnennnns | ceveeen | oo [ eevevennn | 3FE]| ... .994,940 |...106.908 997,629 L3 T SPURTURRRORORPIO IPPORPORORIRRIOT IOV 5.000 |...... 5.065 01/25/2011. | 02/01/2021.
313747 AT 4 |FEDERAL RLTY INVS TRST 2.75 06/01/2023.........ccocmmvvemmrrireneenceenenrirneniis | cevveen | oo e 12| 1FE|. .987,490 |..... 97.289 1,000,000 991,620 1,173 SRR IOV 2.750 2.894 05/06/2013. | 06/01/2023.
313747 AU 1 |FEDRLTY INVS TR 3.95 01/15/2024 12 1FE| ... .990,180 |...103.592 1,000,000 992,782 869 [ .o | s 3.950 |...... 4.069 12/04/2013. | 01/15/2024.
316041 CP 5 |FIDELITY BANK GA 5.875 05/31/2030.........ccvumiiieiiininiiciiesiciiesississiienns | v . 2| 2FE 3,000,000 |...102.048 3,000,000 3,000,013 ) OO ISR PR 5.875 |..... 5875 |JD.ccve| v 14,688 | ........ 176,250 | 05/29/2015. | 05/31/2030.
31620M AM 8 | FIDELITY NATIONAL 3.875 06/05/2024............ccocommvveiimieinniiineieneiieneisneiins | coneees [P 12] ... 2FE| oo 996,220 |...101.829 1,000,000 997,060 335 | oo | e [ o 3.875 3.921 [ Do | e 2,799 | oo 38,750 |05/27/2014. | 06/05/2024.
31620R  AF 2 |FIDELITY NATL FINANCIAL 5.50 09/01/2022...........covvorrverereenrierereiireceinins | e ..105.718 1,000,000 996,925 A50 | e [ e [ e 5.500 |...... 5.564 |MS...... 08/21/2012. | 09/01/2022.
316773 CF 5 | FIFTH THIRD BANK 5.45 01/15/17 I I . ...100.120 4,000,000 3,999,760 8,078 | .ovoovercerreinnns | e [ s 5.450 |...... 5.609 |JJ....... 12/14/2006. | 01/15/2017.
31677A  AB 0 |FIFTH THIRD BANK 3.85 03/15/2026 N I . ...100.446 2,000,000 1,998,151 131 [ e e | 3.850 |...... 3.862 |MS...... 03/10/2016. | 03/15/2026.
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017...... . ...101.504 163,329 63,107 1,010 SRR PO 7125 |...... 8.981 |MON... | . 08/03/2000. | 06/01/2017.
320209 AA 7 |FIRST FIN BANCORP 5.125 08/25/2025............coocvuorrveeemrieeneeerereieneiosereiiens | cereees e ..3,000,000 |..... 96.964 3,000,000 3,000,000 | ...cveourrerrriinnies [ e [ e | s | e 5125 |..... 5.125 |FA...... 08/20/2015. | 08/25/2025.
320844 PD 9 |FIRST MERIT BANK 4.27 11/25/2026 JSPTTPORRTOTORPORPPRTOREN BTN o] 1,000,000 |...100.144 1,000,000 1,000,000 [ ..ooovveoriiinriinns | o [ e | e | 4270 |..... 4.270 [MN...... 11/18/2014. | 11/25/2026.
33582V AC 2 |FIRST NIAGARA 7.25 12/15/2021........ocivviierireiiereiisseeieseeiesesieseeiesesienes | cevinns e 1,000,000 |...118.849 1,000,000 1,000,000 [ ..ooovverrrireriiiens | e [ e | e | e 7250 |...... 7.250 |JD....... 12/08/2011. | 12/15/2021.
337915 AA 0 |FIRSTMERIT CORP 4.35 02/04/2023...........ccvommrrermrrernnrernseensssesnssesnssesnnees | voveees e .999,680 |...100.787 1,000,000 999,789 30 | o | e [ s 4.350 |...... 4.354 [FA.....| o 17,763 ..43,500 |01/28/2013. | 02/04/2023.
337930 AC 5 |FLAGSTAR BANCORP INC 6.125 07/15/2021........cvvverreeeereeeareieceiseneiienes | cereees IV .999,990 |...107.000 1,000,000 999,999 9 [ e | e | e 6.125 |...... 6.125 06/29/2016. | 07/15/2021.
33829T AA 4 |FIVE CORNERS FND TRST 4.419 11/15/2023.........ccocivvvrviierrereriscrennsienirnnins | coveres PO T 1] 2FE | oo 2,989,710 |...105.487 3,000,000 2,992,430 923 | et | e [ e 4419 |...... 4.462 12/10/2013. | 11/15/2023.
343873  AA 3 | FLUSHING FINANCIAL 5.25 12/15/2026............coocveemreeeemreereereneiseneiseneinens | ceveees . 2| ... 2FE 2,000,000 |...101.265 2,000,000 2,000,001 LI [STESTOTRRINN ORI IOV 5.250 |...... 5.250 12/07/2016. | 12/15/2026.
345370 CR 9 |FORD MOTOR CO 4.346 12/08/2026.............ccoooorrrrmrirerirerirsisssiessiesssesssenssns | eveens . 2] . 2FE 3,000,000 |...101.079 3,000,000 3,000,000 | .ovouvererirerirriinns [ e e | e | s 4.346 |...... 4.346 12/05/2016. | 12/08/2026.
347466 AE 4 |IRWIN LAND LLC 5.3 12/15/35 . 2| ... 2FE 2,177,940 |...100.497 2,312,271 2,205,625 7,379 JSSSTRRRIN PR 5.300 |...... 5.900 I 11/01/2010. | 12/15/2035.
354613 AG 6 | FRANKLIN RESOURCES INC 4.625 05/20/20 [P 1 TFE| 998,890 |...107.078 1,000,000 999,566 16 | oo [ e [ s 4.625 |...... 4.639 ...5,267 , 05/17/2010. | 05/20/2020.
354613  AK 7 | FRANKLIN RES INC 2.85 03/30/2025............cooomrerecriercerieceeissesieseeieneieens | ceveees [ (U I 1FE 1,996,540 |..... 97.116 2,000,000 1,997,078 310 | oo [ e [ e 2.850 |...... 2.870 14,408 03/25/2015. | 03/30/2025.
35671D AZ 8 | FREEPORT-MCMORAN C&G 3.875 03/15/2023 JEOTRRPRRN N 12 FE| oo 2,248,673 |..... 91.625 2,250,000 2,249,132 122 | e | s [ e 3.875 |...... 3.882 02/28/2013. | 03/15/2023.
35952F  AB 6 | FORT HUACHUCA 8.00 12/15/2026...........cevermeermerreneinerirerirseeseesssissessssssesens | seeeens e 1,827,185 |...113.827 1,697,338 LITAB12 | e | e (10,785) [ ..o | e | e 8.000 |...... 7.029 10/19/2009. | 12/15/2026.
361438 AB 0 | GAMCO INVESTORS 5.875 06/01/2021 s | e W3FE | 2,000,000 |...103.787 2,000,000 2,000,000 | ..o [ e [ [ | e 5.875 |...... 5.875 05/25/2011. | 06/01/2021.
361448 AN 3 | GATX CORP 4.75 06/15/2022........ccvemveereeeeeiseeesseseseseesseessseesseesssesssesesesneens | ooveens o] ..107.132 2,000,000 1,988,533 1,795 | oo | e | e 4750 |...... 4.871 06/05/2012. | 06/15/2022.
361448 AQ 6 | GATX CORP 3.90 03/30/2023.........ccrvermrrirmrrernrisnnsisssssssssssssssessssessinnns | ceveees || 2FE ] nenn...988,940 99.331 1,000,000 992,540 1,031 [ | e | e 3.900 |...... 4.036 03/14/2013. | 03/30/2023.
36160B  AA 3 | GDF SUEZ 2.875 10/10/2022..........cccrmmeremrremnreennreennneenneesssnssssessssssssnnsens | eevinne | C | o d | ool IFE | 1iiir02.1,975,980 | ..... 99.444 1,985,262 2,304 | oo | e [ s 2.875 |...... 3.015 10/02/2012. | 10/10/2022.
36164Q 6M 5 | GE CAPITAL INTL 3.373 11/15/25..... 101.466 759,281 (1,174) crrrees | e 3373 |..... 3.159 10/26/2015. | 11/15/2025.
36164Q MS 4 | GE CAPITAL INTL 2.342 11/15/2020 v AFE ] 3,311,491 L 99.952 3,307,596 (3,309 [ .oooeveverereriins | e | e 2342 |..... 2.230 10/26/2015. | 11/15/2020.
36192E  AB 7 |GTP CELLULAR 12-2 A 4.336 03/15/2019........ccmmiinrinciiericiisisniieniesiienins | covis o] ...101.470 1,855,047 [ ..o [ e | e | e | s 4.336 |...... 4.375 02/22/2012. | 03/15/2019.
36298G  AA 7 | GSPA MONETIZATION TR 6.422 10/09/2029...........cocoomrererrriienerireneeianeiians | i e | e 2FE | 1,802,976 |...108.000 1,790,682 (2,853) [ ..oovernrinerrenins | e | e 6.422 6.239 08/25/2010. | 10/09/2029.
364760 AK 4 | GAP INC/THE 5.95 04/12/2021 et | s o] 1,993,000 |...105.538 1,996,495 899 [ .o [ e [ 5.950 |...... 5.997 04/07/2011. | 04/12/2021.
369550 AR 9 | GENERAL DYNAMICS 3.875 07/15/2021..... SRS O e 12 L AFE | 1,996,700 |...106.083 1,998,348 K./ [ [T PO 3.875 3.895 07/05/2011. | 07/15/2021.
36962G  4J 0 | GEN ELEC CAP CRP 5.50 01/08/20...........ccomrimciinriiiiiniinsinsiiciiesissiiesiinns [ s e .856,062 |...109.778 857,939 315 [ s [ [ 5.500 |...... 5.545 01/05/2010. | 01/08/2020.
36962G  4Y 7 | GEN ELEC CAP CRP 4.625 01/07/2021..........cooommvremviinerisneisseiisseeisneiiens | o e .285,909 |...108.539 286,501 M | s [ | 4625 |.... 4673 01/04/2011. | 01/07/2021.
36962G  6F 6 | GEN ELEC CAP CRP GMTN 3.15 09/07/2022..........osveomvvniiicrierinissisniinns [ s [P IO I 1FE| . ...102.046 286,748 40 [ | e | s 3.150 |...... 3.167 09/04/2012. | 09/07/2022.
37045X BG 0 | GENERAL MOTORS FINL 5.25 03/01/2026............ovoomrereeeenreesreesmrenreeneesnecenne | eovenne | e 12 2FE ..1,992,780 |...104.187 1,993,249 469 B 5.250 5.297 02/25/2016. | 03/01/2026.
375558 AU 7 | GILEAD SCIENCES 4.40 12/01/2021.........cccovvvmriverivmrinrininiisninnisesisniiennnns | vevee | oo | e 12| i 1FE 1,995,400 |...107.582 1,997,465 452 | oo [ s [ 4.400 |...... 4.429 12/06/2011. | 12/01/2021.
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375558 BM 4 | GILEAD SCIENCES 2.95 03/01/2027...........ccovvumrirerverimrininiinninnisesiissiennnns | veveee [ on | eeveennn 12 ] i 1FE | 2,964,230 |..... 95.236 3,000,000 2,964,581 351 [ i | e | s 2.950 |...... 3.085 11/15/2016. | 03/01/2027.
38141E  C2 3 | GOLDMAN SACHS GP 3.85 07/08/2024............cocourverarrerameerenerreneseniinenens | eeveiee | oo |12 i TFE| 2,996,040 |...101.820 3,000,000 2,996,886 K15 I OO ST PO 3.850 |...... 3.866 06/30/2014. | 07/08/2024.
38141G  EU 4 |GOLDMAN SACHS GP 5.625 01/15/2017 ...100.113 2,000,000 1,999,993 172 | e [ [ e 5.625 |...... 5.634 01/03/2007. | 01/15/2017.
38141G  RD 8 | GOLDMAN SACHS GROUP 3.625 01/22/2023.............coouvvemmrriincirsreireniiianens ...101.869 1,000,000 997,951 297 [ oo | v 3625 |...... 3.663 01/16/2013. | 01/22/2023.
391164  AF 7 | GREAT PLAINS ENERGY 5.292 06/15/2022 ...108.464 1,000,000 1,013,285 (2,183) [ oo | v | e 5292 |..... 4.999 03/19/2012. | 06/15/2022.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020..........ommruerreercererrerirenerieseseeseseeseeeeseeenas . ...101.000 1,522,709 1,525,773 (1,381) | oo | e | e 6.000 |...... 5.942 11/05/2013. | 12/15/2020.
402479 CA 5 |GULF POWER CO 4.75 04/15/2020 999,840 |...106.265 1,000,000 999,940 16 | s [ [ 4.750 |...... 4.752 04/06/2010. | 04/15/2020.
402740 AD 6 | GULFSTREAM NAT GAS 4.60 09/15/2025. ..1,999,240 |...103.609 2,000,000 1,999,297 B4 | oo | e | s 4.600 |...... 4.605 09/21/2015. | 09/15/2025.
40414L AL 3 |HCP INC 3.875 08/15/2024 .996,300 |..... 99.368 1,000,000 997,056 326 [ .o [ e [ e 3.875 |...... 3.920 08/07/2014. | 08/15/2024.
40414L  AM 1 [HCP INC 3.40 02/01/2025 ..2,975,550 |..... 95.683 3,000,000 2,979,674 2,142 | oo | s [ s 3.400 |...... 3.497 01/13/2015. | 02/01/2025.
4041A2  AH 7 |HBOS PLC 6.75 05/21/2018.............. . ...105.404 1,000,000 1,001,566 (1,044) [ oo | e | s 6.750 |...... 6.630 05/16/2008. | 05/21/2018.
404280 AK 5 |HSBC HOLDINGS 5.10 04/05/2021..........cooovvverrmrennriineiieneissesissesessesienens | oo Cl.. ..108.271 1,000,000 998,940 217 | s [ e [ 5.100 |...... 5.128 03/29/2011. | 04/05/2021.
404280 AW 9 |HSBC HOLDINGS 4.30 03/08/2026.............ocvvermrrrerrerircerirceeiesesieseseeseieesees 1,997,100 |...103.356 2,000,000 1,997,293 193 | oo [ | e 4.300 |...... 4.318 03/01/2016. | 03/08/2026.
4042Q1  AE 7 |HSBC BANK USA NA 4.875 08/24/2020 1,998,900 |...106.030 2,000,000 1,999,536 A | [ | 4875 | ... 4.882 08/17/2010. | 08/24/2020.
40434C  AD 7 |HSBC USAINC 3.50 06/23/2024............ccccoverurrrerne ..1,991,480 |...100.578 . 2,000,000 1,993,355 (ST IR IOTORORRRTOO PO 3.500 |...... 3.551 70,000 |06/16/2014. | 06/23/2024.
406216 AZ 4 |HALLIBURTON CO 3.25 11/15/2021.... .996,700 |...101.996 ,019,960 1,000,000 998,259 324 3.250 3.289 ..32,500 | 11/08/2011. | 11/15/2021.
406216 BD 2 |HALLIBURTON CO 3.50 08/01/2023.... ..1,995,320 |...101.874 ..2,037,476 2,000,000 1,996,731 A34 | e [ | 3.500 |...... 3.528 70,000 |07/29/2013. | 08/01/2023.
421946 AH 7 |HEALTHCARE REALTY 3.75 04/15/2023.........ccoovviimmiiiiriiniiereiisseiencines .991,790 |..... 99.434 1,000,000 994,517 757 [ e [ v [ e 3.750 |...... 3.849 37,500 |03/19/2013. | 04/15/2023.
42217K  AS 5 |HEALTH CARE REIT 6.125 04/15/20 .992,970 |...110.845 1,000,000 997,214 L7 R IR PO 6.125 |...... 6.220 |AO...... | ccoveeene. 12,931 | ..ol 61,250 | 03/30/2010. | 04/15/2020.
42217 AT 3 |HEALTH CARE REIT 4.70 09/15/2017... 1,994,200 |...102.116 2,000,000 1,999,330 915 [ e [ e [ e 4.700 |...... 4749 [MS......| o 27,678 | .......... 94,000 |09/07/2010. | 09/15/2017.
42217K  BC 9 |HEALTH CARE REIT 4.50 01/15/2024... 1,979,160 |...105.470 2,000,000 1,985,008 1,765 | oo | e | e 4500 |...... 4626 [JJ...cco. | e 41,500 | ......... 90,000 | 10/02/2013. | 01/15/2024.
422250 AB 0 |HEALTHCARE TRUST 3.70 04/15/2023...........coccrmrnvirvermrirerrsineerersnissernnsnnses | eovene | oo [ 12] 00 2FE | coniinenn....991,860 | ... 99.932 1,000,000 994,564 752 | oo | e [ e 3.700 |...... 3798 [AO...... | covrerrenne 7,811 ..37,000 |03/21/2013. | 04/15/2023.
42809H AG 2 |HESS CORP 4.30 04/01/2027..........coovveerreiereeieneseneseneseneisensessnsissniinnns | cereve | o [ eerereen 12| e 2FE | 100000...2,993,700 | ... 99.490 3,000,000 2,993,830 130 | v [ e [ e 4.300 |...... 4.325 [AO...... | ceooree 33,325 09/19/2016. | 04/01/2027.
428236 BV 4 |HEWLETT-PACKARD CO 4.65 12/09/2021..........coooomvviirrieiiniiinnisneienniinns ...106.478 1,000,000 998,384 285 [ s [ s [ 4.650 |...... 4.687 |JD.cooe | v 2,842 12/06/2011. | 12/09/2021.
42824C AW 9 |HP ENTERPRISE 4.90 10/15/2025 ...102.638 2,000,000 2,057,878 (582) [ coveveererrerirenns [ e | e 5150 |...... 4.734 e | - 21,744 .. | 11/18/2016. | 10/15/2025.
431116 AB 8 |HIGHMARKINC 4.75 05/15/2021.........cccovvirvrinriiinriiscianenns ..101.341 1,000,000 998,008 40T [ o [ | 4750 |...... 4801 [MN.....| oo 6,069 | .........47,500 |05/03/2011. | 05/15/2021.
431282 AM 4 |HIGHWOODS REALTY LP 3.625 01/15/2023...........ccocovmmvvrmmmrinenrvenereniirnnens | eeveiee | oo | e 12 2FE | oonie..989,400 | ... 97.791 1,000,000 993,196 987 [ v [ erverierineineeinns [ e 3.625 |...... 3.752 | | o 16,715 | ... 36,250 | 12/11/2012. | 01/15/2023.
431571 AA 6 |HILLENBRAND INC 5.50 07/15/2020 . ...108.179 1,000,000 995,408 1142 | i | s [ e 5.500 |...... 5.645 [Jdooeis | v 25,361 | .o 55,000 | 07/06/2010. | 07/15/2020.
43474T  AA 1 |HOLCIM LTD 6.00 12/30/2019........ccoomrreirrrieceiieceeieneeieceieeseseeseseeseseeseneons ...109.675 1,000,000 995,200 1,310 [ oo e | e 6.000 |...... 6178 | Do | v 167 ..60,000 | 09/24/2009. | 12/30/2019.
436106 AA 6 [HOLLYFRONTIER 5.875 04/01/2026..........cocovvvermvrriirerineiiirerrnnines ...102.376 1,000,000 1,000,997 A7 [ e [ e [ 5.875 |...... 5.860 11/16/2016. | 04/01/2026.
43785V AD 4 |HOMESTREET INC 6.50 06/01/2026.............ccoommveeremerermeeiacneenerissenssnenrenens | oveene | v | ceneen 12 | i 2FE c..l2.2,000,000 | ... 85.875 . 2,000,000 2,000,000 | ..o [ e [ e | s | e 6.500 |...... 6.500 05/17/2016. | 06/01/2026.
44106M AR 3 [HOSPITALITY PROP TRUST 4.50 06/15/2023.............cccovmvvverirnrimmicnnicseirnnns | coveves | oo [ 12] i 2FE ... 998,870 | ... 99.272 992,719 1,000,000 999,225 101 | oo [ [ s 4.500 |...... 4.514 05/30/2013. | 06/15/2023.
44106M AS 1 |HOSPITALITY PROP TRUST 4.65 03/15/2024..........ccocveomureermrrermnerrmnerrneenins [ eeiiee | oo e 12] i 2FE | onni..996,830 | ... 99.201 ..992,008 1,000,000 997,579 277 [ e | e [ e 4.650 |...... 4.690 03/05/2014. | 03/15/2024.
44106M AT 9 [HOSPITALITY PROP 4.50 03/15/2025..........ccccommrrermrrennrinnnrinneensnrinnseennnnes. | evviree | oo | oneen 12 i 2FE | ... 987,800 | ... 97.311 ..973,105 1,000,000 989,999 981 [ v [ e [ 4.500 |...... 4.648 09/09/2014. | 03/15/2025.
44107T AV 8 |HOST HOTELS & RESORTS E 4.00 06/15/2025...........cc.couvvveererinne ..1,996,760 |..... 98.368 2,000,000 1,997,152 278 [ e [ e [ e 4.000 |...... 4.020 05/06/2015. | 06/15/2025.
44107T AW 6 [HOST HOTELS F 4.50 02/01/2026 1,013,220 |...101.475 1,000,000 1,013,101 (119) | cevvrvernirnieens [ e [ s 4.500 |...... 4.320 11/18/2016. | 02/01/2026.
443290H AG 9 |HP COMM LLC 5.02 03/15/2023..........oveorerreeemreesresnesseesseesnsenssensesseesseesnsen | eeveene | oo | evverrieend | s 1FE 2,056,868 |...103.901 2,126,438 2,097,815 <153 1 UOUOUOTONIORN DRSO PO 5.020 |...... 5.474 11/13/2008. | 03/15/2023.
443510 AF 9 |HUBBELL INC 3.625 11/15/2022.................. ..102.213 1,000,000 995,502 (YL TR ISP PO 3625 |..... 371 11/08/2010. | 11/15/2022.
443510 AG 7 |HUBBELL INC 3.35 03/01/2026..........cccmvrverrreenneeinneeissnesssnssssnsssssssssnsssnnees | eevnne | oo | eonneneen 12| ettt IFE | 100000000.2,977,320 | ... 99.361 3,000,000 2,978,931 1611 [ | s 3350 |...... 3.440 02/23/2016. | 03/01/2026.
448055 AF 0 |HUSKY ENERGY INC7 12/15/19... ...113.609 1,000,000 999,215 230 | oo | e [ s 7.250 |...... 7.280 05/06/2009. | 12/15/2019.
44841B AA 4 |HUTCH WHAMPOA 5.75 09/11/2019. ...109.056 3,000,000 2,994,323 1,894 | | e | s 5.750 5.827 09/08/2009. | 09/11/2019.
44841D AB 8 |HUTCH WHAMPOA FIN 3.625 10/31/2024 ...100.291 1,000,000 999,058 102 | v [ [ s 3.625 |...... 3.639 10/28/2014. | 10/31/2024.
448579 AE 2 |HYATT HOTELS 3.375 07/15/2023..........covverervererereneerncevnneessnessenessenennens | eeviee | oo | ereee 12 i 2FE | c..994,980 | ... 98.520 1,000,000 996,627 A53 | s [ s [ e 3.375 |...... 3.433 05/07/2013. | 07/15/2023.
448579 AF 9 |HYATT HOTELS 10YR 4.85 03/15/2026..........cccovrvmmmrvrrriiinrirnnrii ...105.309 2,000,000 1,998,528 128 | e [ [ s 4.850 |...... 4.860 02/29/2016. | 03/15/2026.
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449505 AA 4 [IFM US COLONIAL PIPE 6.45 05/01/2021..........ccoomrvieinriniinnierississiiiniins | crvis e 12 L BFE | s 1,998,900 |...107.795 2,000,000 1,999,475 102 | oo [ [ 6.450 |...... 6.457 |MN......| wcccvvueee 21,500 | ........ 129,000 | 04/14/2011. | 05/01/2021.
449786 AP 7 |ING BANK NV 5.00 06/09/2021..........ooorvmermeeemeeiereienesienessesessssessssesnenees | cevenns Clucveee | TFE] i 1,992,220 |...109.401 2,000,000 1,996,066 7 R [T PO 5.000 |...... 5.050 |JD.ococs | v 6,111 | ....... 100,000 | 06/01/2011.| 06/09/2021.
449786 AY 8 |ING BANK NV 5.80 09/25/2023..........ccmrreemrrernnrirnriiensisnssisssessssssssessisnnnees | cvvenns Cl.. 2,986,290 |...109.638 3,000,000 2,989,934 1,189 [ oo | e | s 5.800 |...... 5.861 |[MS......| ccvvuue 46,400 | ........ 174,000 | 09/16/2013. | 09/25/2023.
45384B  AA 4 | INDEPENDENT BK 5.875 08/01/24............coovviiiiriiiniiinnisseieseiieseisseiienens | i e | e 2FE | 2,000,000 |..... 98.750 2,000,000 2,000,000 | .ooouevenerirerirrernns [ e [ e | e | s 5.875 |..... 5.875 | FA..oooe| wovvrvnnas 48,958 | ... 117,500 | 07/17/2014.| 08/01/2024.
45665Q  AF 0 |INFINITY PROPERTY 5.00 09/19/2022..........covvumveriiiieiinniieniesinsiseiinnes | oveees o] 5,000,000 |...101.944 5,000,000 5,000,000 | ..o [ e [ | s | s 5.000 |...... 5.000 [MS...... | ccovveene. 70,833 | ........ 250,000 | 09/12/2012. | 09/19/2022.
45687A  AJ 1 |INGERSOLL-RAND GLOBAL 4.25 06/15/2023.............coooveemrmeearereennrisenniinnns | i |1 2FE | 2,994,450 |...105.702 3,000,000 2,996,139 509 | ooervrerierieeen | sevveererienienens | oo 4.250 |...... 4.273 |IDuceee | s 5667 | ... 127,500 | 06/17/2013. | 06/15/2023.
458140  AJ 9 |INTEL CORP 3.30 10/01/2021 s | s o] ...103.836 2,000,000 1,997,560 ABT | e [ s [ 3.300 |...... 3.328 |AO...... | cocrve 16,500 | .......... 66,000 | 09/14/2011. [ 10/01/2021.
45866F AA 2 |INTERCONTINENTAL 4.00 10/15/2023 ...104.578 1,000,000 994,421 T00 [ oo [ e [ e 4.000 |...... 4.095 |AO...... | cooverenens 8,444 10/01/2013. | 10/15/2023.
459200 GJ 4 [IBMCORP 5.70 09/14/2017 ...102.983 2,000,000 2,018,829 .(25,883) USSR PR 5.700 |...... 4.323 . .33,883 08/05/2009. | 09/14/2017.
459200 GM 7 [IBMCORP7 10/15/18 . ] 2,961,100 |...110.134 2,500,000 2,606,763 revereeeree(B5,875) | v [ e [ s 7.625 |...... 5.095 |AO...... | ccovveeeee 40,243 | ....... 190,625 | 07/15/2009. | 10/15/2018.
459200 JG 7 [IBM CORP 3.45 02/19/2026...........cooomiricririiiriniiisiissisiiesississiiessississnies | soiis o] 4,983,250 |...102.189 5,000,000 4,984,485 1,235 [ | e | s 3450 |...... 3.490 |FA.....| oo 63,250 ..86,250 |02/16/2016. | 02/19/2026.
460146 CP 6 |INTL PAPER CO 3.00 02/15/2027..........cooommveeimriineiiniiisniisneissseesssssssnenes. | oo e 2,988,720 |..... 94.125 3,000,000 2,989,083 KTCK T RO ORI PO 3.000 |...... 3.042 |FA.cooo| v 35,000 08/02/2016. | 02/15/2027.
46132F  AA 8 |INVESCO FIN PLC 3.125 11/30/2022 100.770 2,000,000 1,999,033 14T | o [ | 3125 |...... 3.134 ...5,382 11/05/2012. | 11/30/2022.
46625H JJ 0 | JPMORGAN CHASE 3.375 05/01/2023 e . v 994,620 | L 99.734 1,000,000 996,384 503 [ oo | e | e 3.375 |...... 3.439 ...5,625 04/24/2013. | 05/01/2023.
46625H JY 7 | JPMORGAN CHASE 3.875 09/10/2024 e 1,989,500 |...101.013 2,000,000 1,991,575 921 [ e [ e [ e 3.875 |...... 3.939 [MS......| ooveenee 23,896 09/03/2014. | 09/10/2024.
46849L  SQ 5 | JACKSON NAT LIFE 3.05 04/29/2026. . . .4,979,050 |..... 96.048 5,000,000 4,980,267 1,217 et | s 3.050 |...... 3.099 . .26,264 04/25/2016. | 04/29/2026.
472319 AL 6 |JEFFERIES GROUP 5.12501/20/2023............ e 1,994,420 |...103.424 2,000,000 1,996,297 509 [ ..o | e | e 5125 |..... 5161 | | v 45,840 01/15/2013. | 01/20/2023.
478111 AB 3 | JOHNS HOPKINS HEALTH 2.767 05/15/2023...........cooovvmmmiimniirciansiisnniis [P 1,000,000 |..... 99.164 1,000,000 1,000,000 [ ..ooovveoriiinniiinns | o [ e [ e | 2.767 |..... 2.767 05/01/2013. | 05/15/2023.
478160 BJ 2 | JOHNSON&JOHNSON 4.375 12/05/2033 [ 1,988,660 |...109.511 2,000,000 1,989,827 397 [ s [ e [ e 4.375 | ... 4418 |ID.ccoee | coreeenn6,319 | 87,500 | 12/02/2013. | 12/05/2033.
478375 AD 0 | JOHNSON CONTROLS INTL PL 5.00 03/30/2020. ..107.311 3,000,000 2,988,913 2,261 | oo | e [ s 5.000 |...... 5122 |[MS......| w000l 37,917 | e 150,000 | 03/30/2010. | 03/30/2020.
478375 AG 3 | JOHNSON CONTROLS INTL PLC 3.625 07/02/24 e ...102.065 1,000,000 998,614 49 | s | s [ s 3625 |..... 3646 |JJoco | oo 18,024 | .......... 36,250 | 06/10/2014. | 07/02/2024.
481165 AJ 7 |JOY GLOBAL INC 5.125 10/15/2021.......couvverireriririsirneieisrssisesssssssesensnsenes e 2,003,930 |...108.625 2,000,000 2,002,099 (B8B) [ evrerrrrererrirens | eeererrersersnienens [ e 5125 |...... 5100 [AO...... | coovereeee 21,639 | ... 102,500 | 10/06/2011. | 10/15/2021.
48203R  AG 9 | JUNIPER NETWORKS 4.50 03/15/2024 e 1,967,740 |...103.591 2,000,000 1,970,640 2,900 | covorerereereninnns | e | e 4.500 |...... 4743 [MS......| oo 26,500 | .......... 90,000 |02/23/2016. | 03/15/2024.
482480 AE 0 |KLA-TENCOR CORP 4.65 11/01/2024............ccoovvoimriiirriiinciisneisneiisnsines [P .997,480 |...105.690 1,000,000 997,924 215 | s [ [ 4650 |...... 4682 [MN......| oot 7,750 10/30/2014. | 11/01/2024.
48248N  AA 8 |KKR GROUP FINANCE 6.375 09/29/2020 . .995,840 |...112.821 1,000,000 998,129 429 et | e 6.375 |...... 6.432 . 116,292 09/22/2010. | 09/29/2020.
48305Q AA 1 |KAISER FOUNDATION HOSP 3.50 04/01/2022 ..102.613 2,000,000 1,990,796 1,567 [ oo v | s 3.500 3.597 |AO...... | coovveeee. 17,500 04/03/2012. | 04/01/2022.
485260 BL 6 |KANSAS GAS & ELEC 6.70 06/15/2019 ..110.873 1,000,000 999,444 202 [ e [ e [ e 6.700 |...... 6.725 | JD..ccoe. | cererirnn 2,978 06/08/2009. | 06/15/2019.
487836 BP 2 [KELLOGG CO 3.25 04/01/2026 e 1,997,920 |..... 97.408 2,000,000 1,998,101 181 | e | s [ e 3.250 |...... 3.262 [AO...... | v 16,250 02/25/2016. | 04/01/2026.
488401 AB 6 |KEMPER 4.3502/15/2025 O I 2,989,550 |..... 98.842 3,000,000 2,989,769 L SOOI USRI PO 4.350 |...... 4400 [FA .| oo 49,300 | ......... 87,000 |12/14/2016. | 02/15/2025.
49327TM 2K 9 |KEY BANK NA 3.30 06/01/2025. e 4,988,150 |..... 99.334 5,000,000 4,989,776 1,037 | o | s [ e 3.300 |...... 3.328 [UD.cov | v 13,750 | ....... 165,000 | 05/27/2015. | 06/01/2025.
49327V 2A 1 | KEY BANK NA 3.40 05/20/2026 e 2,992,680 |..... 97.086 3,000,000 2,993,062 K157 SRR IO PO 3.400 |...... 3.429 |MN......| woovrennee 11,617 ..51,000 |05/17/2016. | 05/20/2026.
49338C AB 9 |KEYSPAN GAS EAST 2.742 08/15/2026.... O I 2,000,000 |..... 94.946 2,000,000 2,000,008 8 | e | s | s 2742 | ... 2742 |FA.ooot| oo 22,241 08/02/2016. | 08/15/2026.
49338L AB 9 |KEYSIGHT TECHNOLOGIES 4.55 10/30/2024 [V ..2,998,980 |..... 98.819 3,000,000 2,999,222 BT | o | e [ e 4.550 |...... 4.554 |AO...... | e 23129 | ........ 137,500 | 10/06/2014. | 10/30/2024.
494368 BE 2 |KIMBERLY-CLARK 3.625 08/01/20 . . .997,000 |...104.667 1,000,000 998,800 308 crrrees | e 3.625 |..... 3.661 . .15,104 ..36,250 |07/26/2010. | 08/01/2020.
49446X AA 4 |KIMCO REALTY 4.30 02/01/2018 MTN e ..1,993,040 |...102.004 2,000,000 1,998,828 1,085 | oo | e | e 4.300 |...... 4.356 [FA .| oo 35,833 08/25/2010. | 02/01/2018.
494550 BE 5 |KINDER MORGAN 5.30 09/15/2020... o] .999,610 |...107.412 1,000,000 999,802 AT [ | e | s 5.300 |...... 5.306 |MS......| ccocve 15,606 05/12/2010. | 09/15/2020.
494550  BJ 4 |KINDER MORGAN 4.15 03/01/2022... ..102.813 1,000,000 999,542 4T TSRO ISR IO 4.150 |...... 4.160 [MS......| oo 13,833 08/03/2011. | 03/01/2022.
494550 BM 7 |KINDER MORGAN ENERGY 3.45 02/15/2023..........cooveevrvmrvnreimrremseennresnsiinns | eeveens | | e 12] i 2FE | cc........995,980 | ... 99.227 1,000,000 997,483 363 | o | e | s 3.450 |...... 3.496 |FA.......| v 13,033 08/08/2012. | 02/15/2023.
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026...... [P ..2,987,970 |..... 95.391 3,000,000 2,988,239 269 | oo | e [ oo 4.000 |...... 4.049 [AO...... | o 31,667 09/15/2016. | 10/01/2026.
500255 AU 8 |KOHL'S CORP 4.25 07/17/2025............coccconrvienrianes IO . ...100.130 2,000,000 1,999,578 40 [ | e | s 4.250 |...... 4.253 | | v 38,722 07/14/2015. | 07/17/2025.
500472 AF 2 | PHILIPS ELECTRONICS 3.75 03/15/2022.............coovmvemmieiriisnieneicsneieennees \ ...104.457 1,000,000 997,426 439 | oo [ s [ 3.750 |...... 3.805 |MS......| woovreenee 11,042 03/05/2012. | 03/15/2022.
500630 BX 5 |KOREADEV BANK 3.00 09/14/2022...........ccoovmiiimriiiiniiniisiienississiissiins . . ...100.724 . 3,000,000 2,977,764 3,508 | covvvererrinrriens | e [ e 3.000 |...... 3143 [MS..oo. | v 26,750 09/05/2012. | 09/14/2022.
50065W  AF 3 | KOREA NATL OIL 4.00 01/23/2024 ...105.010 ,050,102 1,000,000 995,864 496 [SSSTURRRRRRI PO 4.000 |...... 4.068 17,556 01/15/2014. | 01/23/2024.
50076Q AU 0 | KRAFT FOODS GROUP 5.375 02/10/2020...........c.ccouvemrierinrinriinrireiienirnens o] . . ...108.305 ...1,133,956 1,047,000 1,140,173 | s | e (28,548) | ...ocvvevrrinrii | e | e 5.375 2.387 22,042 07/18/2012. | 02/10/2020.
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50077L  AK 2 |KRAFT HEINZ FOODS CO 3.95 07/15/2025 2101145 | 2,022,894 | ............. 2,000,000 1,997,699 225 [ o | e [ o 3.950 |...... 3.966 |JJ.coies | i 36,428 | ......... 81,853 | 06/23/2015. | 07/15/2025.
502413 AY 3 |L-3 COMMS CORP 5.20 10/15/2019....... ...107.640 ..2,152,790 2,000,000 1,997,643 <1 R ISP PO 5.200 |...... 5.246 |AO...... | ccoveeeee. 21,956 | ........ 104,000 | 09/29/2009. | 10/15/2019.
502413 BA 4 |L-3 COMMS CORP 4.95 02/15/2021....... ...107.657 1,000,000 997,312 BT4 | oo | e [ v 4.950 |...... 5.023 |FA...coo.| oo 18,700 | .......... 49,500 |02/02/2011. | 02/15/2021.
50540R  AQ 5 |LABORATORY CORP 3.60 02/01/2025............cccooommmremmmrinnisnnissnirsneirsnnnes | wovenns | v | e 12| 0l 2FE ceinn.998,500 | ... 99.226 992,263 1,000,000 998,749 131 | e [ [ e 3.600 |...... 3.618 |FA..cooo| v 15,000 ..36,000 |01/21/2015. | 02/01/2025.
50587K 9 | LAFARGEHOLCIM 3.50 09/22/2026.............ccevvmrviirinrinniicnnineirenrsniissieniiens | eovnien | oo | eeeneen 12 il 2FE | einnn.1,998,320 ] .o 96.750 ,935,000 2,000,000 1,998,359 39 | [ e [ s 3.500 |...... 3510 |MS...... 09/15/2016. | 09/22/2026.
512807 AN 8 |LAM RESEARCH 3.80 03/15/2025..........ocoeervreerererenerrenersenesssnesssssssssessnnes | eoveve | o [eoeeen 12| i 2FE | c.cce.......999,580 | ... 99.985 ..999,852 1,000,000 999,647 36 | e | s | s 3.800 |...... 3.805 |MS...... 03/05/2015. | 03/15/2025.
515074 0 | LANDMARK LEASING 6.20 10/01/2022.........ccoovverreriiinrineiieiieniesiisiinsienes 100.826 ,261,227 1,250,893 1,242,289 2,283 | o [ | 6.200 |...... 6.433 |AO...... | cce0ee 19,389 | oo 77,555 | 09/22/2010. | 10/01/2022.
52107Q  AG 0 |LAZARD GROUP LLC 3.75 02/13/2025...........cccccoomumviimmrirsmnrrsnnirinneissniinnnns | wovenne | oo | cevveven] [ n2FE ] 0,997,180 L. 97.661 .976,613 1,000,000 997,641 284 | s [ s [ 3.750 |...... 3784 |MS...... ..37,500 |02/10/2015. | 02/13/2025.
52107Q  AH 8 |LAZARD GROUP LLC 3.625 03/01/2027......... coervnnnennnnnninnns [ eeveeee | o [ 12] i 2FE | 978,890 | .. 95.274 ..952,738 1,000,000 979,092 202 JESSTURRRIRTRIN PO 3625 |.... 3.876 |MS...... . .. | 11/09/2016. | 03/01/2027.
526107  AC 1 |LENNOXINTL INC 4.90 05/15/17.......coorriirriinniiiricssiisssisssissssiseieeneees ..101.167 1,000,000 999,953 123 | o [ | 4.900 |...... 4913 [MN...... ..6,261 | ..........49,000 |05/03/2010. | 05/15/2017.
527288 BE 3 |LEUCADIA NATL 5.50 10/18/2023........cocmmrvererirreiernerissesieeeeiesesissiiesenies ...105.716 3,000,000 2,969,905 3,539 | e [ [ 5.500 |...... 5.680 |AO...... | cocveeeee 33,458 | ........ 165,000 | 10/15/2013. | 10/18/2023.
529772 AF 2 |LEXMARK INTL INC 5.125 03/15/2020...........cccovmvmrrirrrreriniriiniiians ...101.865 1,000,000 1,000,000 [ ..ooovverriinriiinns | o [ e [ e | 6.125 |...... 6.125 [MS...... | .cccooo.e. 18,035 | ......... 51,250 |02/27/2013. | 03/15/2020.
53117C AM 4 |LIBERTY PROP LP 4.75 10/01/2020..........ccoomrveerrrrerrereereeireceiieseeieseseeneeenns ...105.571 1,000,000 998,982 242 | oo [ e [ 4750 |...... 4780 [AO...... | ccooree 11,875 | ... 47,500 | 09/22/2010. | 10/01/2020.
53117C AN 2 |LIBERTY PROP LP 4.125 06/15/2022 ...103.638 1,000,000 998,842 186 | v [ ererereeierinenienes [ e 4125 |...... 4.149 |ID.ccooe | v, 1,833 | ..o 41,250 | 06/06/2012. | 06/15/2022.
53217V AC 3 |LIFE TECH CORP 6.00 03/01/2020.........ccccmrvermreirerrireerieneeesesieseseeseseenees ...108.689 1,000,000 999,233 214 | o [ e [ 6.000 |...... 6.027 |MS...... | coovveene. 20,000 ..60,000 |02/11/2010. | 03/01/2020.
534187  BF 5 |LINCOLN NATL CORP 3.625 12/15/2026...........cocooesrrrrerrrrerrrsenrrssnesssserisnes | convr | oo [ erriren 12| e 2FE ..1,997,640 |..... 99.786 2,000,000 1,997,633 (7) et | s 3625 ... 3.640 |MS...... . .. | 12/05/2016. | 12/12/2026.
53944Y  AB 9 |LLOYDS BANKING 4.65 03/24/2026..............coooomrereeririirerienerireeeiisenesieseiiees RSO [V 2FE 1,995,400 |...101.179 2,000,000 1,995,684 284 | oo [ e [ 4650 |...... 4679 [MS...... ..46,500 |03/17/2016. | 03/24/2026.
539830 AY 5 |LOCKHEED MARTIN 3.35 09/15/2021.........cccoommmiimmiiinniienniiesnisseisnesiinnss | ceneees [P (ORI I 2FE 2,005,290 |...103.259 2,000,000 2,002,908 (564) | ovvvvvrrrieniiens [ e 3.350 |...... 3.316 [MS......| covvee 19,728 03/28/2012. | 09/15/2021.
539830 BH 1 |LOCKHEED MARTIN 3.55 01/15/2026..............cvvverrrrerririrerieserieseeiesenienens | cereees 12 2FE 2,976,840 |...101.926 3,000,000 2,979,132 2,083 | oo [ e | e 3.550 |...... 3641 | o | v 49,108 11/16/2015. | 01/15/2026.
548661 CN 5 |LOWES COMPANIES 6.10 09/15/2017........cmvvmrriirriiniisneiisneisneisnnins | coneees [P U I 1FE|. ...103.395 1,000,000 999,926 100 [ oo [ | 6.100 |...... 6.111 [MS...... | oo 17,961 09/06/2007. | 09/15/2017.
548661 CZ 8 |LOWES COMPANIES 3.875 09/15/2023 et | s 12 1FE| ... . ...105.944 2,000,000 1,991,477 1,090 [ oo | e | e 3.875 |...... 3.948 |MS......| oo 22,819 09/04/2013. | 09/15/2023.
55250P  AD 8 | M&IMARS & ISL 5.00 01/17/2017.....ccvvvirrirneierniieierississesnsieissssssesssssennes | ovenes [N [P I TFE| 996,460 |...100.102 1,000,000 999,983 366 | v | e [ 5.000 |...... 5.038 [Jdoeee | v 22,778 11/19/2004. | 01/17/2017.
55279H AK 6 | MANUFAC & TRADERS 2.90 02/06/2025. et | e . 2] 1FE 1,997,760 |..... 97.447 2,000,000 1,998,138 207 [ e [ e [ e 2.900 |...... 2913 |FA.ooie| v 23,361 02/03/2015. | 02/06/2025.
55448Q AQ 9 | MACK-CALIREALTY LP 4.50 04/18/2022.. ...100.239 1,000,000 998,831 191 [ e | 4500 |...... 4525 [AO...... | oo 9,500 04/10/2012. | 04/18/2022.
55608) AC 2 |MACQUARIE GROUP 6.00 01/14/20..... ...108.279 3,000,000 2,999,017 287 SOOI PO 6.000 |...... 6.012 . .83,500 01/07/2010. | 01/14/2020.
55608P AQ 7 |MACQUARIE BKLTD 4.00 07/29/2025 ...102.098 1,000,000 998,705 124 | e [ | 4.000 |...... 4018 [ | v 16,889 07/23/2015. | 07/29/2025.
559080 AK 2 |MAGELLAN MIDSTREAM 5.00 03/01/2026............ccocomvrermrrerenieereeieseeierenies | ceveees 12 2FE 2,025,980 |...109.675 2,000,000 2,024,110 (1,870) [ ..o | e | oo 5.000 |...... 4832 [MS......| ceoo 33,333 02/22/2016. | 03/01/2026.
559222 AR 5 |MAGNA INTL INC 4.15 10/01/2025........cccvvurvermrieinirneieinsiseiesississssessssisnsnnns | coveres w12 1FE] .. 1,992,200 |...103.848 2,000,000 1,993,038 B56 | v [ e [ e 4.150 |...... 4198 |AO...... | oo 20,750 09/16/2015. | 10/01/2025.
564759 QB 7 |MANUF & TRADERS BKNT 5.629 12/01/2021.........ccocovvveeniiieneiiereieneiienens | ceveees . 2| ... 1FE 2,000,000 |..... 98.622 2,000,000 2,000,000 | .ceouevrerirerireerens [ e [ e | e | s 1571 |...... 1.574 11/28/2006. | 12/01/2021.
56501R  AB 2 | MANULIFE FIN COR 4.90 09/17/2020.........cccouvrivviririerniineirersssesseessssssessnsnes | ceveees [ 3] 1FE] o 1,996,880 |...107.504 2,000,000 1,998,663 321 | e | e [ 4.900 |...... 4.920 09/14/2010. | 09/17/2020.
56501R  AC 0 |MANULIFE FINL CORP 4.15 03/04/2026............ocoveevrrerereesreeesrreerenreeneessncennee | cevnies | e | cereeneesd | v 1FE 2,992,710 |...104.722 3,000,000 2,993,205 495 | oo [ s [ e 4.150 |...... 4.180 03/01/2016. | 03/04/2026.
565849 AL 0 | MARATHON OIL CORP 3.85 06/01/2025..........cooemrrmerierinrinnicnnineivenreniinns | cevee [ on | e 12 [ s 3FE| ... 1,995,420 |..... 96.500 2,000,000 1,996,010 394 | e | e | s 3.850 |...... 3.878 06/01/2015. | 06/01/2025.
56585A AD 4 |MARATHON PETRO 5.125 03/01/2021..........cooomrveeemeerameireneeseneeseneesnnennenes | eevree | oo | eoveneenns | e 2FE]| ... .999,470 |...109.167 1,000,000 999,777 AT [ | e | e 5125 |..... 5.131 01/27/2011. | 03/01/2021.
56585A AG 7 | MARATHON PETROLEUM 3.625 09/15/2024..........ccovvvvermrineinnnneinnennnneninns [ ovnne [ | verenend 12 i 2FE 996,410 |..... 98.960 1,000,000 997,137 316 crrrees | e 3.625 |..... 3.668 ..36, 09/02/2014. | 09/15/2024.
571748  AX 0 |MARSH & MCLENNAN 3.50 03/10/2025 e 12 1FE]| ... ...100.837 2,000,000 1,993,791 B43 [ v [ e [ e 3.500 |...... 3.544 09/03/2014. | 03/10/2025.
571748  AZ 5 |MARSH & MCLENNAN 3.75 03/14/2026............ccocovormmrrirmrrineriiieniieseieeneiiens 12 1FE| ... .101.777 2,000,000 1,998,619 123 | s [ [ 3.750 |...... 3.759 09/09/2015. | 03/14/2026.
573284 AK 2 |MARTIN MAR MTLS 6.6 04/15/18.........cooerrverreerrneennneensneesnsnssssesssssnsssnsnsens | sneeeen | oo [ eevnnneensT | i 2FE| . ...105.296 1,000,000 999,878 88 | oveerereerrninens [ e [ e 6.600 |...... 6.610 04/16/2008. | 04/15/2018.
577081 AT 9 |MATTEL INC 4.35 10/01/2020..........cccosvumrimmiimirircrieninrisniicssisesrenissesniennss | veveee [ on | eovenneenn T [ 2FE 1,995,500 |...105.436 2,000,000 1,998,086 480 | o [ [ 4.350 |...... 4.378 09/23/2010. | 10/01/2020.
58013M EB 6 | MCDONALD'S CORP 5.80 10/15/2017..........cooerveemeieaneeienneieneirsnenenesienes | ceveeen | o [ eevevenee | 2FE| oo 1,995,960 |...103.450 2,000,000 1,999,590 495 | oo [ e [ e 5.800 5.827 10/15/2007. | 10/15/2017.
58013M EJ 9 |MCDONALD'S CORP 3.50 07/15/2020 MTN.........cccovvrvirmmimrimnicnninnivenirnniens | veveee [ oo [ eveeneen T | 2FE| . .996,020 |...103.674 1,000,000 998,418 A3 | e [ [ 3.500 |...... 3.548 07/28/2010. | 07/15/2020.
582839 AE 6 |MEAD JOHNSON 4.90 11/01/2019........ccvmiimviimeiiereiieneiisneiisneissnssisnesiennns | cevneen | oo [ eeverenn | 2FE| . .996,490 |...107.114 1,000,000 998,823 378 [ s [ e [ e 4.900 |...... 4.945 10/29/2009. | 11/01/2019.
584050 AG 7 |MEDCO HEALTH SOL 4.125 09/15/2020.........ccccoevumrimmiveriverinrinnisniissiinnnis | oveie | e | e | i 2FE| . .997,800 |...104.805 . 1,000,000 999,082 225 [ e [ [ 4125 |...... 4.152 09/07/2010. | 09/15/2020.
585055 BS 4 |MEDTRONIC INC 3.50 03/15/2025............ccooooommveemereneeenereceescessenessenens | ceveeen | oo [ eevevenee | i 1FE|. .990,420 |...102.642 ,026,419 1,000,000 992,039 820 ST I 3.500 |...... 3.613 12/01/2014. | 03/15/2025.
585515 AE 9 |MELLON FUNDING 5.50 11/15/2018..........cocoveiiimririiininnivciienssisssisssineies | veveee | oo | evenieen T | 1FE|. .998,450 |...106.238 ...1,062,383 1,000,000 999,701 148 | i [ [ 5.500 |...... 5.517 01/11/2007. | 11/15/2018.
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58601V AA 0 |MEMORIAL HEALTH 3.496 05/01/2022 B [ I 1 ...103.681 1,000,000 1,000,000 [ ...courvinniciieniies | e | e | s | s 3.496 |...... 3.496 |MN......| .cc0oeee..5,827 | oo 34,960 | 04/13/2012. | 05/01/2022.
58933Y AF 2 [MERCK & CO INC 2.80 05/18/2023..........c.coevererreerrserensiesisesessseisssssessisnsssenses | cvveens | eIl AFE ] 999,130 99.816 1,000,000 999,416 7.2 ORI DSRRSRTINN BOR 2.800 |...... 2810 |[MN......| oo 3,344 | e 28,000 |05/15/2013. | 05/18/2023.
58933Y AR 6 |MERCK & CO INC 2.75 02/10/2025..........cuvvererrirerrirnneirseeissseissseessseiseseens | eevenns - ..1,996,700 |..... 97.991 2,000,000 1,997,257 298 | oo | e [ e 2.750 |...... 2769 |FA....| 21,542 | L 55,000 |02/05/2015. | 02/10/2025.
59217G  AX 7 |MET LIFE GLOB FUNDING 3.00 01/10/2023...........coruvemrererenerneriererseesssenes | voreees o e | el IFE | 2,577,732 |...100.430 2,755,000 2,635,709 | ..ooovvererirceirnines | s 17,303 | ovvovereriens [ v [ s 3.000 |...... 3.811 ..82,650 |06/24/2013. | 01/10/2023.
59217G  BY 4 |MET LIFE GLOB FUNDING | 3.45 12/18/2026............cccccmrvemiinirirerirerierissirenns [ s o] 1,998,660 |...100.827 2,000,000 1,998,664 A | e | e | s 3450 |...... 3.458 12/12/2016. | 12/18/2026.
594918 AW 4 |MICROSOFT CORP 3.625 12/15/2023........coceveereeerresereseernernneessecessesssesneins | evveens | oo | ervenne 12| s 1FE| coovir 1,990,160 |...105.227 2,000,000 1,992,813 891 [ oo | s 3625 |...... 3.684 12/03/2013. | 12/15/2023.
594918 BS 2 |MICROSOFT CORP 3.45 08/08/2036..............coccevverreerimninieiniiniinnrinesireninne | veveee [ oo | eevennnn 12 [ s 1FE 2,988,390 |..... 95.084 3,000,000 2,988,552 162 [ oo [ e | e 3.450 |...... 3.477 08/01/2016. | 08/08/2036.
595112 BH 5 |MICRON TECH 7.50 09/15/2023...........ccoooierviiameiineiienieseneissneessnssssnesssnines | conneen | oo [ eeverenn 12| 2FE| ..o 2,000,000 |...110.375 2,000,000 2,000,000 | ..o [ e [ | s | s 7.500 |...... 7.502 04/15/2016. | 09/15/2023.
59523U AL 1 | MID-AMERICA APT LP 3.75 06/15/2024.............covvvvemrrrermnerrnrirrsneiseneireneinns | eoveene [ ov | cereenn 12 | i 2FE 1,977,460 |..... 99.860 2,000,000 1,982,412 1,998 SRR IO 3.750 |...... 3.887 06/10/2014. | 06/15/2024.
59565A AB 6 |MIDCONTINENT EXP 6.70 09/15/2019 [P (ORI IO 2FE| oo 1,997,280 |...105.000 1,998,776 | ..o | o [ e [ e | o 6.700 |...... 6.704 09/09/2009. | 09/15/2019.
59748T  AA 7 | MIDLAND COGEN 6.00 03/15/2025..........cocomrveemrreercrieneieensiissesiessiessesiens | ceveees [ ORI B I 2FE| . 784,894 |...106.215 784,894 | ..o | cerevienneineniinenes [ e [ s | e 6.000 |...... 6.000 [MS...... | cccoveene. 13,866 08/17/2011. | 03/15/2025.
59748T AB 5 | MIDLAND COGEN VENTURE 5.25 03/15/2025............ccoooommmmvimniiinniinniiisnies | ceneees [P PO IOV 2FE| . .820,484 |..... 98.119 ...820,484 820,484 | ..o | e | e | e 5.250 5.250 |[MS......| oovrene 12,683 10/01/2013. | 03/15/2025.
60688Q AD 7 |MIZUHO CORP BANK 2.95 10/17/2022...........ccveerereeareeeereiiereeieseeieseeisesenins | ceneees Cl|.. 1,994,160 |..... 99.204 2,000,000 1,996,408 560 [ ..o | e | e 2950 |...... 2.984 |AO..... | coovveene. 12,128 | .o 59,000 |10/10/2012. | 10/17/2022.
60688U AB 2 | MIZUHO FIN GROUP 4.60 03/27/2024.............cccoovovumriimeiiiniriniieneissniisnies | e Cl.. R 2,992,620 |...104.678 3,000,000 2,994,334 B45 [ oo [ e [ e 4.600 |...... 4631 [MS......| o 36,033 | ........ 138,000 | 03/20/2014. | 03/27/2024.
610202 BL 6 | MONONGAHELA PWR 144A 5.70 03/15/2017........covveververarreranrerenevrsennrnnens | ceveeen | oo [ ervevennn | 2FE]| ... .996,350 |...100.912 1,000,000 999,906 A4B | oo [ | 5.700 |...... 5747 |MS...... | v 16,783 | .......... 57,000 |09/13/2006. | 03/15/2017.
615369 AB 1 |MOODY'S CORP 4.5009/01/2022.......... JEVSOOORR U IUPRRRRPION (PO 2FE| . .992,180 |...106.794 1,000,000 995,161 732 e | e 4500 |...... 4598 [MS...... . .15,000 ..45,000 |08/15/2012. | 09/01/2022.
61746B  DQ 6 |MORGAN STANLEY F 3.875 04/29/2024...........c.ccoovvimmrrimrrriiriririceireseiseneeeas [ (U I 1FE ...102.389 2,000,000 1,986,514 1,557 [ oo | e | e 3.875 |...... 3.982 |AO..... | coovveenee 13,347 77,500 | 04/23/2014. | 04/29/2024.
61746B  DZ 6 |MORGAN STANLEY GMTN 3.875 01/27/2026, | s [P (U I 1FE ...100.863 2,000,000 2,001,634 14 | s [ [ 3.875 |...... 3.864 | | o 33,153 12/14/2016. | 01/27/2026.
61980A AC 7 [MOTIVAENTERPR 5.75 01/15/20........c0cmvumeireririneineiiesesneesenissessessssssesens | seiees || 2FE| . ...108.332 1,000,000 999,287 209 [ e [ e [ e 5.750 |...... 5776 | JJvess | v 26,514 01/06/2010. | 01/15/2020.
620076 BC 2 |MOTOROLA INC 3.50 03/01/2023...........ccoovoimriemeiiineisnsieneisseiesssiesnsiens | v [P (U I 2FE]| ...............988,270 |.... 97.657 1,000,000 992,283 1,098 | .o | s 3.500 |...... 3641 IMS...... | ccccooeee. 11,667 02/25/2013. | 03/01/2023.
620076 BF 5 |MOTOROLA SOLUTIONS 4.00 09/01/2024 [SUTSTTIRTRRTRTOIN FO JU0 IFUROPOOO I 2FE| . 100.182 1,000,000 984,435 1,886 [ ..o | e | e 4.000 |...... 4.240 [MS......| oo 13,333 08/12/2014. | 09/01/2024.
62854A  AD 6 | MYLAN NV 3.95 06/15/2026........c0e0eevmrerierrirnriersisssisessssissesesssssssssssssssssssses | overes Clownn12] e 2FE| .............2,976,930 |..... 93.665 3,000,000 2,978,012 1,082 | oo | s [ e 3.950 |...... 4.044 | JD..coo. | o 5,267 05/31/2016. | 06/15/2026.
62856R  AB 1 |MYRIAD INT HOLDINGS BV 6.00 07/18/2020. ST PR (O] ISR 2FE ..108.312 1,250,000 1,250,000 [ ..ooovveoeriieriiiens | e [ e | e | e 6.000 |...... 6.000 |JJ.ccc | oo 33,958 07/11/2013. | 07/18/2020.
629568  AX 4 |NABORS INDS INC 4.625 09/15/2021.........covvvmmmiimnriinnisnniissnissnissniisnnns | conveee | oo [ eeveiene T | 3FE| . ...101.750 1,000,000 998,201 335 [ s [ e [ 4.625 |...... 4.668 |MS......| . 13,618 08/16/2011. | 09/15/2021.
629568 BB 1 |NABORS INDS INC 5.10 09/15/2023...........ccvooerreierriieceiirsneeisneniesnnisneninnnns | cereeen | oo [ eerereen 12| i 2FE ..1,992,700 |...100.000 2,000,000 1,994,721 644 JSSSTRRRIN PR 5.100 |...... 5147 |MS...... . .30,033 09/04/2013. | 09/15/2023.
63254A  AE 8 |NATL AUS BANK/NY 3.00 01/20/2023 RSO [P TFE| 2,994,360 |..... 99.608 3,000,000 2,996,383 537 | o | e | e 3.000 |...... 3.022 | MJ....... 01/14/2013. | 01/20/2023.
6325C0 BY 6 |NATL AUSTRALIA BK 4.375 12/10/2020.........c0cmrermeereeririrsernerieseneessensssinnes | eoveees (O] ISR 1FE| . .964,080 |...106.394 1,000,000 983,392 KIS I VIO DUROTRRRTIN PO 4.375 |...... 4.843 |JD....... 03/29/2011. | 12/10/2020.
636180 BK 6 |NATL FUEL GAS 4.90 12/01/2021.......cooivrerrnriiernrinsineinsrsissssessssssssessessssesens | coveres w12 2FE 998,670 |...105.853 1,000,000 999,266 129 | v | s [ e 4.900 |...... 4917 | JD....... ..4,083 11/28/2011. | 12/01/2021.
636180  BL 4 |NATL FUEL GAS 3.75 03/01/2023...........cooomrveeamreiremerieceeirsneeeeseniesseissesnnnns | ceeeeen | oo [ eerereen 12| 2FE 1,994,660 |..... 97.357 2,000,000 1,996,510 494 | i [ | 3.750 |...... 3782 [MS......| e 25,000 02/12/2013. | 03/01/2023.
636180 BM 2 |NATIONAL FUEL GAS 5.20 07/15/2025 12 2FE | v 1,993,720 |...103.895 2,000,000 1,994,543 50T | oo e [ e 5.200 |...... 5240 [Jdoiis | i 47,956 06/22/2015. | 07/15/2025.
637138 AC 2 | NATL PENN BANC 4.25 09/30/2024...........cooooirveiimreacerreneeseseeesessssessesenans | ceveees e | e TFE| 2,000,000 |...104.134 2,000,000 2,000,000 | .ooouerererirerirrerens [ e [ e | e | s 4.250 |...... 4.250 [MS......| oo 21,486 09/09/2014. | 09/30/2024.
637417  AD 8 |NATL RETAIL PPTY 5.50 07/15/2021......ccouvernriirnrireerininniernnisesenssisenennees | eovene | oo [ o 12| i 2FE . 110477 3,000,000 2,977,725 4191 | e [ [ 5.500 |...... 5688 [JJ.coves | v 76,083 06/28/2011.| 07/15/2021.
637417  AH 9 | NATIONAL RETAIL 4.00 11/15/2025........ccvveererermerernneessneessneessnnnesnssesnnnees | vneeees | oo [ eevineen12 | 2FE| . ...101.402 1,000,000 997,855 217 [ e [ e [ o 4.000 |...... 4.029 10/14/2015. | 11/15/2025.
637432 MQ 5 |NATL RURAL UTIL COOP 3.05 02/15/2022 w12 1FE ..1,993,120 |...102.152 2,000,000 1,996,235 669 SO (RO 3.050 |...... 3.090 ..61,000 |01/26/2012. | 02/15/2022.
637432 ND 3 |NATL RURAL UTIL 2.85 01/27/2025...........coocmeeremireimsiraneerenirrsneesssenisnnens | ceeeeen | oo [ eerereen 12| i 1FE 1,998,780 |..... 97.797 2,000,000 1,998,989 10 [ oo [ e | e 2.850 |...... 2857 |JJo | 24383 | 57,000 |01/20/2015. | 01/27/2025.
638602 BP 6 | NATIONWIDE BLDG 3.90 07/21/2025 ...102.251 5,000,000 4,983,440 1,599 [ | e | s 3.900 |...... 3.946 |JJ....... | ..c......86,667 | ........ 195,000 | 07/14/2015. | 07/21/2025.
63946B  AD 2 [NBC UNIVERSAL 5.15 04/30/2020...........cooomverererereeesreesseseeeeeseseeessseesssssseennes | aviins ] ...109.467 1,000,000 999,463 144 | e [ [ s 5.150 |...... 5.168 04/27/2010. | 04/30/2020.
63946B AE 0 [NBC UNIVERSAL 4.375 04/01/2021..........cccovvvvmrrmirrerrnniniisniicnniscsseneninnes | eovenne | oo [eovenenenn | s 1FE 1,999,500 |...107.923 2,000,000 1,999,766 49 [ | e | s 4.375 | ... 4.378 09/27/2010. | 04/01/2021.
650119  AA 8 |NEW YORK UNIV 5.236 07/01/32 JUVRN UROORD R IUPROROPIOS I (PO 1FE 3,706,880 |...109.440 3,697,000 3,705,517 [115) ) U DR 5.236 5.209 09/28/2010. | 07/01/2032.
651229 AM 8 |NEWELL RUBBERMAID 4.00 06/15/2022...........ccocommvverrrerrerineneisnesirsceniinnens | veeveen | oo [ erreree 12| 2FE ...103.525 2,000,000 1,996,220 B08 [ ..o [ e [ 4.000 |...... 4.039 06/11/2012. | 06/15/2022.
651229 AS 5 |NEWELL RUBBERMAID 3.90 11/01/2025..........cccvovererenriraneeesseesanessssesnnens | vveeeen | oo [eereneen 12| 2FE| . ...100.654 1,000,000 997,186 P27 (\ 1 TR ORI PO 3.900 3.938 10/14/2015. | 11/01/2025.
651639 AL 0 [NEWMONT MINING 5 10/01/19......cvverrrrirrrrirnnrieneriesnrinsssisssssssssinsesiene | oeeeeen | oo [ eevevnnnn | 2FE 2,985,060 |...107.008 . 3,000,000 2,995,143 1,604 | | e | s 5125 |..... 5.189 09/15/2009. | 10/01/2019.
65364U AA 4 | NIAGARA MOHAWK 4.881 08/15/2019..........ccvemvrerinriinnrienneeeenrisnesisnennenns | wveeee | v | cerererenn [ s 1FE| ... 1,000,000 |...106.697 ,066,973 1,000,000 1,000,000 SRS IO 4881 |...... 4.881 08/03/2009. | 08/15/2019.
654579  AA 9 | NIPPON LIFE INS 5.00 10/18/2042...........ccccovvvummrinerverrmrnrinnicniesniinsieniiens | veviee | C | i | e 1FE 1,000,000 |...104.423 ...1,044,231 1,000,000 1,000,000 [ ...ooueinrieciireniies | e | e | e | s 5.000 |...... 5.000 10/11/2012. | 10/18/2042.
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65504L  AC 1 |NOBLE HLDG INTL 4.90 08/01/2020.........ccmrvverrriererierneriesrieesieessesessiees | ceveees Cluonen |l BFE ] s 114,684 |...100.500 | ....occooerere 115,575 | i 115,000 114,869 33 | e | e | e 4.900 |...... 4.935 07/21/2010. | 08/01/2020.
65535H AB 5 | NOMURA HOLDINGS 6.70 03/04/2020.............coomveermeeerameeeaceeienenisneseenesienes | i Cluivie | wn2FE | e 2,016,350 |...111.848 2,000,000 2,006,340 (1,749) | oo | e | e 6.700 |...... 6.587 02/26/2010. | 03/04/2020.
65557C  AD 5 |NORDEA BANK AB 4.875 01/14/2021........ccoevimriiiiirinninciceniesiseeissinsiiens | s Cl.. 1,016,600 |...108.398 1,000,000 1,007,793 (1,717) | o | o | e 4875 |...... 4.661 03/29/2011. | 01/14/2021.
65557C  AJ 2 |NORDEA BANK AB 4.875 01/27/2020...........cooemvrerrirrsnresrisssisessssssssssssssssnss | vveees Cl.. ..4,316,200 |...106.862 4,000,000 A7,012 | o [ s (35,227) [ .ooovverevirnniin | e | e 4875 |... 3.856 09/27/2010. | 01/27/2020.
655664 AP 5 |NORDSTROM INC 4.00 10/15/2021... I O I ...104.701 1,000,000 999,094 168 | oo [ [ s 4.000 |...... 4.021 10/05/2011. | 10/15/2021.
655844 BC 1 |NORFOLK SOUTHERN 5.90 06/15/2019.........ccomvumirmerirrerecnseiserinersensenens | oveens ] , ...109.102 1,000,000 999,258 Y2 (< T [T ISR PO 5.900 5.933 05/27/2009. | 06/15/2019.
665859 AP 9 |NORTHERN TRUST CO 3.95 10/30/2025..........cocmmvverirrirerrirnerirsniiessinniins | ceveees o] . . ...104.923 3,000,000 2,997,333 248 | s [ e [ 3.950 |...... 3.962 10/28/2013. | 10/30/2025.
666807 BA 9 |NORTHROP GRUMMAN 5.05 08/01/19 I e .998, ...107.187 999,499 LA TSR USRI PO 5.050 |...... 5.071 07/27/2009. | 08/01/2019.
667294 AW 2 |NORTHWEST AIRLINE 7.041 04/01/22..... ...114.500 386,201 (1,080) SRR IO 7.041 | ... 6.648 04/29/2010. | 04/01/2022.
667469 AA 8 |NORTHWEST FL TIMBER 4.75 03/04/2029...........cccoovvvrmmmvrmmmivennevanerrannncns | cenee | o [ eeivennens | e IFE | 4,924,150 | ... 94.342 4,934,088 3,881 | oo [ e [ e 4.750 |...... 4.895 04/03/2014. | 03/04/2029.
66989G AA 8 |NOVARTISSECINV5 02/10/19 . ...106.914 1,000,000 1,011,610 (G0 [STOORONN DRI OO 5125 |...... 4541 |FA....| o 20,073 08/03/2009. | 02/10/2019.
67019E  AB 3 [NSTAR 4.50 11/15/19....ccmieuiriciieiiiericriisiseeiesssssssessesissessessessesssensssssses | sevenes ] , ...106.125 1,000,000 997,207 890 [ oo [ e [ e 4.500 |...... 4.605 |MN...... | ccoceoreen. 5,750 11/12/2009. | 11/15/2019.
67103H AB 3 | O'REILLY AUTOMOTIVE 4.625 09/15/2021... oo [ e . . ..107.392 1,000,000 999,078 172 | oo [ | 4625 ... 4.647 13,618 09/14/2011. | 09/15/2021.
67103H AE 7 |O'REILLY AUTOMOTIVE 3.55 03/15/2026 SOOI BRI . .998,320 |..... 99.829 998,290 1,000,000 998,441 121 [ s [ 3.550 |...... 3.570 10,453 03/01/2016. | 03/15/2026.
674003 AA 6 | OAKTREE CAP MGMT 6.75 12/02/2019.........coverrverrreeriiiereiseneiseneiseseinns | ceveees e . ..110.832 ..2,216,638 2,000,000 1,990,896 2,726 | oo [ e | e 6.750 |...... 6.925 10,875 | ........ 135,000 | 11/19/2009. | 12/02/2019.
674599 CC 7 |OCCIDENTAL PETE 3.125 02/15/2022.... . . ...102.364 ,023,639 1,000,000 989,862 1,786 [SSSTIRRSRIN BN 3.125 |...... 3.342 11,806 ..31,250 | 08/15/2011. | 02/15/2022.
674599 CH 6 |OCCIDENTAL PETE 3.40 04/15/2026 e 12 . ...100.699 2,000,000 1,995,744 304 [ e [ e [ e 3.400 |...... 3.427 14,356 36,078 | 03/28/2016. | 04/15/2026.
674599 CM 5 |OCCIDENTAL PETE 3.00 02/15/2027.........ccocvommiiinniiinninsisseissnsiensiiinnns | coneees 12 1FE 1,991,580 |..... 96.743 2,000,000 1,991,720 140 | oo [ | 3.000 |...... 3.047 |FAL.| oo 9,000 11/02/2016. | 02/15/2027.
677050 AE 6 |OPC SCHERER FNDG 6.10 03/15/2019.........c.cmmrvemreriririeceiieceiieceiisceiienes | cereees [ (U B I 1FE 2,187,200 |...108.631 2,000,000 2,051,879 | .oovoecrrieciiieeis [ e (21,792) [ oo | e | e 6.100 |...... 4845 [MS......| cooo 35922 | ... 10/27/2009. | 03/15/2019.
677415 CP 4 |OHIO POWER CO 5.375 10/01/2021.........orvivrviiiriiisreissisneisnesnisniies | v [P (U I 2FE 1,991,740 |..111.738 2,000,000 1,996,107 (01 [OOSR SOOI PO 5375 |..... 5422 |AO...... | ccovveeee. 26,875 | ....... 107,500 | 09/21/2009. | 10/01/2021.
678858 BJ 9 | OKLAHOMA GAS & ELEC 6.35 09/01/2018.........ccvvvemmrrirenriereiiereiiesesiesenis | cereees [ (OO i I 1FE 1,992,900 |...107.566 2,000,000 1,998,476 BAT [ e [ e [ e 6.350 |...... 6.399 [MS...... | e 42,333 | ....... 127,000 | 09/04/2008. | 09/01/2018.
678858 BK 6 | OKLAHOMA GAS & ELEC 8.25 01/15/19. TSROSO IO [P (U I 1FE|. ..112.176 1,000,000 1,000,000 (1) ) TSRO DO 8.250 8.250 |JJ.ove | o 38,042 | .......... 82,500 | 12/09/2008. | 01/15/2019.
679574 AG 8 | OLD DOMIN ELEC 6.21 B 12/01/2028..........coooreerrreerrereneeenseeesseessssessneeens | ceveees [ (U i I 1FE| ... . ...116.524 1,000,000 1,075,104 | ..o | e (10,555) [ ..oovverevirrriin | e | e 6.210 |...... 4.783 02/05/2010. | 12/01/2028.
680033 AC 1 |OLD NATL BANCORP 4.125 08/15/2024..........ccocooimmmviinniiinriisneiienniinniisnnies | v e | e 1FE| ... 1,000,000 1,000,000 1,000,000 [ ..ooovveoriiinriinns | o [ e [ | 4125 | ... 4.125 08/12/2014. | 08/15/2024.
680223 AJ 3 |OLD REPUB INTL 4.875 10/01/2024..........coovveimmriierriierersnnisnnerssneireneessnenes | ceveeen | oo [ eerereen 12| 2FE ..1,989,960 2,000,000 1,991,841 846 SOOI PO 4.875 ... 4.939 e | - 09/22/2014. | 10/01/2024.
680223 AK 0 |OLD REPUB INTL 3.875 08/26/2026.... 12 2FE 1,933,690 2,000,000 1,934,410 {7V OO SOOI PO 3.875 |...... 4293 [FA....| oo 26,910 11/15/2016. | 08/26/2026.
681936 BJ 8 | OMEGA HEALTHCARE 4.375 08/01/2023 I 12 2FE| . 1,000,000 997,562 L2725 [T RN PO 4.375 |...... 4418 |FA....| oo 20,538 06/30/2016. | 08/01/2023.
68217F  AA 0 | OMNICOM GROUP 3.60 04/15/2026...........covrrirererrnrirererieisisnssersnssseessssinnes | evenes w12 2FE . 2,000,000 1,998,271 131 | e | s [ e 3.600 |...... 3611 [AO..... | vovvrene 15,200 | ..........37,800 | 03/28/2016. | 04/15/2026.
68268N AL 7 | ONEOK PARTNERS 5.00 09/15/2023............cvvvemmererieeiereieeneiieneeienensesens | i 12 2FE 1,999,200 |...108.806 2,000,000 1,999,429 (VI ORI USRI OO 5.000 |...... 5.005 |MS...... | ccocveeeee 29,444 | ... 100,000 | 09/09/2013. | 09/15/2023.
68268N AP 8 | ONEOK PARTNERS 4.90 03/15/2025.........covvrvivviririeiniiesinsissesssssssssssssssenss | vevenes w12 2FE 2,993,700 |...107.303 3,000,000 2,994,592 523 | oo [ e [ e 4.900 |...... 4.927 |MS......| covvrne 43,283 | ... 147,000 | 03/17/2015. | 03/15/2025.
68389X AS 4 |ORACLE CORP 3.625 07/15/2023...........coovverreeceeieneeieneeienesienesssenesseneseens | cevenns [P (U I 1FE 2,972,940 |...104.334 3,000,000 2,981,192 2496 | ..o [ 3.625 |...... 3734 | | i 50,146 | ........ 108,750 | 07/09/2013. | 07/15/2023.
68389X AU 9 [ORACLE CORP 3.40 07/08/2024..........cccoooivimrriniiieriniisieisssinsiseiisssissisenians | svvis e 12 1FE 3,990,920 |...101.717 4,000,000 3,992,893 816 [ v [ e [ 3.400 |...... 3427 | s | 65,356 | ........ 136,000 | 06/30/2014. | 07/08/2024.
68389X BC 8 | ORACLE CORP 2.95 05/15/2025.........ccomvverreeernreerneeesnnneesnneeesnessssessssssssnnes | eevnne | oo | onneeens 12| il IFE | 10000000.3,933,280 | ...... 97.878 4,000,000 3,942,786 L 1<1: T R 2.950 |...... 3.145 15,078 05/12/2015. | 05/15/2025.
68389X BM 6 | ORACLE CORP 2.65 07/15/2026...........cevvervrrenrrienrienrinsnrinsenissnssnsssnsnnees [evvnee | oo | oreen 12| il IFE | ciii..996,240 | ... 94.789 1,000,000 996,403 163 ceevernienen | e 2.650 |...... 2693 | ... | . .12,808 .| 06/29/2016. | 07/15/2026.
69318F AB 4 |PBF HOLDING CO LLC 8.25 02/15/2020 . ...102.500 2,000,000 1,986,544 3,624 | oo | s [ e 8.250 |...... 8.500 |FA......| ccoceeeee. 62,333 01/27/2012. | 02/15/2020.
693476 BN 2 | PNC FUNDING CORP 3.30 03/08/2022...........ccoomriemriniiieririiriinsiseiienenes ...102.793 1,000,000 996,886 B4 [ i [ e [ 3.300 |...... 3.366 |[MS...... | oo 10,358 03/05/2012. | 03/08/2022.
69349L AM 0 | PNC FINANCIAL 3.80 07/25/2023 ...103.512 2,000,000 1,996,089 LY [T STURTURURIRN IR IO 3.800 3.834 07/22/2013. | 07/25/2023.
693510 AP 8 |PPL ELECTRIC UTIL 3.00 09/15/2021 ...102.390 1,000,000 995,913 795 [ oo [ e [ e 3.000 |...... 3.094 08/18/2011. | 09/15/2021.
69352) AN 7 | PPL ENERGY SUPPLY 4.60 12/15/2021...........cccoovvrurvris ..1,999,360 |..... 79.000 2,000,000 1,999,645 (572 [OOSR IO 4.600 |...... 4.604 12/13/2011. | 12/15/2021.
69353R  EK 0 |PNC BANK NA 2.95 02/23/2025.............cccooomiiireriirinniiciinsiicsiesisniensissiesins | v | oo | vereienicnn | evv 1FE 1,995,360 |..... 97.928 2,000,000 1,996,121 A15 | s [ | e 2950 |...... 2977 02/18/2015. | 02/23/2025.
69362B AW 2 |PSEG POWER LLC 5.125 04/15/2020 [SSSUUURUSSURURPRUPRURPRRPSORPROYORRN UTUUUPRN DU BUUPPORRORS I IOV 2FE 1,991,440 |...107.205 2,000,000 1,996,713 895 [ oo [ e [ e 5125 |..... 5.180 03/29/2010. | 04/15/2020.
69362B AY 8 [PSEG POWER LLC 4.15 09/15/2021........cocevvvmrieiirnrisnisnicssissiiesississisennns | eoenne | oo [eeeeennn 12 s 2FE| . ...104.385 1,000,000 999,533 88 | oo | e | e 4.150 |...... 4.161 09/14/2011. | 09/15/2021.
694308 GT 8 | PACIFIC GAS&ELEC 3.50 10/01/2020...........covvervrerremrieerenrsserssiensensiisnnies | eeviee | oo | eriennna 12 [ o 2FE ..1,990,080 |...103.773 2,000,000 1,995,894 1,007 [SSSURRRRIN P 3.500 3.559 09/08/2010. | 10/01/2020.
694308 HP 5 | PACIFIC GAS & ELEC 2.95 03/01/2026...........ccovvunrievcriimriniinniicnnicsniseirennns | veviee | oo | e 12| 1FE 1,994,680 |..... 98.015 2,000,000 1,995,066 386 [ . | e [ 2.950 |...... 2.981 02/23/2016. | 03/01/2026.
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694475 AA 2 | PACIFIC LIFE INSURANCE 9.25 06/15/2039...........ccooumirierieririnniniinsiiienes | oveees . .. 147476 2,000,000 3,058,627 (3,813) [ oo | e | s 9.250 |...... 5220 [JD..ccos| v 8,222 | ........ 92,500 | 10/31/2016. | 06/15/2039.
70109H AK 1 | PARKER-HANNIFIN CORP 3.50 09/15/2022 MTN ..103.779 1,000,000 993,914 944 | oo [ e [ v 3.500 |...... 3619 [MS.....| cccoeeee. 10,306 | .......... 35,000 |09/07/2010. | 09/15/2022.
70213H AB 4 |PARTNERS HEALTH 3.44307/01/2021 . o] ...101.480 1,000,000 1,000,000 [ ..o | e | e | e | 3.443 | ... 3443 | Jdoiis | v 17,215 | e 34,430 | 12/08/2011. [ 07/01/2021.
705011 2 |PEARSON FUNDING 3.75 05/08/2022 I Clond | 2FE] ...........993,650 | ... 95.007 1,000,000 996,304 BT [ e [ e [ e 3.750 3.827 [MN...o..| cooverrrns 5,521 ..37,500 |05/01/2012. | 05/08/2022.
707567  AC 7 | PENN MUTUAL LIFE 7.625 06/15/2040...........ccovcmrrernrrirerriseeiinseiissesissnsinns | ceveees e . .122.912 2,000,000 2,650,677 (2,763) [ ..o | e | s 7.625 |...... 5.207 |AO...... 10/18/2016. | 06/15/2040.
708062 2 |PENNANTPARK INV 4.50 10/01/2019........cmviemeeimeeiereieserieseniesesieneneenens | cevenns U (SO I 2FE 1,998,100 |...100.373 2,000,000 1,998,921 361 | e [ s [ e 4500 |...... 4521 [AO...c.. | cove 22,500 | ......... 90,000 |09/16/2014. | 10/01/2019.
709599 AH 7 | PENSKE TRUCK LEASING 4.875 07/11/2022........ccomvvoivineinriiesinererssissseinns | ceveens ] 2FE]| ... 1,987,520 |...107.324 2,000,000 1,992,350 1ATE [ o | e | s 4.875 ... 4.955 |J.ooois | v 46,042 | ......... 97,500 | 07/10/2012. | 07/11/2022.
709599 AW 4 | PENSKE TRUCK LESEING 3.40 11/15/2026...........ccocooemvreiniiisirineireniiiennies | ceveees 12 2FE]| ... 1,993,900 |..... 95.685 2,000,000 1,993,991 (1 I SOOI IURPTURRORRRRTIO BOOOON 3.400 |...... 3.436 |MN...... 10/26/2016. | 11/15/2026.
709629 AJ 8 | PENTAIR FINANCE 5.00 05/15/2021..........oovvvemmrvinrnriennrirsnerirsnenirsnerrsnninnnes | ceeeees | C e 12 i 2FE ..2,264,380 |...106.343 2,000,000 2,141,934 rererennn(31,759) SRR IOV 5.000 |...... 3.151 | 12/18/2012. | 05/15/2021.
712704  AA 3 |PEOPLE'S UNITED FIN 3.65 12/06/2022.... 12 2FE]| ... 2,990,040 |...100.276 3,000,000 2,993,660 940 | oo [ e 3.650 |...... 3.690 [JD..ocver | v 7,604 | ... 109,500 | 12/03/2012. | 12/06/2022.
712700 EB 8 |PEOPLES UNITED 4.00 07/15/2024...........cccoovviniiiniieririiniinsiscienissiisnis [ s . 2| 2FE 2,982,270 |..... 98.520 3,000,000 2,986,109 1,545 | oo | e | s 4.000 |...... 4.072 [ | s 55,333 | ........ 120,000 | 06/23/2014. | 07/15/2024.
713448 BN 7 | PEPSICO INC 4.50 01/15/20........cocriviirriiireiiereiieneiieneesseiesecsssesssessnees | ceneees [P 1 TFE| 1,993,300 |...107.409 2,000,000 1,997,639 709 | oo [ e [ e 4500 |...... 4542 [ | 41,500 | ......... 90,000 |01/11/2010. | 01/15/2020.
714046 AE 9 | PERKINELMER INC 5.00 11/15/2021.. B JUO (OO B I 2FE .993,720 |...107.726 1,000,000 996,584 604 [ oo [ e [ e 5.000 |...... 5.080 [MN......| cooovrernc 6,389 | .......... 50,000 |10/20/2011. | 11/15/2021.
714264  AD 0 | PERNOD-RICARD SA 4.45 01/15/2022............coomvveemreimeeieneiieneiseneissneiienies | ceneees Clud | e 2FE .997,460 |...106.092 1,000,000 998,572 248 | oo [ s [ 4.450 |...... 4482 [ | 20,519 | .......... 44,500 | 10/20/2011. | 01/15/2022.
71654Q BW 1 | PETROLEOS MEXICANOS 4.50 01/23/2026.............oovveemrrvereriineriesneirneniiins | i Clund | 2FE 1,996,400 |..... 91.263 2,000,000 1,996,913 270 [ oo [ e [ e 4.500 |...... 4.521 39,500 | .......... 90,000 |01/15/2015. | 01/23/2026.
717081 CY 7 |PFIZERINC 7.20 03/15/2039.........ccmmreiriiiniisniiieniiisneissneissnssssnesssnennnne | ceneeen | oo [ eevevenn | i 1FE ..1,504,370 |...144.171 1,000,000 1,498,774 (5,596) SRR PO 7.200 |...... 3.841 v | .21,200 ..36,000 |08/03/2016. | 03/15/2039.
717081 DH 3 | PFIZER INC 3.00 06/15/2023 [P IO IV 1FE ...101.339 1,000,000 987,669 1,693 [ oo | s | e 3.000 |...... 3213 | D | v 1,333 30,000 |06/19/2013. | 06/15/2023.
717081  EA 7 |PFIZER INC 3.00 12/15/2026..........ooomveereereeeseessiesnseeeseeseesseeesssesssesssesessnnns | coveens [P PR IOV 1FE| ................991,480 |..... 98.543 985,431 1,000,000 991,564 B4 | oo [ e [ s 3.000 |...... 3.099 |JD....... 11/14/2016. | 12/15/2026.
718546  AC 8 | PHILLIPS 66 4.30 04/01/2022............coocrveereeeceeieceeiesesieseeiesesieseseeseseesees | ceneees JUR OO B I 2FE]| ... 107.423 ..1,074,231 1,000,000 998,651 224 | oo [ s [ 4.300 |...... 4.329 [AO...... | cooree 10,750 | ..........43,000 | 03/07/2012. | 04/01/2022.
720198 AC 4 | PIEDMONT OPERATING 3.40 06/01/2023..........ccooeivmrrierirrirnneinnineriesiinenes | eveens O I 12] ... 2FE| o 996,010 |..... 94.299 942,992 1,000,000 997,313 368 [ .o [ e [ 3.400 |...... 3.447 | D.cocv | e 2,833 | oo 34,000 |05/06/2013. | 06/01/2023.
72345H  AA 3 | PINNACLE NATL BK 4.875 07/30/2025............ccvvereeerceriereeeeceiieneeesiesesieseies | s . 2] 2FE 1,980,460 |...101.056 ..2,021,110 2,000,000 1,981,907 AT | s e | e 4875 |...... 5.006 |JJ.ccc | oo 40,89 | .......... 48,750 | 03/03/2016. | 07/30/2025.
72447X  AC 1 |PITNEY BOWES INC MTN 5.75 09/15/2017 ......cvvvrrrerriririrnns 149,193 |...102.366 154,573 ...151,000 150,836 222 | et | e [ 5.750 |...... 5910 [MS...o. | v 2,557 09/06/2007. | 09/15/2017.
72650R AT 9 | PLAINS ALL AMER PIPELINE 6.50 05/01/2018 .994,240 |...105.698 ,056,984 1,000,000 999,008 B9 [ v [ e [ e 6.500 |...... 6.579 |MN......| woovrernee 10,833 04/18/2008. | 05/01/2018.
72650R  BF 8 | PLAINS ALL AMER PIPELINE 3.60 11/01/2024 .998,420 |..... 96.150 ..961,500 1,000,000 998,779 133 | s [ s [ s 3.600 |...... 3.618 09/02/2014. | 11/01/2024.
72650R  BJ 0 |PLAINS ALL AMER PIPELINE 4.65 10/15/2025 . .998,460 |...103.556 ,035,555 1,000,000 998,711 159 FERTSTTRRROTRROT IO 4650 |...... 4.668 08/17/2015. | 10/15/2025.
72925P  AC 9 |PLUM CREEK TIMBR 4.70 03/15/2021.........cccovveimriiinniiinniinsisnsissssieees e .999,330 |...105.850 1,000,000 999,660 72 ORI RO OO 4700 |...... 4.709 11/08/2010. | 03/15/2021.
73755L  AH 0 |POTASH CORP 4.875 03/30/2020...........covveerrreirreeieceiienesienesiesesienesienesans | ceveees U PO I 2FE 2,973,270 |...106.179 3,000,000 2,990,228 2,709 | oo | e | e 4.875 |...... 4.985 09/23/2009. | 03/30/2020.
73755L  AM 9 | POTASH CORP 3.00 04/01/2025........ccccuvmriererinieirerisissesisissssssssesssssessesens | coveres w12 2FE 2,985,600 |..... 94.169 3,000,000 2,987,839 1,278 | oo v | e 3.000 |...... 3.056 03/23/2015. | 04/01/2025.
740189 AM 7 | PRECISION CAST 3.25 06/15/2025.............crvvereerereerioereieneeseseiseneiseneinene | ceveees e 12 1FE 100.798 2,000,000 1,996,478 356 [ oo [ e [ e 3.250 |...... 3.274 06/01/2015. | 06/15/2025.
74052B  AA 5 |PREMIER HEALTH 2.911 11/15/2026.........ccoevviiierniiniininsiieinnisiessssiseeesinnes | ovens w12 1FE]| oiieenn954,510 | ... 92.111 921,109 1,000,000 954,991 481 | e | s [ e 2911 |.... 3.453 11/10/2016. | 11/15/2026.
740816 AK 9 |HARVARD PRES & FELLOWS 3.529 10/01/2031.........coomvrienrisieeceereneiins | ceveees [P (U I 1FE 1,000,000 |..... 98.834 988,341 1,000,000 1,000,000 [ .oocvoevveeremiiienies | ceriereissiesieens | cervessieseseniieens | e 3.529 3.529 04/29/2013. | 10/01/2031.
741503  AZ 9 | PRICELINE GROUP 3.60 06/01/2026............occrvermrrerrrirnrirnnniseseisessesennins | ceneees e 12 2FE| ... 2,994,210 |..... 98.806 ,964,180 3,000,000 2,994,525 315 [ | e | s 3.600 |...... 3.623 05/18/2016. | 06/01/2026.
74340X BE 0 |PROLOGIS LP 3.75 11/01/2025 e 12 1,987,620 |...102.480 ...2,049,594 2,000,000 1,988,840 1,045 | oo o | e 3.750 |...... 3.825 10/27/2015. | 11/01/2025.
743487 AJ 1 |PROSPECT CAPITAL 5.875 03/15/2023.... [P PO IOV ..1,000,000 |...100.989 ,009,888 1,000,000 JESTTORRORINN PR 5.875 |...... 5.875 03/27/2013. | 03/15/2023.
74348T AM 4 |PROSPECT CAPITAL 5.875 01/15/2019.... OV e . ...102.384 ....51,192 43,742 2,180 | covoreeeereninens | e [ s 5.875 |...13.068 02/22/2016. | 01/15/2019.
743487  AQ 5 |PROSPECT CAPITAL 4.75 04/15/2020.........cococoeriririiiiriniieiienieceiesissinns | eveees ] . coererrennnnenn 87,000 97.617 117,140 92,548 5,548 | .. [ [ 4.750 |...13.619 02/11/2016. | 04/15/2020.
743756  AB 4 | ST JOSEPH HLTH H 2.746 10/01/2026........ [ERTOTSURRTIN PR e ..2,000,000 |..... 94.283 2,000,002 2 | e | e | e 2746 |...... 2.746 09/20/2016. | 10/01/2026.
743917  AH 9 | PRUDENTIAL INS 8.30 07/01/2025, ...130.680 2,596,925 (635) | evvreevrivrieens [ e [ s 8.300 |...... 4.105 12/21/2016. | 07/01/2025.
744448  CC 3 |PUBLIC SERV COLO 5.125 06/01/2019........ccmvemmmreirmreercerircerieeeiseeeeesenens e . ...107.753 998,429 595 | oo | sevrerrenenienins | oo 5125 |..... 5.195 05/28/2009. | 06/01/2019.
744482 BH 2 |PUB SVC NEW HAMP N 6.15 09/01/2017 IOV B e . ..102.517 999,846 220 [ .oovveerneeeeins [ e [ e 6.150 |...... 6.174 09/17/2007. | 09/01/2017.
744538  AC 3 |PUBSVC NEW HAMP 3.20 09/01/2021 [V e .995, ...101.438 997,851 420 | oo [ 3.200 3.250 09/06/2011. | 09/01/2021.
744542  AB 7 | PUBLIC SERVICE CO NM 5.35 10/01/2021 [ESTSTIIRTRTRTN B [P I . ...110.158 . 999,214 142 | e [ [ 5.350 |...... 5.369 10/06/2011. | 10/01/2021.
74456Q BH 8 | PUBLIC SERVICE E 3.15 08/15/2024. ..101.070 ,010,697 998,589 161 [SSSURRRRIN P 3.150 |...... 3.171 08/06/2014. | 08/15/2024.
744593 AC 8 | STEER-IBM-Z2 6.415 06/01/18 ...104.288 194,738 185,037 486 | oo [ s [ 6.415 |..... 6.715 01/23/2001. | 06/01/2018.
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747262 AS 2 |QVCINC 4.85 04/01/2024............ocvoeririiiiiniinniesiesisseenisssisesiesississniins | oreies [P I 1 e 2FE | 999,270 |...100.469 1,000,000 999,456 B [ oo | e | e 4850 |...... 4.859 |AO..... | o 12125 | ... 48,500 | 03/11/2014. | 04/01/2024.
747262 AU 7 |QVC INC 4.45 02/15/2025...........cooooereieriiceeisseeisseeieseeieseseesesissesseseniesens | ceeeees ] 2FE 998,600 96.161 1,000,000 998,855 LT SO PRI P 4450 |...... 4467 |FA....... 08/07/2014. | 02/15/2025.
747525  AF 0 | QUALCOMM INC 3.45 05/20/2025..........ccoomrvermerirenrissriesssiesssissssiesssseeees | ceveees o] ...101.810 5,000,000 4,984,501 1,566 [ oo | e | oo 3.450 |...... 3.493 |MN...... 05/13/2015. | 05/20/2025.
749607 AC 1 |RLICORP 4.875 09/15/2023........cccovvereremreireeiseeeseeessiesssesesssssssssssssssssssssenees. | coveens ] ..102.016 1,000,000 997,909 258 [ v [ e [ e 4.875 |...... 4912 [MS...... 09/25/2013. | 09/15/2023.
754730  AD 1 |RAYMOND JAMES 5 04/01/24..........coooiriiriniiiiiniiniiseiiesesssiienissieens | v o] ..110.241 1,500,000 1,500,791 [ .o | evrrieniieeenna(86) | o [ [ s 5625 |..... 5.616 |AO...... 03/23/2012. | 04/01/2024.
75524R AA 7 |RBS CIT FIN GRP 4.15 09/28/2022............cocoomvveererirreeiereeieneerenenissesesesennns | i e ...100.109 2,000,000 1,995,244 | oo | e 719 [ e | 4150 |...... 4197 |MS...... 09/25/2012. | 09/28/2022.
755920  AF 2 |ROCS-NSC-1998-1 6.375 05/15/2017........ccoovvviirinrinricnnrvcrirerisiesssiinsiennis | eeveee [ oo | eevenneen T [ 2FE| ... 43,207 |...101.487 43,736 [ v | B9 | [ [ 6.375 |...... 6.542 |MN...... 06/02/1998. | 05/15/2017.
756109 AP 9 |REALTY INCOME 4.65 08/01/2023.........coocovveeeeeseesreenreneensesseesseesnisnssinneins | evvene | oo | eevenniea12 [ 2FE| ... 1,995,500 |...107.174 1,996,854 | .....ovvovriinriiinns | cervirrnneeennB00 [ [ | 4650 |...... 4678 |FA...... 07/09/2013. | 08/01/2023.
758202 AK 1 |REED ELSEVR CPTL 3.125 10/15/2022..........cvvveeerrirereernnrrirsneresssniseneinnninn | ceveven | oo [ errereen 12| 2FE ..1,409,380 |..... 98.871 1,409,000 1,409,239 SRR IO 3125 |...... 3.122 e | - . 10/24/2012. | 10/15/2022.
75884R  AS 2 |REGENCY CENTERS 4.80 04/15/2021...........ccooovoimriineriineiieneiseneisssneissnnies | eveene [ v | cereerenn [ i 2FE 1,997,200 |...107.349 2,000,000 1,998,700 | ...oovvvvrrirriiinns | cerriiineceeen 287 [ i [ | 4.800 |...... 4817 [AO...c.. | covv ) 09/30/2010. | 04/15/2021.
760759 AM 2 |REPUBLIC SVCS INC 4.75 05/15/2023 [ ORI B I 2FE]| ... ...108.425 2,000,000 1,996,843 A5 | e [ [ 4.750 |...... 4779 MN......| oo 12,139 05/02/2011. | 05/15/2023.
774341 AB 7 |ROCKWELL COLLINS 5 07/15/19.....c.couiiiiiriiiriisneieseeeseiesesisneninenes [P (U I 1FE| ... ...107.505 1,000,000 998,383 580 [ ..o | s 5.250 |..... 5319 | o | v 24,208 05/01/2009. | 07/15/2019.
780097 BA 8 |ROYAL BK SCOTLAND 4.80 04/05/2026.............ccooovereenrremrenrrereriverrenriesereanran | eeveeee | C | everirieni [ v 2FE| .o 2,972,410 | ... 99.686 3,000,000 2,972,598 188 | oo [ e [ e 4.800 |...... 4.923 [AO...... | cooeree 34,400 12/15/2016. | 04/05/2026.
78390X  AA 9 [SAIC INC 144A 4.45 12/01/2020..........0covrermrirerererrresrissrsnsssssesiessssssssssssnssns | evvnnne | o [ oenreen 12| s 3FE| . ...103.188 . 998,367 373 [ s [ e [ e 4.450 |...... 4496 |JD....... 12/13/2010. | 12/01/2020.
78403D AE 0 | SBA TOWER TRUST 144A 3.598 04/15/2018..........cocooseremrvrmrincrrnerseninnnnens | vveee | oo | vevereenensd | i 2FE| . ...100.474 ..502,369 500,000 [ ..ooueverererenrirnens | e | e | e | e 3.598 |...... 3.625 |MON... 17,990 | 04/04/2013. | 04/15/2018.
78403D AF 7 | SBA TOWER TRUST 144A 3.722 04/15/2023...........coooovvremrreriserrenirssssssiienses | oenies | oo | ververieesd | i 1FE ..1,000,000 |...101.305 ,013,046 1,000,000 1,000,000 et | s 3722 ... 3.751 |[MON... | . ..37,220 | 04/04/2013. | 04/15/2023.
78403D AH 3 |SBA TOWER TRUST 14-2 C 3.869 10/15/2024. 12 1FE 2,000,000 |..... 98.213 2,000,000 2,000,000 | ...ccveorrerrriiienies [ e [ s | s | e 3.869 |...... 3.900 |MON... 77,380 | 10/07/2014. | 10/15/2024.
790849  AJ 2 | ST JUDE MEDICAL 3.25 04/15/2023...........coovooimriinnisnnisneiieneisnniisseiennns | coneees e 1,990,480 |..... 99.203 2,000,000 1,993,688 889 | oo [ e 3.250 3.306 |AO...... 65,000 |03/21/2013. | 04/15/2023.
80105N  AG 0 | SANOFI-AVENTIS 4.00 03/29/2021..........cvverrrrirreeirreeiineriseneiseseiseseiseseiens | e Cl.. 1,979,520 |...106.039 2,000,000 1,990,281 2,055 | oo [ e | e 4.000 |...... 4126 [MS.....| oo 20,444 | ......... 80,000 |03/22/2011. | 03/29/2021.
80283L  AJ 2 | SANTANDER UK PLC 4.00 03/13/2024............cooovvemmriimriineiisneiisnsisniiisnins | v Cl.. 1,986,640 |...103.914 2,000,000 1,989,856 1,190 [ i s | e 4.000 |...... 4,082 [MS.....| oo 24,000 | ......... 80,000 |03/10/2014. | 03/13/2024.
803111  AS 2 | SARALEE CORP 4.10 09/15/2020...........coocmveemmreemreeeameieereeeereesseneissseeenes | cereees e 1,063,213 |...104.431 1,064,000 1,063,675 80 [ oo | e | e 4.100 |...... 4109 [MS......| e 12,845 | .......... 43,624 | 08/30/2010. | 09/15/2020.
80589M  AE 2 | SCANA CORP 4.125 02/01/2022.........ccoeveivermiieririeierssissessississssssssssssiesses | coveres ol 992,380 |...102.518 1,000,000 995,741 T37 | e | e [ e 4125 |...... 4219 |FA.....| v 17,188 | ......... 41,250 |01/18/2012.|02/01/2022.
806213 AD 6 | SCENTRE GROUP TRUST 3.25 10/28/2025............ccoooerveereienriieniieeneieneees | ceveees Cl.. .997,000 |..... 95.647 1,000,000 997,413 249 [ oo [ e [ e 3.250 |...... 3284 |AO...... | e 5688 | ......... 32,500 |04/21/2015. | 10/28/2025.
80629Q AA 3 | SCHAHIN Il FINANCE 5.875 09/25/2022... 1,737,333 |.... 12.000 1,737,333 208,480 30,403 | .o | e 152,017 | oo v [ 5.875 |MS...... 03/21/2012. | 09/25/2022.
806854 AB 1 | SCHLUMBERGER INV 3.30 09/14/2021 ..2,015,820 |...103.294 2,000,000 2,008,235 (1,723) SRR IO 3.300 |...... 3199 [MS....| v 19,617 04/02/2012. | 09/14/2021.
806854 AH 8 | SCHLUMBERGER INV 3.65 12/01/2023.... ...104.625 1,000,000 997,517 310 [ v [ e [ 3.650 |...... 3.691 | D | o 3,042 11/25/2013. | 12/01/2023.
808513 AD 7 | SCHWAB CHARLES 4.45 07/22/20 ettt | e ] ..107.221 1,000,000 999,483 131 | s [ e [ e 4450 |...... 4466 ... | oo 19,654 07/19/2010. | 07/22/2020.
808513 AG 0 |SCHWAB CHARLES 3.225 09/01/2022 et | e . ...101.539 1,000,000 1,000,359 | .ovevverierienens | e (674 ) [N ORISR OO 3.225 |..... 3218 [MS......| v 10,750 08/22/2012. | 09/01/2022.
80851Q DA 9 | SCHWAB CHARLES MTN 6.375 09/01/2017.........ccveervrernnes B e 1,994,380 |...103.089 2,000,000 1,998,323 2,391 | oo | e [ e 6.375 |...... 6.506 |MS...... | .cccoo.eu. 42,500 09/11/2007. | 09/01/2017.
81180W AL 5 | SEAGATE HDD CAYMAN 4.75 01/01/2025..........ooovrvvierrnrisisnineisnsssiesesinnes | vevenes Cluvoenn| v 2FE 2,000,000 |..... 94.500 . 2,000,000 2,000,000 | ..o e [ [ | 4.750 |...... 4750 | Jdoooris | s 47,500 05/20/2014.| 01/01/2025.
81618T AB 6 |SELECT INCOME REIT 3.60 02/01/2020 I I e 12 2FE| ...cceer...n992,100 | ... 99.890 998,903 1,000,000 994,950 LIRS A SURTRRTTIRON IPPRTIRRROROON IOV 3.600 |...... 3775 |FA.ooo| v 15,000 01/29/2015. | 02/01/2020.
81618T AC 4 [SELECT INCOME REIT 4.50 02/01/2025..........ccvomrereiiirineiieiieseseessssisssians | svines 12 2FE| ... ..1,959,800 |..... 96.506 ,930,118 2,000,000 1,966,099 3,368 | i [ [ 4.500 |...... 4.755 |FA.....| oo 37,500 01/29/2015. | 02/01/2025.
81683R  AJ 3 | SEMINOLE TRIBE 7.804 10/01/2020 B [P IO IOV 2FE| ... 1,000,000 |..... 99.625 1,000,000 1,000,005 G SOOI USRI O 7.804 |...... 7.804 |AO..... | cooveeene. 19,510 09/27/2007. | 10/01/2020.
81721M  AK 5 | SENIOR HOUSING 4.75 05/01/2024..........cccovvevvrirerrerneireininsinseinsisenssnssreninns | vvnnee | oo [ o 12| i 2FE ..1,993,680 |...100.476 2,000,000 1,995,096 546 cerres | e 4.750 |...... 4.790 |MN...... . .15,833 04/23/2014. | 05/01/2024.
822582 AJ 1 |SHELL INTL FIN 4.30 09/22/2019.........ccoorerverameeremeereneereneeseneiseneiseneineneens | ceeeees | C [T i 1FE 2,989,620 |...106.093 3,000,000 2,996,718 U2 [ | e | e 4.300 |...... 4.343 [MS...... | oo 35,475 09/15/2009. | 09/22/2019.
822582  BX 9 | SHELL INTL FIN 2.50 09/12/2026............ccouvvemmrrenrrirnnrimnnrinnninnsninnnninnnnis | sennees | C [evvirae | 1FE]| ................961,670 |..... 93.796 1,000,000 962,110 440 | oo [ [ 2.500 |...... 2.952 .. | 11/09/2016. | 09/12/2026.
824348 AR 7 | SHERWIN-WILLIAMS 3.45 08/01/2025............cvvormrerierirecieereiiesesissenissenenas | ceveees 12 1FE ..2,019,620 |..... 98.671 2,000,000 2,019,378 (2227 SOURRO SRR PO 3450 |...... 3.316 .| 11/10/2016. | 08/01/2025.
82671A  AA 1 [SIGNET UK FINANCE 4.70 06/15/2024...........ceocmrivriiniriciieriniieniissiesiienins | crvis Clo12] e 2FE 1,991,980 |..... 95.250 2,000,000 1,993,784 B80 [ ..o [ e [ 4.700 |...... 4.750 05/14/2014. | 06/15/2024.
828807 CD 7 | SIMON PROP GP LP 5.65 02/01/20...........coovvuemrvrmneriecreisnnresseeesnsrsseninnnns | ceveeen | oo [ eevevenee | i 1FE 1,992,420 |...109.204 2,000,000 1,997,209 806 [ .voverrereererins [ errrerierineenneinns [ e 5.650 |...... 5.700 01/19/2010. | 02/01/2020.
828807 CR 6 |SIMON PROP GP LP 3.75 02/01/2024 O IO . ...103.445 2,000,000 1,990,767 115 [ | e | s 3.750 |...... 3.825 01/13/2014. | 02/01/2024.
83238P AB 0 |SMITHS GROUP PLC 7.20 05/15/2019.........orvirriiniiiireiereiieceieseieneienas X ..109.618 1,000,000 999,636 LIS SRR ORI DO 7.200 |...... 7217 05/07/2009. | 05/15/2019.
833034 AE 1 |SNAP-ON INC 5.50 01/15/2017 ...100.115 1,000,000 999,994 153 | i [ s [ 5.500 |...... 5.516 01/11/2007. | 01/15/2017.
83368R  AA 0 | SOCIETE GENERALE 5.20 04/15/2021..... ...109.647 2,000,000 1,998,635 277 [SSSURRRRINN B 5.200 |...... 5.218 04/11/2011. | 04/15/2021.
835495 AK 8 | SONOCO PRODUCTS 4.375 11/01/2021 ...104.447 1,000,000 997,547 A4B | oo [ | 4.375 |...... 4.432 10/20/2011. | 11/01/2021.
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843646 AM 2 | SOUTHERN POWER 4.15 12/01/2025..........ocmvvverirrinniisesiieeseiesesisesieseeens 2103681 | 3,110,427 | e 3,000,000 2,994,031 583 | o | e [ e 4.150 |...... 4177 [IDuc | e 10,375 | ........ 129,342 | 11/12/12015. | 12/01/2025.
84474W  AA 8 | SOUTHWEST AIR 6.53 07/02/19. ...103.985 ...235,923 219,872 5,924 | oo [ [ 6.530 |...... 9.903 | JJeveess | s 7,660 | .......... 15,406 | 01/20/2009. | 07/02/2019.
845437 BH 4 | SOUTHWESTN EL PR E 5.55 01/15/2017 ...100.125 2,000,000 1,999,971 T27 [ e [ v, [ 5.550 |...... 5.588 01/08/2007. | 01/15/2017.
84610W AB 1 |SOVRAN ACQ LP 3.50 07/01/2026...........coovveemmreenriieriiisnisssissniissniisnnis | woveene [ v | veneenn 12 0l 2FE 2,983,410 L 94.782 3,000,000 2,984,176 <L T I 3.500 |...... 3.566 06/13/2016. | 07/01/2026.
84755T AD 9 | SPECTRA ENERGY 5.65 03/01/20..........cvvemrvirierireriresiineesiesessesesiesssienes 107.177 . 1,000,000 999,228 27 [ i [ e [ 5.650 |...... 5.677 08/25/2009. | 03/01/2020.
84756N  AF 6 | SPECTRA PARTNERS 3.50 03/15/2025..........cooveeeveeereeesrresmeenresesseensiesnscinns | eovene | oo | ceneienn 12| i 2FE | ... 1,991,640 | ... 97.684 ,953,670 1,992,942 (72 N (R IO PO 3.500 3.550 03/09/2015. | 03/15/2025.
848580 AA 6 |SPIRIT AIR 2015-1 A 4.10 10/01/2029.........ccosvvvmrirriicriniiiriens 102.000 985,374 966,115 20 | [ s [ 4.100 |...... 4.099 07/28/2015. | 04/01/2028.
853254 AJ 9 | STANDARD CHARTERED PLC 3.95 01/11/2023.........ccovvemvcerecvnecenresnecennenns | eoneees | C eeevevceens | et IFE | ci......986,150 | ... 98.101 981,013 990,955 1,297 [ | s 3.950 |...... 4.121 01/30/2013. | 01/11/2023.
853254 AL 4 | STANDARD CHART 5.20 01/26/2024 ...103.265 ,065,300 1,998,591 161 SRR IOV 5.200 |...... 5.212 09/23/2013. | 01/26/2024.
854502 AC 5 | STANLEY BLACK 3.40 12/01/2021........ooorviiriireiieseisseieseisssesseieennnes e ..103.114 ..1,031,136 999,461 99 | e | e | s 3400 |...... 3412 11/17/2011. | 12/01/2021.
855030 AM 4 | STAPLES INC 4.375 01/12/2023.......ccomieiieineireieneinsineeissisesisssiesesssssssins | eeeens ] ...100.070 700,489 699,119 125 | oo [ | e 4.375 |...... 4.399 [ | v 14,377 | ... 33,305 | 01/07/2013. | 01/12/2023.
855244  AD 1 | STARBUCKS CORP 3.85 10/01/2023.........cvvomrrermerermreeseeesmenesnsessnsessnnesss | soveees e . ...106.458 1,999,528 (4TV N U B 3.850 3.854 |AO...... | oovrvenee 19,250 | .ooovenee 77,000 |09/03/2013. | 10/01/2023.
857477 AL 7 | STATE STREET CORP 3.10 05/15/2023.........cccoeveererneereerseiseiseriesenenssnins | oeeeens o] 2,986,760 |...100.219 3,000,000 2,991,071 1,245 | e | e | e 3.100 |...... 3152 |MN......| oo 11,883 | .......... 93,000 |05/23/2013. | 05/15/2023.
85771P  AK 8 | STATOIL ASA 2.65 01/15/2024............ooovverreiireiieresesessseeseeresninnes | e Cl.. 2,857,740 |..... 97.849 3,000,000 2,900,356 | ...oooverrerrerinines | s 12,438 | oo [ e [ e 2.650 |...... 3180 | [ o 36,658 | .......... 79,500 | 06/19/2013. | 01/15/2024.
85771S  AA 4 |STATOILHYDRO ASA 5.25 04/15/2019........ccocmrrirrrinrieeneseneiieseeiesesieenies | cevinns Cl|.. ..1,497,135 |...107.333 1,500,000 1,499,200 321 [ [ e [ e 5.250 |...... 5.275 |AO...... | oovree 16,625 ..78,750 | 04/16/2009. | 04/15/2019.
860630 AD 4 | STIFEL FINANCIAL 4.25 07/18/2024 .986,660 |..... 99.099 1,000,000 986,660 JSSSTURRRRSRIN PO 4.250 |...... 4460 |JJ....... | . 19,479 .. | 12/28/2016. | 07/18/2024.
863667 AB 7 | STRYKER CORP 4.375 01/15/20 e .993,280 |...105.712 1,000,000 997,637 T | s [ e [ e 4375 |..... 4459 [ Ui | e 20,174 | .........43,750 | 01/12/2010. | 01/15/2020.
863667 AH 4 | STRYKER CORP 3.375 11/01/2025..........cooooirviireicreieneiisseisneisneisneiins | v e 2,999,730 |..... 99.044 3,000,000 2,999,761 26 | i | s | s 3.375 | ... 3376 |MN.....[ ccccoeeee. 16,875 | ........ 101,813 | 10/26/2015. | 11/01/2025.
865622 AW 4 | SUMITOMO MITSUI 3.20 07/18/2022.........ccoorrvverreeereeeeneeeseseeessseesseseesseneees | ceveees Cl|.. 1,000,000 |...100.805 1,000,000 1,000,000 [ ..ooovverrrireriiiens | e [ e | e | e 3.200 |...... 3200 | | o 14,489 | ... 32,000 |07/10/2012. | 07/18/2022.
865622 AZ 7 | SUMITOMO MITSUI BK 3.00 01/18/2023.........ccvvemeverririricrieriienierirsrineiiens | eveens Clooienn | e IFE| eec.....985,240 | ... 98.955 1,000,000 990,497 1,405 | oo | e | e 3.000 |...... 3474 | | e 13,583 | ...ccccoes 30,000 |01/30/2013. | 01/18/2023.
86562M  AA 8 | SUMITOMO MITSUI 4.436 04/02/2024..............covvveeereerareerereerererreneeereseireces | cereees Cl|.. . ...104.107 1,000,000 1,000,000 [ ..ooovvererirrrriiens | e [ e | e | e 4436 |...... 4436 [AO...... | cooee 10,967 | .......... 44,360 | 03/26/2014. | 04/02/2024.
86765B AG 4 | SUNOCO LOGISTICS 5.50 02/15/2020.........ccvurrrrrrirreererinsieesersssesessssessnsnns | orers [N [FSUOPOTON f I 2FE 1,993,440 |...108.027 2,000,000 1,997,563 B97 | oo [ e [ 5.500 |...... 5.543 [FA..oo| s 41,556 | ........ 110,000 | 02/09/2010. | 02/15/2020.
86765B AS 8 [SUNOCO LOGISTICS 5.95 12/01/2025........ccvvvmereerrneereeiieinneisesssessseesssnins | sevees e 12 2FE 2,992,050 |...112.006 3,000,000 2,992,822 B77 [ v | e [ e 5.950 |...... 5.985 |JD..ccoes | oo 14,875 | ....... 185,442 | 11/12/12015. | 12/01/2025.
86787E  AM 9 | SUNTRUST BANKS 7.25 03/15/2018 .993,430 |...106.120 998,936 BT [ v [ e [ e 7.250 |...... 7.344 03/12/2008. | 03/15/2018.
86787G AD 4 |SUNTRUST BANK 5.2 01/17/17. . .305,076 |...100.132 305,996 97 JSSSTRRRIN PR 5.200 |...... 5.233 12/01/2004. | 01/17/2017.
86787G  AJ 1 |SUNTRUST BANK 3.30 05/15/2026............cccoorvmmmreimniinnianniisnniisnnisnniiinns | coneiee | o [ erveieneci | e 2FE | nnnn.1,989,880 ... 96.614 1,990,418 538 | .o | e | s 3.300 3.360 ...8,433 05/11/2016. | 05/15/2026.
867914 AZ 6 | SUNTRUST BANKS 6.00 09/11/2017 ..102.973 2,000,000 1,999,986 19 [ [ | 6.000 |...... 6.001 36,667 09/05/2007. | 09/11/2017.
87124V AD 1 |SYDNEY AIRPORT F 3.90 03/22/2023 ...102.541 1,000,000 998,795 168 | oo | v [ e 3.900 |...... 3922 [MS......| v 10,725 10/16/2012. | 03/22/2023.
871658 AD 5 | SYNCHRONY FINANCIAL 4.25 08/15/2024. ...101.876 1,000,000 998,455 LG U USRI PO 4.250 |...... 4274 |FA.oo| v 16,056 08/06/2014. | 08/15/2024.
87236Y AD 0 | TD AMERITRADE 3.625 04/01/2025 . ..101.518 2,000,000 1,999,153 87 | e | v [ e 3.625 |..... 3631 [AO...... | woovrree 18,125 10/17/2014. | 04/01/2025.
87246Y AC 0 |TIAAASSET MGMT 4.125 11/01/2024..........ovvveererirerreneeieneeeneirsneesseeniens | eeveiee | oo e | 2FE 1,997,720 |...101.288 2,000,000 1,998,141 LT SRR USRI P 4125 | ... 4139 [MN......| oo 13,750 10/27/2014. | 11/01/2024.
87612E BD 7 |TARGET CORP 3.50 07/01/2024 [P PR IO 1FE 1,991,120 |...103.661 2,000,000 1,993,071 793 [ i [ e [ e 3.500 |...... 3.553 | Jducies | i 35,000 06/17/2014. | 07/01/2024.
878055 AD 4 | TCF NATIONAL BK 6.25 06/08/2022..........cccorrrermreermeeesnneesseeesseessssesssssssns | soveees e ...106.518 . 1,000,000 994,333 848 | ..o [ e [ 6.250 |...... 6.375 06/05/2012. | 06/08/2022.
878055 AE 2 | TCF NATIONAL BK 4.60 02/27/2025. ..1,987,500 |..... 90.887 817,740 2,000,000 1,989,394 1,046 cerres | e 4.600 |...... 4.679 02/24/2015. | 02/27/2025.
878091 BC 0 |TEACHERSINS & ANN 6.85 12/16/2039. - 1,285,670 |...129.807 ...1,298,073 1,000,000 1,285,478 (192) | cevereererrsniens [ e [ e 6.850 |...... 4.787 12/16/2016. | 12/16/2039.
87969N AC 9 | TELSTRA CORP LTD 4.80 10/12/2021..........covvririeririiniiniieniseieniesiesiinns [ e Clued | s 1FE ..2,175,500 |...109.287 ..2,185,734 2,095,839 | .oovvveriereniinns | e (18,016) [ ..o [ e [ e 4.800 |...... 3.697 04/03/2012. | 10/12/2021.
87969N  AD 7 | TELSTRA CORP LTD 3.125 04/07/2025...........ccovooreremreeerereeseeieseeiienenienens | i Clud | e 1FE]| ................998,300 |..... 98.489 998,558 LI USRI USRI PO 3.125 |...... 3.145 03/30/2015. | 04/07/2025.
88165F  AG 7 |TEVA PHARM FIN BV 2.95 12/18/2022.........ocoovvvierieriririiesiiseieeriesssesessinns | svines Clund | 2FE| ...ccrn..393,220 ... 96.246 393,507 T4 | s e | s 2.950 |...... 2.973 12/13/2012. | 12/18/2022.
88166J AA 1 |TEVAPHARMFIN IV BV 3.65 11/10/2021.........ooorverereceieneieceeeneisenenins | ceveees Clun | e 2FE| . 449,354 |...100.805 450,125 725 ORI ORI PO 3.650 3.694 11/07/2011. | 11/10/2021.
88167A AE 1 | TEVA PHARMACEUTICALS 3.15 10/01/2026............ocovrveerrererrirnneirecrineneies | eevinne Cluend | 2FE 1,994,680 |..... 92.186 1,994,958 278 [ e | e [ e 3.150 |...... 3.180 07/18/2016. | 10/01/2026.
88224P  JS 9 |TEXAS CAPITAL BK BKNT 5.25 01/31/2026............cccooorurrvearnnenae 2,000,000 |..... 95.319 2,000,000 | .coouvererirrereeinns [ e [ s | e 5.250 5.250 01/28/2014. | 01/31/2026.
882508 AW 4 | TEXAS INSTRUMENT 2.25 05/01/2023 1,961,460 |..... 96.316 1,974,462 KT 720 R DU 2.250 |...... 2.469 05/01/2013. | 05/01/2023.
883203 BW 0 | TEXTRON INC 4.00 03/15/2026. ..1,984,840 |...100.290 1,985,855 1,015 SRS IO 4.000 |...... 4.093 03/04/2016. | 03/15/2026.
883556 AZ 5 | THERMO FISHER 3.60 08/15/2021 1,996,180 |...103.229 1,998,063 379 | oo | e [ e 3.600 |...... 3.623 08/09/2011. | 08/15/2021.
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884903 BK 0 | THOMSON REUTERS 3.95 09/30/2021.........cevuurieciiniiiiiiinsinsiseiiesiesinsinns | eveees [P I 1 e 2FE | 995,760 |...102.969 1,000,000 997,773 A8 | e [ [ 3.950 |...... 4.002 [MS......| ccoveeeee. 9,985 | ....o...u. 39,500 |09/28/2011. | 09/30/2021.
886546 AB 6 | TIFFANY & CO 3.80 10/01/2024...........comvoeceeiimeiieceieneeeceeeseisesesesessenees | ceveees 12 2FE| . .997,020 |..... 99.786 1,000,000 997,604 267 [ v [ e [ e 3.800 |...... 3.836 09/22/2014. | 10/01/2024.
887317  AK 1 | TIME WARNER INC 4.75 03/29/2021..........cocmrrrmiinirierienirienissisesesienios | oveees [P PR IOV 2FE .989,430 |...107.121 1,000,000 994,884 1,061 [ oo | e | oo 4.750 |...... 4.885 03/29/2011. | 03/29/2021.
887317 AN 5 | TIME WARNER INC 4.00 01/15/2022.........ccevvverrererreeesseessseessenssssesssnsssnnes | snveeen | oo [ eevnsneensT | i 2FE| . ...103.888 1,000,000 990,691 1,627 | oo | e | oo 4.000 |...... 4.207 10/12/2011. | 01/15/2022.
88732) AP 3 | TIME WARNER CABLE 8.75 02/14/2019 [P OO B I 2FE]| ... . ..112.683 2,000,000 2,166,607 | ....covvverieririinns | e (73,264) [ oo [ e [ v 8.750 |...... 4.579 07/17/2013. | 02/14/2019.
891160 MJ 9 | TORONTO DOM BANK 3.625 09/15/2031..........covvverreeiceeieneieeeceeniieesiienes | ceveees . 2| ... 1FE 4,991,250 |..... 98.650 5,000,000 4,991,381 LIS ST BT 3625 |...... 3.640 09/08/2016. | 09/15/2031.
89153V AB 5 | TOTAL CAP INTL SA 2.875 02/17/2022 s | s (o] I (I 1FE| 1,933,780 |...100.924 2,000,000 1,962,990 6,529 | oo [ e [ 2875 |..... 3.270 03/30/2012. | 02/17/2022.
89153V AG 4 |TOTAL CAP INTL 3.7 01/15/2024...........ooorviirreereiereisseisseesseeeseseenenes RSO I IO 1FE| ... 1,994,900 |...104.331 2,000,000 1,996,316 450 | oo [ | 3.700 |...... 3.730 08/05/2013. | 01/15/2024.
89153V AL 3 |TOTAL CAP INTL SA 3.75 04/10/2024...........ccoovvemerrimnrrmmnrrmnnernenerseniinnnis | eeeree | C | i 1FE ..2,977,470 |...104.716 3,000,000 2,983,388 1,945 ceereres | s 3.750 |...... 3.838 01/08/2014. | 04/10/2024.
891906 AB 5 | TOTAL SYSTEM SVC 3.75 06/01/2023 ] 2FE | 992,400 99.876 1,000,000 994,815 T00 [ oo [ e [ e 3.750 |...... 3.842 05/15/2013. | 06/01/2023.
891906 AC 3 | TOTAL SYSTEM SVC 4.80 04/01/2026.............covvrviiriririiniinciiieniesissiiens | cereees o] 1,994,600 |...107.309 2,000,000 1,994,982 382 | oo [ e [ e 4.800 |...... 4.834 [AO...... | cooor 24,000 | .......... 51,733 | 03/14/2016. | 04/01/2026.
89233P  5F 9 | TOYOTA MTR CRED 3.40 09/15/2021 MTN......cccoooirvmiimiiiriieriieriissniienes [ e e 1,994,960 |...103.838 2,000,000 1,997,415 498 | oo [ | 3400 |...... 3430 [MS...... | oo 20,022 | ......... 68,000 |09/08/2011. | 09/15/2021.
89233P 5T 9 [TOYOTAMTR CRED 3.30 01/12/2022........ccmtuemerreieeeineereriseisseisesiesiseenns | sevnee o] ...103.096 1,000,000 997,980 363 [ s [ e [ e 3.300 |...... 3.344 | o | i 15,492 | .......... 33,000 |01/09/2012. | 01/12/2022.
893045 AE 4 | TRANS-ALLEGHENY 3.85 06/01/2025 ..101.351 2,000,000 1,998,717 127 | o [ e 3.850 3.859 [ Do | ceerinn 6,417 | v 77,000 | 12/08/2014. | 06/01/2025.
89346D AF 4 | TRANSALTA CORP 4.50 11/15/2022.........ccvomrreerrrenersmrvereineressiessrennsisnssnnis | voveren | oo | ceneeen 12| il 2FE | ... 1,965,320 | ... 97.974 2,000,000 1,977,768 3216 | oo [ e [ e 4500 |...... 4719 [MN......| c 11,500 | oo 90,000 | 11/02/2012. | 11/15/2022.
898813 AK 6 | TUCSON ELEC PWR 5.15 11/15/2021 109.099 1,000,000 998,258 307 [SSSTIRRRRIN PR 5.150 |...... 5.191 |MN...... . ..51,500 | 11/03/2011. | 11/15/2021.
898813 AL 4 |TUCSON ELEC PWR 3.85 03/15/2023 . | e e 2FE | 996,750 99.551 1,000,000 997,924 297 [ e [ e [ e 3.850 |...... 3.888 | MS...... 09/11/2012. | 03/15/2023.
899896 AC 8 | TUPPERWARE BRAND 4.75 06/01/2021..........cocoommverrrienniiinniesnieseisnniis | coneees e ...106.882 2,000,000 1,989,860 2,012 | o | e [ e 4.750 |...... 4879 |JD....... 05/25/2011. | 06/01/2021.
90131H  BW 4 |21ST CENTURY FOX 144A 3.70 10/15/2025..........cocooemrveierrinreinereireceirenenes | e e ...101.258 1,000,000 997,847 200 [ | e [ e 3.700 |...... 3.729 |AO...... 10/14/2015. | 10/15/2025.
902133 AR 8 | TYCO ELECTRONICS 3.45 08/01/2024.............ccoovvvoirriirriiineiisniisnissniiinns | ceneees Cl.. ...100.719 1,000,000 996,880 354 [ s [ s [ 3450 |...... 3.497 |FA....... 07/28/2014. | 08/01/2024.
902494 AT 0 | TYSON FOODS INC 4.50 06/15/2022............cvvemrrrercrrirrerisneeiesereesseereseiiese | cereees e ...106.255 1,000,000 996,746 514 | s | e | e 4500 |...... 4.568 |JD....... 06/06/2012. | 06/15/2022.
90261A AB 8 |UBS AG STAMFORD 7.625 08/17/2022 (COCO)........ovvrmrvrrermrrernirneerersnsinsinee | evers Cf.. 1,015,000 |...114.299 1,000,000 1,009,747 (1,352) [ coovvevereeerinnnne [ eerrveerernsiseerennns [ s 7.625 |...... 7410 |FA....... 08/10/2012. | 08/17/2022.
90265E  AK 6 [UDRINC MTN 4.00 10/01/2025..........ccooumrereermrireineriesiesesessssissesssessesesnensas | sevees ] 1,995,400 |...102.132 2,000,000 1,995,907 393 [ s [ e [ e 4.000 |...... 4.028 [AO...... | oo 20,000 09/15/2015. | 10/01/2025.
90320W  AA 1 |UPMC HEALTH SYSTEM 3.853 12/15/2021..........ocoirviirriiiriiisriisniissniiinnies | s [P 1 1FE| ... ..2,000,000 |...103.253 2,000,000 2,000,000 | .oooorvererirerirrinns [ e e | e | 3.853 |...... 3.853 [JD.ocver | creriins 3,425 11/23/2011. | 12/15/2021.
90331H MS 9 | US BANK NA OHIO BKNT 2.80 01/27/2025............cocveeemreeareeereneereneisnneereneees | oveeee | v | cereiereeni | e 1FE|. .996,630 |..... 97.374 1,000,000 997,208 304 SOOI PO 2.800 |...... 2.839 11,978 01/22/2015. | 01/27/2025.
90351D  AF 4 |UBS GROUP FUNDING 4.125 04/15/2026.............ccccooovmmvvimmriismniinnniianniinnens | wevenee | G vorviiinns [ e 1FE| ... ..1,990,560 |...101.487 2,000,000 1,991,154 54 | oo | e | e 4125 |...... 4.183 17,417 03/30/2016. | 04/15/2026.
90539J  AA 7 |UNION BANKSHARES 5.00 12/15/2026...........covvverreeerreeenneeeseeensessssesesnees | coveees . 2| ... 2FE 2,000,000 |...101.288 2,000,000 2,000,004 A | e | e | s 5.000 |...... 5.000 11/30/2016. | 12/15/2026.
907818 ED 6 |UNION PACIFIC CORP 3.25 08/15/2025..........ccocrvurrerrirnierersnisserersssissessnsssnnens | coveres POl 12] ... 1FE] o 2,981,340 |...101.567 2,983,914 1,617 | e | s [ e 3.250 |...... 3.322 06/16/2015. | 08/15/2025.
907833  AE 7 |UNION PACIFIC RR 6.7 02/23/19........coooiirireriieriireiieceiieseeiesenieseseenesiens | ceveees e ...103.687 116,559 B57 | oo | e [ e 6.700 |...... 7.319 07/28/1999. | 02/23/2019.
90783T AA 8 |UNP CO 2004 TRST 04-1 5.404 07/02/2025 B ol . ...108.597 1,432,530 3,579 | v [ | e 5404 |..... 5.404 07/22/2004. | 07/02/2025.
908594  AC 8 | UNION TANK CAR CO 4.71 05/15/2020...........cvmeereeeerreeeneeieneeeeeesseneeieniens | ceveees e .363,636 |...105.808 363,633 2 (USRI DRSO O 4.710 |...... 4.710 06/07/2005. | 05/15/2020.
909287  AA 2 |UAL 2007 PT TRUST 6.636 07/02/22..........ccovvrrrimiiiiirinniisnireiesiesiiinsins | oveees e .546,295 | ...107.500 554,488 2,580 | covoerieririniinnns | e [ e 6.636 |...... 7.262 04/30/2010. | 07/02/2022.
90932L  AA 5 |UNITED AIR 2015-1 AA 3.45 6/01/2029 et | e [ (SO I 1FE ..2,927,476 |..... 99.250 2,927,509 Z S STORRRRTRNIORN DRSSO IO 3450 |...... 3.450 11/02/2015. | 06/01/2029.
90932P  AA 6 |UNITED AIR 2014-1 A 4.00 04/11/2026..........cocovverermrirrirmrirernrirsnssissnssnennniene [ ovnne [ | vervveeen | s 1FE|. 915,215 |{...102.250 915,215 cerres | e 4.000 |...... 4.000 ..36,609 |03/24/2014. | 04/11/2026.
90932Q  AA 4 |UNITED AIR 2014-2 A 3.75 09/03/2026........ [ (O i I 1FE| ... .942,323 |...100.375 942,323 | ..o | v | e | e | e 3.750 |...... 3.750 35,337 | 07/28/2014. | 09/03/2026.
91159H  HK 9 |US BANCORP 3.60 09/11/2024...........cccccovvriiririirinriciinsisesisnississiissinsnes | e . 2| ... 1FE 2,993,760 |...102.008 2,995,007 553 [ oo [ e [ 3.600 |...... 3.625 [MS...... | coovveene. 33,000 | ........ 108,000 | 09/08/2014. | 09/11/2024.
91159H  HM 5 |US BANCORP MTN W 3.10 04/27/2026............cooomrerearrrieneeeeceereneeisseeienenins | i . 2] 1FE 4,996,150 |..... 97.218 4,996,379 229 | oo [ e [ 3.100 |...... 3.109 |AO...... 04/21/2016. | 04/27/2026.
91159H  HN 3 |US BANCORP V 2.375 07/22/2026...........cocosrveeerrererreieneiesseissseisssesssssesnnees | e . 2] 1FE 2,978,040 |..... 92.465 2,978,902 862 [ ..o [ e [ e 2.375 |...... 2458 |JJ...... 07/19/2016. | 07/22/2026.
913017  BR 9 |UNITED TECH CORP 4.50 04/15/2020 SR RTON BO [ 1 TFE| i 1,990,020 |...107.339 1,996,316 1,016 [ oo | e | e 4500 |...... 4561 |AO...... 02/23/2010. | 04/15/2020.
91324P  CC 4 |UNITEDHEALTH GROUP 2.875 03/15/2023 SRR O JU IO B I 1FE|. ...100.243 997,355 383 [ i [ [ 2.875 2.922 |MS...... 02/25/2013. | 03/15/2023.
91324P  CV 2 |UNITEDHEALTH GROUP 3.10 03/15/2026...........cccoovvrmmremriiinerineiranniiinnnes | e 12 1FE ..2,997,630 |..... 98.645 2,997,844 214 [ s [ e [ 3.100 |...... 3.109 |MS...... 02/22/2016. | 03/15/2026.
91529Y AH 9 |UNUM GROUP 5.625 09/15/2020. s | s [P PO IO 2FE 2,010,300 |...108.355 2,004,473 (1,062) [ ..ooeoiniceiins | e | s 5.625 |...... 5.557 |MS...... 09/09/2010. | 09/15/2020.
91529Y AL 0 |UNUM GROUP 3.875 11/05/2025............coocveeerreeareeeenerenceneenesesnenissnensenennns | eevree | oo | eveneenncd | e 2FE ..2,979,840 | ... 97.032 2,981,788 1,690 ST O 3.875 3.957 |MN...... . 11/02/2015. | 11/05/2025.
918204 AV 0 | VF CORP 3.50 09/01/2021.........coorierriniinnireninnisnisesisnisseisssississisessiinnens | oeveee | oo | eeveenn 12| e 1FE|. ...104.244 998,424 306 | .o | e [ e 3.500 |...... 3.537 [MS......| oo 11,667 | ..o 35,000 | 08/17/2011. | 09/01/2021.
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91911T Al 2 |VALE OVERSEAS LTD 5.625 09/15/2019........ccocvvrverieriniiinniccissiserieninnies | crvi Clons 1 e 2FE | 992,320 |...105.500 1,000,000 997,480 839 [ i [ e [ 5.625 |...... 5.727 |MS......| oovve 16,563 | .......... 56,250 | 09/08/2009. [ 09/15/2019.
91911T AL 7 |VALE OVERSEAS 4.625 09/15/2020............ccccooernnen N I Clu | 2FE| oo 1,980,600 |...102.125 2,000,000 1,991,736 1,996 [ oo | e | e 4625 ... 4.748 09/08/2010. | 09/15/2020.
91911T AM 5 |VALE OVERSEAS 4.375 01/11/2022 RO TSTROROR OPPN Clued | e 2FE 1,843,780 |..... 98.250 2,000,000 1,899,393 [ ..o | e 16,924 | oo [ [ 4.375 | ... 5.535 06/24/2013. | 01/11/2022.
91913Y AR 1 [VALERO ENERGY 6.125 02/01/2020..........ccooomveeremreereesrresnieineerenessesssennees | eovenne | o [ eevneeennesT | oo 2FE| v 1,987,380 |...110.412 2,000,000 1,995,241 1,361 [ oo e | e 6.125 |...... 6.211 02/03/2010. | 02/01/2020.
91914)  AA 0 | VALERO ENERGY 4.375 12/15/2026 . 12 2FE 1,999,180 |...101.151 2,000,000 1,999,186 B | e [ s [ 4.375 | ... 4.380 12/02/2016. | 12/15/2026.
919794  AB 3 | VALLEY NATL BANC 5.125 09/27/2023............coomvvemmcriraneeereeiesenssenissniienns | ceveees e | e 2FE ..2,016,395 |...102.122 2,000,000 2,012,005 (TA75) [ oo | e | e 5.125 |..... 5.018 10/23/2013. | 09/27/2023.
920355 AG 9 | VALSPAR CORP 4.20 01/15/2022.........ccocosvenrrrnreineinniiesensenssississssisssessnns | oeveiee | oo | erinnens 12 [ s 2FE| . 998,540 |...103.493 1,000,000 999,190 141 | e | 4.200 |...... 4.218 01/10/2012. | 01/15/2022.
92239M  AE 1 |VECTREN UTILITY 5.7508/01/2018........cocvverrerernererncresnressnresssnsssnersnnneees | voneeen | o [eevnnnensT | s 1FE| . ..104.671 1,000,000 998,762 7 [ [US PO 5.750 5.833 07/24/2003. | 08/01/2018.
92276M AW 5 | VENTAS REALTY LP 4.75 06/01/2021.........ccvommrveerreinnerirseeriseneiseneissninnnens | eeneeen | oo [ evvernenn | 2FE ..1,982,640 |...107.437 2,000,000 1,991,351 1,717 SRR OO 4750 |...... 4.860 05/10/2011. | 06/01/2021.
92343V BC 7 |VERIZON COMM INC 3.50 11/01/2021.........covvveirriiriiiniiiniisnissniisnins [ evvies | oo v | 2FE 1,028,220 |...103.010 1,000,000 1,015,307 (2,888) | ..oovvereecenrrces | e 3500 |...... 3.156 |MN...... ...5,833 03/30/2012. | 11/01/2021.
92343V BR 4 [VERIZON COMM INC 5.15 09/15/2023 [P PO IO 2FE 2,990,280 |...110.385 3,000,000 2,992,936 861 [ i [ e [ e 5.150 |...... 5192 [MS......| e 45,492 09/11/2013. | 09/15/2023.
92765Y  AA 5 |VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023............cocoovvveivriianiinnireneienes [ e Clud | e 2FE 1,208,557 |...102.500 1,208,557 1,208,557 [ ..ooovverriiinriiinns | e [ e [ e | e 5.000 |...... 5.031 |JAJO.. | ...c...... 11,414 10/07/2013. | 10/23/2023.
927804 FK 5 |VIRGINIA ELEC & PWR 2.95 01/15/2022........cooorvreereeecererienereenersnneesennreinns | eoner | o [ eereeene 12| e 2FE| . .997,590 |...101.368 1,000,000 998,699 236 [ v | e [ e 2.950 |...... 2.978 | Jdveis | i 13,603 01/09/2012. | 01/15/2022.
92849T  AJ 7 |VITERRAINC 5.95 08/01/20.........cooimveiimriiinnirinnieneisseiisnniesnssissnsesnnseenns [ evvies | oo | eovsneeens | i 2FE| . .994,810 |...108.240 1,000,000 995,144 1179 [ | e | e 5.950 |...... 6.103 |FA......| oo 24,792 07/30/2010. | 08/01/2020.
92857W  BC 3 | VODAFONE GROUP 2.95 02/19/23..........coovveermrrerernrrennirsnneineneisssissneissnens | weveeee | G vevvcnenn T [ i 2FE 1,990,740 |..... 96.928 2,000,000 1,993,998 879 | o [ e [ e 2950 |...... 3.004 |FA.....| oo 21,633 | oo 59,000 |02/11/2013. | 02/19/2023.
928670 AB 4 | VOLKSWAGEN INTL FIN NV 4.00 08/12/2020 JSUSUURRUUSURUPPRROPRN IRVOROVRl O3 ISPRRURRORS I OSSO 2FE ..1,052,350 |...104.185 1,000,000 1,024,414 (6,265) JSSSTURRRRSRIN PO 4.000 |...... 3.278 S 15,444 ..40,000 |04/02/2012. | 08/12/2020.
92936M AB 3 | WPP FINANCE 2010 4.75 11/21/2021 s RS Il 2FE| . ...108.351 1,000,000 997,627 A21 | o [ | e 4750 |...... 4.805 [MN......| oo 5,278 47,500 | 11/02/2011. | 11/21/2021.
931009 AE 4 |WAKE FOREST UNIV 3.451 01/15/2032........ccmmviimmiiinniinnisnisnsissnisnnies | v [P PR IOV 1FE 2,290,000 |..... 96.752 2,290,000 2,290,000 | .oooiveerieririnnns [ e e | e | s 3451 |...... 3.451 36,441 ..79,028 | 07/26/2012. | 01/15/2032.
93100P AA 6 |WAKE FOREST BMC 3.093 06/01/2026. B 12 1FE 2,000,000 |..... 95.583 2,000,000 2,000,011 T [ s e | e 3.093 |..... 3.093 10/27/2016. | 06/01/2026.
93884P  CQ 1 |WASH GAS LIGHT MTND 6.49 09/27/2027..........ccoovoommreiirriineiinniiisnisssiiins | e e 1,677,675 |...119.022 1,500,000 1,606,854 (7,900) [ oo | e | e 6.490 |...... 5.598 28,664 01/21/2003. | 09/27/2027.
939653 AL 5 | WASHINGTON REIT 4.95 10/01/2020...........ccooommrerrrrerririenerieseieeceeiesesienens | cereees JU0 IFUROPOOO I 2FE 2,975,970 |...105.009 3,000,000 2,989,570 2488 | ..o [ e | e 4.950 |...... 5.053 |AO...... | coovvuenee 37,125 09/23/2010. | 10/01/2020.
94707V AC 4 |WEATHERFORD INTL 4.50 04/15/2022...........ccvcrvrrmrvrninnirernsersnnsessesnnnsnsennns [ ovnne [ | verenend 12| i SFE| ...ccev.......998,550 | ..... 87.000 1,000,000 997,699 7T | e | e [ e 4.500 |...... 4.549 |AO...... | coovrrrns 9,500 03/30/2012. | 04/15/2022.
94973V AW 7 |WELLPOINT INC 3.70 08/15/2021 e ...103.439 2,000,000 1,998,822 230 [ e [ e [ e 3.700 |...... 3714 |FA.ooie| v 27,956 08/10/2011. | 08/15/2021.
949748 FJ 4 |WELLS FARGO CO 3.45 02/13/2023... B e ...100.703 1,000,000 999,616 FS1C N STOURURTSTONTORN IURPPOROOSPRRTION FOOOON 3450 |...... 3457 |FA.....| oo 13,225 02/06/2013. | 02/13/2023.
94974B  FY 1 |WELLS FARGO CO 4.10 06/03/2026... ..101.391 5,000,000 4,995,755 362 SOOI PO 4.100 |...... 4111 15,944 05/27/2014. | 06/03/2026.
949748 GL 8 |WELLS FARGO CO GMTN 4.30 07/22/2027 2,054,420 |...102.893 2,000,000 2,054,177 (244) | cevoorreerinens [ e [ 4.300 3.983 |JJ....... 12/01/2016. | 07/22/2027.
95709T AD 2 |WESTAR ENERGY 5.10 07/15/2020 1,145,540 |...108.278 1,000,000 1,066,785 | ..o | e (17,595) [ ..o | e | e 5.100 |...... 3.093 |JJ....... 04/02/2012. | 07/15/2020.
960410 AC 2 |WESTJET AIRLINES 3.50 06/16/2021 1,997,280 |...100.241 2,000,000 1,997,552 272 | oo | e [ e 3.500 |...... 3.530 [JD....... 06/13/2016. | 06/16/2021.
961214  CX 9 |WESTPAC BANKING 2.85 05/13/2026. 1,992,240 |..... 95.688 2,000,000 1,992,669 429 | oo [ | 2.850 |...... 2.895 |MN...... 05/09/2016. | 05/13/2026.
961214 DC 4 | WESTPAC BANKING 2.70 08/19/2026, . 1,997,220 |..... 94.440 1,997,309 89 | v | s [ e 2.700 |...... 2.716 |FA....... 08/11/2016. | 08/19/2026.
961214  DF 7 |WESTPAC BANKING EMTN 4.322 11/23/2031 SRS PO C 2] 1FE 1,000,000 |...100.119 . 1,000,000 [ ..ooovveoerireniiiens | o [ e | e | e 4322 |..... 4.322 |MN...... 11/15/2016. | 11/23/2031.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027........cocmrveomrrirrrriennresseisesessnsessesssenes | ceveees [P IO I 2FE| oo 131,626 |...106.911 138,984 131,115 | o [ s [(G15) ) TSRO VSOOI PO 7.500 |...... 7.381 |JD....... 04/05/2006. | 06/15/2027.
96928 CQ 8 | WALGREEN-IDAHO FALLS ID 6.66 6/15/2033 ..112.140 889,986 793,638 | ..ooucverreririeeririens | cevrveeeneiseneiinnnes [ eevieeesisnnsinnnns | e | e 6.660 |...... 6.753 | MON... 12/16/2009. | 06/15/2033.
96928* CR 6 | WALGREEN-CHICAGO 6.66 5/15/2034 . 112.140 ,192,398 1,063,312 ceeverrnsenes | e 6.660 |...... 6.753 |MON... | . 12/23/2009. | 05/15/2034.
969457 BW 9 | WILLIAMS COS INC 4.55 06/24/2024 e ...100.303 250,758 249,483 £V TSRO DRSSO B 4550 |...... 4583 |JD....... 06/19/2014. | 06/24/2024.
96949L  AB 1 | WILLIAMS PARTNERS 4.00 09/15/2025............ccovmrveiririniinniireiirenisesiiniins | oveees e 12 2FE 1,993,500 |..... 98.899 1,994,466 521 | o | e [ e 4.000 |...... 4.038 [MS...... 02/26/2015. | 09/15/2025.
96950F AL 8 |WILLIAMS PARTNER 4.50 11/15/2023...........coocommvreinreieneeneeeneniecesesneseseses | cevenns [P ORI B I 2FE 1,987,920 |...102.719 1,991,131 1,076 [ oo | e | e 4500 |...... 4576 [MN...... 11/12/2013. | 11/15/2023.
97650W  AF 5 |WINTRUST FINL 5.00 06/13/2024...........ccccoovmirmmrinmiininiiirenisnisniiessissiiienins [ e | e | 2FE ] iini2,500,000 98.585 2,500,000 | ...vvermrrereniiienies [ e [ e | e | e 5.000 |...... 5.000 |JD....... 06/10/2014. | 06/13/2024.
980236 AM 5 | WOODSIDE FINANCE 3.65 03/05/2025...........oooocoomeecrmmeecemeeecreneesneeesnenersnners | covvee | C e 12| e 2FE | nn..999,420 | ... 96.754 999,511 £5TU [ SOOI DRSPS BOROON 3.650 3.657 |MS...... 02/26/2015. | 03/05/2025.
980888 AD 3 | WOOLWORTHS LTD 4.00 09/22/2020..........ccoccevuermmmriniiiciinniniiisiississiienns | coreees ...102.562 1,998,968 252 | o | e [ s 4.000 |...... 4.015 [MS...... 09/14/2010. | 09/22/2020.
981811  AD 4 |WORTHINGTON INDS 6.50 04/15/20.. B e ...108.699 999,561 16 | oo [ erererreeierinenienes [ e 6.500 |...... 6.515 | AO...... 04/08/2010. | 04/15/2020.
98310W  AM 0 | WYNDHAM WORLDWIDE 5.10 10/01/2025 i e ...104.351 . 2,596,043 (1,140) [ oo | e | s 5.100 |...... 4.544 11/10/2016. | 10/01/2025.
98417E  AK 6 | XSTRATA CAN FIN 4.95 11/15/2021. ...107.250 ,072,500 999,315 122 [SSSTURRRRRRI PO 4.950 |...... 4.966 . 11/03/2011. | 11/15/2021.
98419M AB 6 | XYLEM INC 4.875 10/01/2021 ..107.958 ..1,079,576 999,663 (42 OO DU DO 4875 |...... 4.883 |AO...... 09/15/2011. | 10/01/2021.
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984851  AC 9 | YARAINTL SA 7.875 06/11/2019......ccvuiviiiiiiciiniiiiesississiesissisesisnins | v (o] I (I 2FE| oo 994,890 |...111.700 | ..ccooovrnneae 1,116,997 | oovvvvs 1,000,000 998,363 585 [ e [ e [ 7875 |...... 7.950 [JD.cccies | v 4375 | ... 78,750 | 06/04/2009. [ 06/11/2019.
984851 AD 7 | YARAINTL SA 3.80 06/06/2026 Clivins J 2FE| s 1,991,920 |..... 97.083 | .ccoocccinnn 1,941,660 ....2,000,000 1,992,302 382 [ | | 3.800 |...... 3.849 |JD....... 06/01/2016. | 06/06/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: s | srenes 1,344,691,930 XXX | s 1,376,617,790 341,476,841 | ...... 1,340,691,173 | oo 30,591 | v 3,945 | ....... 152,205 | oo 0 XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
00192  AA 4 |APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE.........cocovmivimiiverirnriinisriisiis | v | FE] 1,543,358 L 91.500 | .o 1,584,486 1,565,655 | ...coovvvnrirciieniins | eeenneee 1,271 | s [ [ 0.683 |...... 4.296 | MON... 03/18/2016. | 07/27/2057.
004375 FG 1 |ACCR 2006-1 A4 SEQ SNR FLT 04/25/2036..........covvrerermeemerisersernceneninseenns | ceveens | oo | vevvernnee | e ITEM | 1,746,875 | .. 90.250 ,805,000 1,786,960 | ...coovverrcrirerirns | eereerrnend0,085 | i [ [ 0.872 3.955 | MON... 04/07/2016. | 04/25/2036.
007036 GS 9 | ARMT 2005-2 2A1 SEQ CSTR 06/25/2035...........covveevrvmirircrinriirinsicniiisniienes | convies | oo | vevivernnne |l IEM ] icin...408,066 ... 95.375 407,191 USRI PO 3.374 | ...... 3.795 |MON... | . 07/24/2013. | 06/25/2035.
02660L  AA 8 | AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046...........cccrmrvrevriresernnirnernenes | ceveees | oo | vevivernnee | e TEM | . 242,196 | ... 66.140 208,112 [ v | cvrrrrererenn8,388 | s [ [ 0.946 |...... 3.801 |MON... 05/20/2008. | 10/25/2046.
05531U AN 0 | BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35 ...100.983 89,434 | ..o | e 07T [ [ [ 5500 |...... 6.553 | MON... 12/10/2009. | 06/26/2035.
05532C AN 9 | BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36 ] . ...100.702 176,154 | oo [ e 5,221 [ | e | s 3.408 5.306 | MON... 08/26/2009. | 11/26/2036.
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36..........cococrrreerieririnrinsiisniis o] . ..101.974 352,586 | ..oovvveerriieneiinnns | e BT [ s 7.254 |..... 5.914 |MON... 05/11/2010. | 03/26/2036.
05533C DH 8 |BCAP 2010-RR6 7A3 SUB SSUP 6.00 2/26/37 ...104.080 2,644,773 | oo | 12,003 [ o | v | s 6.000 |...... 6.645 | MON... 01/07/2011. | 02/26/2037.
055330 AG 1 |BCAP 2010-RR7 1A7 SUB CSTR 04/26/2035 RE..........c.cocvormeemmrimerreenennseinns [ eoveeen | oo | covevverne | e TFM | 2,495,625 | ... 95.850 2,652,619 | oo | e TTT8A | s | e | e 3.076 |...... 6.145 | MON... 03/16/2012. | 04/26/2035.
05533G  CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35...........cccrvvemrvenrrrerrererenrnrins | cvvees | v | veriverrene | el TFM | nci1...962,859 | ... 98.926 979,481 | .o | e 13866 | e e [ 6.000 |...... 7.678 |MON... 04/20/2011. | 10/26/2035.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...........ccoeumerirmrimeenernerrnnernenes [ eoveeen | oo | cerervenene | e TEM | ciiii0..690,743 | ... 86.490 ..705,021 703,973 | v | e 13184 | i [ [ 2.583 |...... 4.687 |MON... 06/07/2016. | 06/26/2037.
05534D AU 9 |BCAP 2012-RR1 4A1 SEQ SSNR CSTR 01/36 RE.........cocoverermrvrrerrereneenerienns [ ereees | oo | cevrrvverne | e TFM | iiieee...898,974 | ... 98.237 ,003,556 937,040 JSSSTIRRSRIN PO 2.982 |...... 6.273 |MON... | . 01/06/2012. | 01/26/2036.
05539B AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE ...100.396 1,035,600 [ ...coovverricrierinns | eereereene 9,145 | s [ [ s 4.500 |...... 7.774 |MON... 03/13/2012. | 12/26/2037.
05540X BK 8 [BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE.... ...100.000 739,207 | ovvvverrerrncennnes | eerrenene 18,521 | s [ [ 2.756 |...... 4.655 | MON... 04/11/2012. | 05/26/2036.
05540X BQ 5 |BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE.......cccovvvrmveiserrerrneernenineinns | weveee oo [ eorveinnns | e TFM | ciiiine...844,897 | ... 869,595 | ..vvvrereerrrineries | eernerenne 8,835 | s [ s [ s 3.012 |...13.147 | MON... 04/16/2012. | 11/26/2035.
05541D AU 0 | BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE.. 973474 | oo | 2,288 | s s [ 0.742 |...... 4.797 |MON... 08/23/2012. | 11/20/2036.
058931 AD 8 | BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036... 953,186 | ..vvvevereerrrineries | 83,104 | i s [ 6.000 |...17.748 | MON... 03/29/2012. | 03/25/2036.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035 448,010 1 [ [ 0.984 |...... 5.149 |MON... 04/07/2008. | 05/25/2035.
05949A H8 6 |BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035.........ccmevemrrmerirererneessinerinsenens 487,816 | ..vvveereervrincries | 3836 | i e [ s 2.961 |...... 4.122 |MON... 05/06/2016. | 02/25/2035.
05949A H9 4 |BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035 429,659 | ....oooviivirriniiies | e 2823 | s s [ 2.961 |...... 3.880 | MON... 05/06/2016. | 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35............ 363,804 JSSSTRRRRIN PN 5.500 |...... 6.452 |MON... | . 10/13/2005. | 09/25/2035.
05949C HM 1 |BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35 987,476 | ..ooovevvverrnirnes | ereerennnB,046 | i e [ s 3.202 |...... 5.509 | MON... 07/22/2013. | 10/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.......covverierrrinerieriseiseessensssis 47,858 [ ..o | e (284) | o [ [ s 3427 |..... 2.305 | MON... 09/10/2008. | 11/25/2035.
05951F  AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037....... 169,904 | ..o [ 3,910 | i | s [ e 5.846 |...10.618 | MON... 05/13/2008. | 01/25/2037.
05951U  AC 5 | BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 16,599 | covveeverrerneenens [ e (21) [ | e | e 5791 |..... 7.690 | MON... 04/30/2008. | 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036..........ccoevvvverenrerernninceneirernerenss | eovene | oo [rvvriveirens | o TEM 1,429,325 | .. 1,427,340 | oo | e 16,753 | i | s [ e 3.096 |...... 5.039 | MON... 02/12/2016. | 05/20/2036.
05953Y  AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.......ovververerrreinerineenneniseessenissssnensnenes | weveee | oo [ eovservenns | oo IFM | i 167,081 e 145,542 | oo [ v 1,259 [ s | e | s 5.774 | ...... 8.365 | MON... 04/25/2008. | 05/25/2037.
05955Q AA 4 | BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37 e . ...101.820 683,284 | ... | e TAA05 | s s [ 6.000 |...... 7.976 | MON... 11/24/2009. | 08/26/2037.
05955Q AC 0 |BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE........coccoverererereerirerinerienireeenennns . ...100.590 73,872 1,025 [ oo | e | e 6.000 |...... 6.415 | MON... 12/08/2009. | 10/26/2036.
05990H AB 9 |BAFC 2010-R2 1A2 SEQ 6.00 8/26/2037.......... ...101.000 276,415 266,372 3,008 | ..o [ [ 6.000 |...... 7.064 |MON... 09/23/2010. | 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..........ccovvverereerinmiseerseresersensenesennns [ eoveeen | oo | coverrvenne | ceen TEM | 1i0000.1,812,207 | ..o 91.721 ...2,814,766 2,258,629 | ..oovvrrerierieeiens | s 104,332 | covooeeeirrinens [ e [ e 6.000 |....14.393 | MON... 09/23/2010. | 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE...........ccocomrremmermmrrnrirnerseinninnns | eoveees | oo | coreveeene | e TFM | iicicee.....885,063 | ... 97.300 885,803 886,053 2,986 | .o | e [ s 3167 |...... 4.178 |MON... 08/24/2016. | 07/26/2035.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033......... 100.883 ...1,145,405 1,142,788 (3,125) [ oo | e | e 5.500 |...... 5.163 | MON... 07/10/2013. | 09/25/2033.
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........coovvrvnrieriireiseisersnniieninnnns | eovnees | oo | onviveriins | e TEM | cii00002..373,200 | ... 81.000 226,313 TAT | s s | e 3.337 |...13.747 | MON... 08/29/2007. | 06/20/2036.
12641P  AA 2 | CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36 ...103.500 10,158 (<77 ) [T BRRRIRRRINN B 5.750 |...... 3.942 | MON... 05/29/2009. | 01/26/2036.
12641P  AD 6 | CSMC 2009-6R 1A2 SUB SSUP 5.75 1/26/36 ...103.250 328,766 (L7 [T SRR PO 5.750 |...... 5.797 | MON... 05/29/2009. | 01/26/2036.
12641P  AE 4 | CSMC 2009-6R 1A3 SUB SSUP 5.75 1/26/36 ...103.438 179,421 ..(92) JESSTIRRRRIN PR 5.750 |...... 5.791 |MON... | . 05/29/2009. | 01/26/2036.
12641P  AF 1 | CSMC 2009-6R 1A4 SUB SSUP 5.75 1/26/36 ...102.531 53,656 . 212,332 [ | e | s 5.750 |....30.969 | MON... 05/29/2009. | 01/26/2036.
12641P  AG 9 | CSMC 2009-6R 1A5 SUB SSUP 5.75 1/26/36 ] . rerreeennnnn 120,000 | ... 96.969 ....6,806 493 | s [ s [ e 5.750 |..115.992 | MON... 05/29/2009. | 01/26/2036.
12641P  AH 7 | CSMC 2009-6R 1A6 MEZ SSUP 5.75 1/26/36...........coccovvvmriniiririnriniircriens o] . ..66,617 |..... 91.906 ....3,160 (120) | covooeveerrieenns | e | e 5.750 |..282.143 | MON... 05/29/2009. | 01/26/2036.
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12641P  AJ 3 | CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35.........ccvrvvmiiriricririnrisriiiens | o e | e M| s 303,455 |...103.500 302,228 524 [ v | e [ 5.500 |...... 5.649 |MON...| ..o 1,391 | e 17,108 | 05/29/2009. | 10/26/2035.
12641P  AM 6 | CSMC 2009-6R 2A2 SUB SSUP 5.50 10/26/35...........cooomrvrerrriiiceiisiireneirans | ceveees .630,000 |..... 97.500 627,908 (211) | cevereereernereens e [ s 5.500 5.529 | MON... 05/29/2009. | 10/26/2035.
12641P AN 4 | CSMC 2009-6R 2A3 SUB SSUP 5.50 10/26/35..........ccocvoreririviriiniiriisciirenins | oo .420,000 |..... 95.500 418,825 (120) [ cvvooereeerieeens [ e | e 5.500 |...... 5.530 | MON... 05/29/2009. | 10/26/2035.
12641P AP 9 | CSMC 2009-6R 2A4 SUB SSUP 5.50 10/26/35...........cooovmvverirriiiriisiiieniiiens | ceneees .240,000 |..... 89.500 233,575 ¥ (< [ IS 5.500 |...... 6.091 | MON... 05/29/2009. | 10/26/2035.
12641P  AQ 7 | CSMC 2009-6R 2A5 SUB SSUP 5.50 10/26/35, IV IO e .360,000 |..... 85.000 113,692 5,626 | covvererriierriins | e [ e 5.500 |....26.076 | MON... 05/29/2009. | 10/26/2035.
12641P AR 5 | CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35............ccoovvemrvmmiinriiririinninns | coveees ] . 172,084 | ..... 52.000 74 (1,679) LI ORI O 5.500 |9,999.000 | MON... 05/29/2009. | 10/26/2035.
12641P  AY 0 | CSMC 2009-6R 4A2 SUB SSUP 5.50 11/26/35...........ccocvomrerriiriinriiiscnirens ] . ...101.000 36,138 | .o [ i 122 [ [ [ 5.500 |...... 5.542 | MON... 05/29/2009. | 11/26/2035.
12641P  AZ 7 | CSMC 2009-6R 4A3 SUB SSUP 5.50 11/26/35..........cccovemvveinrriinniicsiiinnniians | covee | o [ eeiveneens | o TEM iii02.100,000 .. 99.000 99,671 | oo | eeeverrerrrreens(40) [ | v 5.500 5.525 | MON... 05/29/2009. | 11/26/2035.
12641P  BA 1 | CSMC 2009-6R 4A4 SUB SSUP 5.50 11/26/35............cocormrumrivniicnniieiiennenies | enies | wo | cevivnrnnne |l IFM ] nnn..80,000 | 95.500 68,716 USSR PR 5.500 |...10.138 |MON... | . 05/29/2009. | 11/26/2035.
12641P BB 9 | CSMC 2009-6R 4A5 SUB SSUP 5.50 11/26/35...........ccoovevvveinnvinniiisniinniiians | cevee | o [eevcveneens | o TEM | ni00..88,034 | L. 86.375 1,253 [ e | e (ABT) | e [ 5.500 |..101.806 | MON... 05/29/2009. | 11/26/2035.
12641P  BC 7 | CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35...........coocvemurvermervrmnnrrmnniinennes | ceveve | o [ eevevennens | e TEM | 005,646 | ..o 15.000 229 R OSTTRIN PO 5.500 |1,553.489 | MON... 05/29/2009. | 11/26/2035.
12641P  BJ 2 | CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35. ...102.750 148147 | oo [ v 528 | i | e 5.500 5.563 | MON... 05/29/2009. | 09/26/2035.
12641P  BM 5 | CSMC 2009-6R 6A2 SUB SSUP 5.50 9/26/35 ...100.000 219,270 | oo | evvererreeeeene(T9) e [ | 5500 |...... 5.528 |MON... 05/29/2009. | 09/26/2035.
12641P BN 3 | CSMC 2009-6R 6A3 SUB SSUP 5.50 9/26/35..........coocovveevvesreenreceneeinrinnesneies | coveees | oo | cevieneienne | e IFM [ i, 140,000 | ... 96.000 139,577 | oo [ e (80) [ o | e | e 5.500 |...... 5.534 |MON... 05/29/2009. | 09/26/2035.
12641P  BP 8 | CSMC 2009-6R 6A4 SUB SSUP 5.50 9/26/35...........c.coevveevreereerrienriserveniinsnies | cevees | oo | eevivevieens | e IFM ioe.....120,000 | ... 89.625 101,593 | oo [ v 1,622 | s | e [ 5500 |...... 9.382 | MON... 05/29/2009. | 09/26/2035.
12641P  BQ 6 | CSMC 2009-6R 6A5 SUB SSUP 5.50 9/26/35 . . LAFMYeenn.80,000 83.000 14,909 RSO I 5.500 |....37.587 |MON...| . 05/29/2009. | 09/26/2035.
12641P  BR 4 | CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35............ccooommrveerienriiieriiienienns e . ...40,364 |..... 30.000 w214 | i | e (41,406) 1| s [ 5.500 |..226.083 | MON... 05/29/2009. | 09/26/2035.
12641P  CA 0 | CSMC 2009-6R 8A2 SUB SSUP 5.50 10/26/35 ...103.500 278,042 974 [ oo [ e [ e 5.500 |...... 5.504 |MON... 05/29/2009. | 10/26/2035.
12641P  CB 8 | CSMC 2009-6R 8A3 SUB SSUP 5.50 10/26/35 ...102.750 300,000 974 [ s | s [ e 5.500 |...... 5.496 | MON... 05/29/2009. | 10/26/2035.
12641P  CC 6 | CSMC 2009-6R 8A4 SUB SSUP 5.50 10/26/35 ...101.000 249,076 (184) | evvvnveerierinens [ e [ e 5.500 |...... 5.494 |MON... 05/29/2009. | 10/26/2035.
12641P  CD 4 | CSMC 2009-6R 8A5 SUB SSUP 5.50 10/26/35 ...100.000 ATTT | oo | v 10,695 | oo | e [ oo 5.500 |....18.855 | MON... 05/29/2009. | 10/26/2035.
12641P  CE 2 | CSMC 2009-6R 8A6 MEZ SSUP 5.50 10/26/35 o] . cevrernenn 107,416 96.500 27,889 24,978 | ..o | e | s 5.500 |..759.959 | MON... 05/29/2009. | 10/26/2035.
12641P  CV 4 | CSMC 2009-6R 11A2 SUB SSUP 5.50 1/26/36...........coocmrvrerrrricrriieiireneis e . . ...102.000 130,177 £21< 1 TTUURRRRNTORN DUSORRRRRRTIN BN 5500 |...... 5.501 |MON... 05/29/2009. | 01/26/2036.
12641P  CW 2 | CSMC 2009-6R 11A3 SUB SSUP 5.50 1/26/36 ...100.500 139,571 | oo [ e [(CIS) N O SO PO 5.500 |...... 5.510 |MON... 05/29/2009. | 01/26/2036.
12641P  CX 0 | CSMC 2009-6R 11A4 SUB SSUP 5.50 1/26/36.. ...100.250 67,408 3,684 USRI IO 5.500 |...12.632 |MON...| . 05/29/2009. | 01/26/2036.
12641P  CY 8 | CSMC 2009-6R 11A5 MEZ SSUP 5.50 1/26/36...........coovvvrerrrrerrirenrrieneiienenns | covev | o [evriveniins | oo TEM | .. 24,949 | L 96.375 22,536 4,130 [ e | e | s 5.500 |....39.325 | MON... 05/29/2009. | 01/26/2036.
12641P  DC 5 | CSMC 2009-6R 12A2 SUB SSUP 5.00 4/26/35 ...101.000 83,096 LU OPRORTRORPORPOR ORI PO 5.000 |...... 4.951 |MON... 05/29/2009. | 04/26/2035.
12641P DD 3 |CSMC 2009-6R 12A3 SUB SSUP 5.00 4/26/35. ...103.500 119,623 | oo [ e [(10) ) [N IOPORRRRON VOO 5.000 |...... 4.997 | MON... 05/29/2009. | 04/26/2035.
12641P  DE 1 |CSMC 2009-6R 12A4 SUB SSUP 5.00 4/26/35 ...102.500 59,824 | ..o | e [725) 1 TR VSRR PO 5.000 |...... 4.994 |MON... 05/29/2009. | 04/26/2035.
12641P  DF 8 | CSMC 2009-6R 12A5 SUB SSUP 5.00 4/26/35, ...102.250 38,220 1,906 [ oo | v | oo 5.000 |...... 8.863 | MON... 05/29/2009. | 04/26/2035.
12641P DG 6 | CSMC 2009-6R 12A6 MEZ SSUP 5.00 4/26/35...........coovveererrreerrrierersenerinneren | cever | o [evriveniies | e TEM | .. 14,665 .. 99.000 41,443 7,889 | oo [ e | e 5.000 |....35.059 |MON... 05/29/2009. | 04/26/2035.
12641Q  AA 0 [CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 o] . cevrernenn 125,636 | ... 92.500 127,573 (944) | ovvoriniieens [ e [ 6.000 |....14.450 | MON... 05/31/2009. | 09/26/2037.
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37..........coooerrrerreiereiereneseniins e . ...100.406 55,385 141 | e e | 6.000 |...... 6.420 | MON... 05/31/2009. | 07/26/2037.
12641Q  AF 9 |CSMC 2009-7R 4A2 SUB CSTR 7/26/37......cccevverivrvireiinrineirsensiserssnnssiensssines [ eoveine | oo | vervveenns | e IFM | e, 100,000 ... 92.000 71,576 151 et | e 6.000 |...10.272 |[MON...| . 05/31/2009. | 07/26/2037.
12641Q  AG 7 |CSMC 2009-7R 4A3 SUB CSTR 7/26/37..........coovvvrerverareeraneneneiraneseneonenns | eeveiee | oo | overecnnne | e IFM | cii1112...50,000 | ... 84.000 15,818 (389) | evvveerrrrnrrrens [ e [ 6.000 |....16.984 | MON... 05/31/2009. | 07/26/2037.
12641Q  AH 5 [CSMC 2009-7R 4A4 SUB 6.00 07/26/2037..........ccocovvvrevirmrimricnnicsnrrenienisnnns | eeveeee [ oo [ evvrienne | e ITFM ] 050,000 | ... 74.500 ....6,054 (129) [ coveeerierriieens [ e | e 6.000 |...52.661 | MON... 05/31/2009. | 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 e . ..25404 |..... 18.750 19,578 6,369 | ovvrrereerrrinnns [ e [ e 6.000 |....13.371 | MON... 05/31/2009. | 07/26/2037.
12641Q AN 2 [CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35........cc.coeveriirricniiinrirciireninens e . . ...104.000 390,854 T3 [ e [ e [ 5.500 |...... 5.546 | MON... 05/31/2009. | 11/26/2035.
12641Q AP 7 |CSMC 2009-7R 5A2 SUB 5.50 11/26/35............ccooverveererinnrinnesenesenesenens [ eeveies | oo | ovseeennne | e IFM | 240,000 | ... 98.500 239,362 | ..oovveecrencriinns | e [CC1C) N R VUSRI PO 5.500 5.521 |MON... 05/31/2009. | 11/26/2035.
12641Q  AQ 5 |CSMC 2009-7R 5A3 SUB 5.50 11/26/2035..........ccocmmrvemmmrrrmnrirmnnrrseneineneinnes | eeveine | oo | woverrinnne | e IFM | 1i2.2120,000 | ... 90.000 119,743 | oo [ e (M) [ | e | s 5.500 |...... 5.575 | MON... 05/31/2009. | 11/26/2035.
12641Q AR 3 |CSMC 2009-7R 5A4 SUB 5.50 11/26/2035...........coccumvvvemvrrannriinnisnniissniiinns [ eeveies | oo | eovereciane | o IFM | iiii00.180,000 | ... 83.000 . 50,575 LIS O DR 5.500 |....24.710 |MON... 05/31/2009. | 11/26/2035.
12641Q  AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035...........couvvvermmrrenerreerirnneinnnenirnnnninn [ evvinee | oo | eovneriinnne | e IFM | ciiii..86,100 | ... 55.000 ....85,308 [V TR IO (77) 1 [ [ 5.500 9,999.000 | MON... 05/31/2009. | 11/26/2035.
12641Q AW 2 |CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35.. 102.500 ..496,845 483,154 196 ST IO 5.500 5.525 |[MON... | . 05/31/2009. | 09/26/2035.
12641Q  AX 0 [CSMC 2009-7R 6A2 SUB 5.50 09/26/35............coouvvemrimricniinerrenisiisseisniinns | eoveene | oo | v | e IFM 120,000 .. 95.000 ..114,000 108,792 649 | ..o | e [ 5.500 |...... 7.550 | MON... 05/31/2009. | 09/26/2035.
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12641Q  AY 8 [CSMC 2009-7R 6A3 MEZ 5.50 9/26/35...........cocorrvvmrinirireriiiiniisniiesieiienins | crvis 28,775 (1,257) [ oo | e | s 5.500 |....36.655 | MON... 05/31/2009. | 09/26/2035.
12641Q  BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36 43,079 A122 | | s | e 6.000 |....26.549 | MON... 05/31/2009. | 12/26/2036.
12641Q  BF 8 [CSMC 2009-7R 7A4 MEZ FLT 12/26/36...........ccconrvecrrinererisiisrinnicnniveniienes | eeveees [ oo [ evnriienne | e ITFM | i 41,826 .o 87.125 63,895 5,060 | ..cvvecrierieriins [ [ 6.000 |....37.119 | MON... 05/31/2009. | 12/26/2036.
12641Q  BU 5 |CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35 ...102.750 11,492 (4,435) | oo | s 5.250 |...... 6.347 |MON... 05/31/2009. | 08/26/2035.
12641Q BV 3 |CSMC 2009-7R 9A2 SUB 5.25 8/26/35......... ...101.750 240,000 B16 [ ..o [ e [ 5.250 |...... 5.187 |MON... 05/31/2009. | 08/26/2035.
12641Q  BW 1 |CSMC 2009-7R 9A3 SUB 5.25 8/26/35......... ...100.125 119,593 (134) [ oo [ 5.250 |...... 5.208 |MON... 05/31/2009. | 08/26/2035.
12641Q  BX 9 [CSMC 2009-7R 9A4 MEZ 5.25 8/26/35...........ccccovvrvemirverrerinricniicnnivenienissnins | eoveeee [ oo [ evvriienne | e ITFM | 00000..220,597 .. 98.000 199,337 29,908 | .ovoorverrriennns [ e | e 5.250 |....24.320 | MON... 05/31/2009. | 08/26/2035.
12641Q  CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35 103.250 712,362 | oo | o ((CIC) 1 RO I 5.500 5.503 |MON... 05/31/2009. | 02/26/2035.
12641Q  CJ 9 [CSMC 2009-7R 11A2 MEZ 5.50 2/26/35............ccoovvvcvriicriniirinricniinsivennnins | cevene [ oo e | e ITFM 000,262,383 ... 92.875 243,844 5,309 | oo [ [ 5500 |...... 8.710 |[MON... | . 05/31/2009. | 02/26/2035.
12641Q  CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36...........cccvvoverrearrrinnisnnissnissneinnnnes [ eoveies | oo | overeciene | e IFM | 1..40,896 | ... 98.500 40,776 [((ZZ0) ) TR ST PO 5.750 5.501 |MON... 05/31/2009. | 01/26/2036.
12641Q  CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36..........coovveererrererrrrmrnrrnnnrirneneiinenennneins | evvine | oo | overninene | e IFM | ciiii..60,489 | ... 91.000 60,395 | ...cooeiiiiini | e (94) [ oo | e | s 5.750 |...... 5.683 | MON... 05/31/2009. | 01/26/2036.
12641Q  CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36...........ccoovvreiirreieniiareiieneiieneiienenrins [ eeveies | oo | eovsreciene | e IFM | ..120,504 | ... 84.375 56,445 (1,487) [ oo | e | e 5.750 |...... 9.686 | MON... 05/31/2009. | 01/26/2036.
12641Q  CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37 ............cocveererverererrenerreenerens | evvevee | oo | eoverrenene | e IFM | 11..150,383 | ... 99.000 150,383 | ..cvooeceirriirniins [ e | e | e | e 6.000 |...... 6.076 | MON... 05/31/2009. | 06/26/2037.
12641Q  CX 8 |CSMC 2009-7R 13A2 SUB 6.00 06/26/37............ccoommreemeemeiaririeneirenniiinnns [ evvies | oo | eovereeinne | oM | 134,170 | L 94.500 131,241 (2,707) [ oo | eeerreeenernernerns | e 6.000 2.254 |MON... 05/31/2009. | 06/26/2037.
12641Q  CY 6 |CSMC 2009-7R 13A3 SUB 6.00 06/26/37...........ccvemrveerrerrirnreernnenirsnenirnnnns | evvvee | oo | overeinene | e IEM | ciiiii0..87,085 | ... 69.000 29,013 (587) | ceverrereerneienns [ e [ e 6.000 |....11.699 | MON... 05/31/2009. | 06/26/2037.
12641Q  CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37...........ccoovvveermriieniinnnireneireneersnniiins [ eoveies | oo | eovireiiene | e IFM | 0...98,335 | ... 55.875 20,237 (A21) | cevereerrrienereens [ e [ e 6.000 |....35.248 |MON... | . 05/31/2009. | 06/26/2037.
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37..........coovvemervemererrenrrrennerseneinenenenei | evvenne | oo | eoverecnene | e IEM | i 81,787 | 94.625 81,361 AT | s e | e 5.750 |...... 4.696 |MON... 05/31/2009. | 04/26/2037.
12641Q  DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37..........cccoovvveiinnicinniinnnisnniisneiisneninns [ eevies | oo | eevinecnene | IFM| 1,478,505 | ... 66.500 960,212 | ..o | e, 18,198 | v [ e [ e 5750 |...... 7.413 |MON... 05/31/2009. | 04/26/2037.
12641Q DV 1 |CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36..........coocoemvvemerrerrrirenrirecerenns [ eevevee | oo | eovereenene | e IFM | 111..289,075 | ... 98.750 277,466 5,046 | ..vvoerrerierinns [ e [ e 5750 |...... 7.652 | MON... 05/31/2009. | 02/26/2036.
12641Q  DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36.............coovvremnmeiinriinnniisneiisnniienniinns [ eevies | oo | ovsneeiens | o IFM | 106,681 | ... 61.000 19,984 (T7) | ceververrenninens [ e [ s 5.750 |...28.601 | MON... 05/31/2009. | 02/26/2036.
12641Q  EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37.........ccocmmrverarverecnrreneerenenrnns [ evvevee | oo | eoverrenene | e IFM | f111..439,898 | ..... 95.000 419,683 | ..o | i 10,585 | oo | ceeviereiiereiienenes [ oo 0.734 | ...... 2.674 |MON... 05/31/2009. | 03/26/2037.
12641Q EB 4 |CSMC 2009-7R 17A2 SUB FLT 3/26/37......ccevvvrverersrreinsissrsnisenssssesensenns | oveine | oo | vervveenns | e IFM | inceee...510,000 | ... 86.000 107,199 | oo | e 18,086 [ ..vocvovvereeerervins [ e [ 0.734 |...19.699 |MON... 05/31/2009. | 03/26/2037.
12641Q  EC 2 |CSMC 2009-7R 17A3 SUB FLT 3/26/37..........ccoovveremrmmrrrrenerrnrnrrsnnessnniinnnns | eeveiee | oo | overeenene | e IFM | 11111..270,000 | ... 44.000 ....9,387 930 [ oo [ e [ e 0.734 |....20.072 | MON... 05/31/2009. | 03/26/2037.
12641Q  ED 0 |CSMC 2009-7R 17A4 SUB FLT 03/26/37..........cccovvvimmmiimnniiinniisnrisneiisnniiinns [ evvies | oo | eovireiciane | e IFM | 10..270,000 | ... 10.500 ..2,479 (188) | eveveevrrierierens [ e [ e 0.734 |...32.240 | MON... 05/31/2009. | 03/26/2037.
12641Q  EE 8 |CSMC 2009-7R 17A5 SUB FLT 3/26/37 .5.000 ..1,374 (106) | evvveeererrreenens [ reeerneereresseenenes [ e 0.734 |...78.368 |MON... | . 05/31/2009. | 03/26/2037.
12641Q  EF 5 |CSMC 2009-7R 17A6 MEZ FLT 03/26/37 ......1.000 ..1,674 (119) | ceverrerrrierirens [ rererreenriesirnenes [ e 0.734 |..149.276 | MON... 05/31/2009. | 03/26/2037.
12641Q  EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37.........ccooovvvvearrirarrrenas 100.250 396,577 98 | oo | e | e 5.880 |...... 2.156 | MON... 05/31/2009. | 03/26/2037.
12641Q  EL 2 |CSMC 2009-7R 18A2 SUB STP 3/26/37........covvrrveerreirvenriserisessisersssseesesnnes [ eoveine | oo | vervvrenns | e IFM | iiinceee...510,000 ... 94.000 510,000 [ .o v e [ | e 5.880 |...... 1.672 |MON... 05/31/2009. | 03/26/2037.
12641Q  EM 0 |CSMC 2009-7R 18A3 SUB STP 3/26/37..........ccoovemerrererrrerrimeneinsneseniiseniens | eeveiee | oo | eovereinene | e IFM | 11111..270,000 | ... 74.000 174,593 Y £° 1 [STTRRIR IR IO 5.880 |...... 4.093 |MON... 05/31/2009. | 03/26/2037.
12641Q  EN 8 [CSMC 2009-7R 18A4 SUB STP 3/26/37........cccovvviverririrniinerinriiniesnnssnisniiens | corees oo [ evvriienne | e ITFM | 002,270,000 | ... 44.750 29,878 (2179) [ oo | e | e 5.880 |...16.575 | MON... 05/31/2009. | 03/26/2037.
12641Q  EP 3 |CSMC 2009-7R 18A5 SUB STP 3/26/37..........cccooomurriremrirenesenessneiseneisnnees | eeveiee | oo | overecnnne | e IFM | ciii12.300,000 | ... 17.000 17,525 (2,056) [ ..oocevneeeerrerins | e | e 5.880 |....33.132 | MON... 05/31/2009. | 03/26/2037.
12641Q  EQ 1 |CSMC 2009-7R 18A8 MEZ STP 3/26/37.........covorvverrrririeieneiiseesiesesissseienes 2.250 (U TUURPURRPURSPORPORPRORPR) IVUUPPPOSPORPPOUROR () i ISPOURSOOORPORPOPPORN IURPPORTOPTORPPORPOOR FOROOR 5.880 {9,999.000 | MON... 05/31/2009. | 03/26/2037.
12641Q  EV 0 |CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36 104.750 TAT,396 | ..o | eevrvreeeeeeen 345 [ e | 5750 |...... 5.739 |MON... 05/31/2009. | 03/26/2036.
12641Q  EW 8 |CSMC 2009-7R 1A2 SUB 5.75 3/26/36...........couvrveerrereerinnrinnsrinsninsnsesnnsens [ evvinee | oo | ovserrinene | e IFM | ii0000..120,000 | ... 95.500 119,717 (BA) | e [ [ 5.750 |...... 5.783 |MON... | . 05/31/2009. | 03/26/2036.
12641Q  EX 6 |CSMC 2009-7R 1A3 SUB 5.75 03/26/36............ccooerveeerrreirnriinneeieneeisenesenens | eeveiee | oo | overeenene | e IFM | cii1112...60,000 | ... 89.000 11,688 B78 | oo [ e [ e 5.750 |....38.540 |MON... 05/31/2009. | 03/26/2036.
12641Q  EY 4 |CSMC 2009-7R 1A4 MEZ 5.75 03/26/36..........cccorvrveerrenrremnnrinnnrisnnninnnninnns [ evvinee | oo | eovveriinene | e IFM | ciiii..66,682. | ... 74.500 ..5,198 (112) [ oo [ e | e 5.750 |..153.207 | MON... 05/31/2009. | 03/26/2036.
12641Q  FC 1 |CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35 104.250 668,229 1,019 [ s e | e 5500 |...... 5.349 |MON... 05/31/2009. | 08/26/2035.
12641Q  FD 9 [CSMC 2009-7R 2A2 SUB 5.50 08/26/35............cccovvvernrimricniivcrirerisnisniisciinns | coveens [ oo v | e IFM ] cicicn..240,000 | ... 99.000 239,250 (158) [ cvvoreverreeienees [ e | e 5.500 |...... 5.497 |MON... 05/31/2009. | 08/26/2035.
12641Q  FE 7 |CSMC 2009-7R 2A3 MEZ 5.50 08/26/35.............coovvvmrrerameerareeseneesenenseneienns [ evvevee | oo | ovveeerene | e IFM | 1ii1..290,078 | ... 93.375 279,311 29,856 | ..o [ e | e 5500 |....19.566 | MON... 05/31/2009. | 08/26/2035.
12641T  AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE 1,833,437 |..... 85.991 1,858,537 25,139 | oo | e | s 2.883 |..... 6.752 | MON... 09/11/2012. | 06/26/2036.
12646U AK 4 |CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043 [SSPRTUURRPRURROORN VPRURPRY VR UUOPROOR IO | o ' ISR 1,552,250 |..... 96.900 1,560,788 | ..o | e 13,885 | oo | e [ e 3.000 |...... 4.044 |MON... 01/28/2014. | 03/25/2043.
12646W  AH 7 | CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43..........ccoooveviriiriniincicieninsiens 1,307,930 |..... 96.750 . 1,314,365 [ ..o | e 10,688 | ..o [ [ s 3.000 |...... 4.035 | MON... 02/12/2014. | 04/25/2043.
12647H BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE ..1,056,179 |..... 97.571 ,085,832 1,093,656 25,563 | ..o [ e | 0.782 | ...... 2.670 |[MON... | . 07/19/2013. | 12/27/2036.
12647P  AK 4 | CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043...........ccooverimrimiririiciiniicrinens 1,802,374 |...100.580 ..1,881,015 1,806,723 | ..o | i 10,141 | oo e [ s 3.500 |...... 4.338 | MON... 01/09/2014. | 08/25/2043.
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126670 JP 4 | CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36 315,978 315,619 387 [ e e | s 3170 |...... 4.559 |MON... 11/08/2016. | 02/20/2036.
126670 NY 0 | CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .659,103 431,120 1778 | o [ e | 4578 |...21.931 |MON... 12/08/2005. | 05/25/2036.
12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............covvvereriiiriiriieniciireninenns .816,950 802,067 5,648 | ..o [ [ 5.500 |...... 8.654 | MON... 09/14/2011. | 04/25/2035.
12667F  5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35, .793,990 758,884 | ..o | v 11,427 | s | e 5.250 |...... 8.051 |MON... 03/30/2012. | 04/25/2035.
12667G  AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35..... .586,177 521,622 8,248 | .oooovveceiieenns [ e | e 5.500 |...... 9.531 | MON... 09/06/2011. | 05/25/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36. . . 1,207,056 | ...oovvermrrienrrinens | e 12,590 | oo | e [ oo 2974 | ... 5.135 |MON... 06/23/2016. | 04/20/2036.
126694 D7 0 | CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36..........cccccourverirmrimmicnrivniinnns [ | oo [ evricveiine | e TFM | 614,607 | ... 86.500 616,381 615,286 1,189 [ oo | e | s 2,621 |...... 4.570 |MON... 11/03/2016. | 04/20/2036.
126690 US 5 | CWHL 2002-39 A18 PAC 5.75 2/25/2033 101.000 .193,018 189,817 277 [ e | v [ o 5.750 |...... 5.863 | MON... 12/02/2002. | 02/25/2033.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035............ccvvverrrvererrenerersneirennrrsnenrnnns | evvvee | or | eoveerinene | e IFM | i0101..977,080 | ... 91.465 ..954,787 929,487 2,322 | . AT AT2 | e | e 5500 |...... 6.122 |MON... | . 07/19/2013. | 08/25/2035.
144531 EW 6 | CARR 2006-NC1 A3 SEQ FLT 01/25/2036...........cocccuvvvarrevenriianeeiennniinniinnns | woveene [ oo | convicvennn | e TEM ] 000 372,279 [ 98.150 .473,382 399,802 61,080 | ..o | s | e 0.966 |....16.728 | MON... 01/20/2012. | 01/25/2036.
144531  FL 9 | CARR 2006-OPT1 A3 SEQ FLT 02/25/2036..........cevemerereerneremeeneneeeseesneenns | eovneen | oo | cenrrsenins | e TFM | ciiii2.503,619 | ..o 97.300 587,468 (6,232) [ .oooerrenrireiis | e | s 0.936 |...... 5.399 | MON... 07/26/2011. | 02/25/2036.
152314 KJ 8 | CXHE 2004-C AF5 SEQ STP 6/25/2034............ccoovoverveiereiinissnissniissniisnnies | eovinne [ oo | cenvievnne | e TFM 1000.1,995,000 ... 98.642 1,994,894 1,288 | oo | e | e 6.480 |...... 6.545 | MON... 08/11/2010. | 06/25/2034.
161546 CW 4 | CFAB 2002-3 1A5 5.407 06/25/32 102.530 646,996 104 | oo [ e | e 5.907 |..... 5.926 | MON... 09/10/2002. | 06/25/2032.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36........cocovrvvrerveieneiencienniinniens | coveeen | o [ evvveneens | ol TEM Y 142,293 | L 96.910 . 128,071 5,106 | covveveviinnions | e [ e 2.966 |...... 7.036 | MON... 09/05/2008. | 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......cvcvvrrimrinerineinerinneeserireneneens | veveens | oo | eerveennee | e 3FM | iiiiii...68,730 | ... 85.250 ....67,154 66,770 (2,532) | . 2,026 | .o | e 6.000 |...... 3.779 |MON... 02/27/2008. | 11/25/2036.
16163C  AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36............coocvvrmmvevnmniraneirannis [ eoveiee | oo o | e IFM | 864,181 | 85.500 ..943,940 836,502 32,871 | o [ | 3.085 |..... 7.760 |[MON... | . 08/13/2008. | 09/25/2036.
17307G  ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034...........cocvemmmvemererrnrnrrnnnrrinniins | eevevee | oo | eovereonene | e IEM | 0. 357,791 | L 97.655 359,145 8,593 | oo [ e | e 3.063 |...... 6.447 |MON... 09/22/2011. | 03/25/2034.
17309L  AD 7 |CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036.............cccocovmmremnmiinciisnniinnniians | wvenne [ oo | cenviisnn | e TFM ] 111,675 [ 98.781 132,357 2,494 | o | e [ 0.906 |...... 2.158 |MON... 11/30/2010. | 08/25/2036.
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036 ...100.280 772,562 1,362 [ oo | e | e 5555 |...... 5.736 | MON... 05/12/2010. | 07/25/2036.
17310E AD 0 | CRMSI 2006-2 A4 SEQ 5.775 09/25/36........ ...100.400 407,667 | ...ovvovinriiinnies | i 10,671 | oo | e [ e 5752 |..... 8.503 | MON... 08/07/2008. | 09/25/2036.
17312H  AF 6 | CRMSI 2007-2 A6 NAS 6.265 6/25/2037 ...104.220 439,520 9,931 | oo [ e [ e 5.398 |..... 7.321 |MON... 04/12/2011. | 06/25/2037.
17315N AD 5 |CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........ocvervrvvvirnriverininerernsissesnsssissnenins [ oveine | oo | vervvnenns | e IFM | iinn...822,370 |00 99.350 818,319 556 | v [ e [ 6.100 |...... 6.208 | MON... 04/07/2011. | 04/25/2037.
17315X  AD 3 | CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35. 102.310 124,913 888 | .o [ e [ e 3253 |...... 4.113 |MON... 08/31/2009. | 11/25/2035.
17315X  AE 1 |CMLTI 2009-9 2A2 RR SUB SSNR CSTR 11/35........coooirviinriianniisniinniiins | cevei | o [ eevivennens | ol TEM . 84,844 | L 92.910 128,691 | oo | v 13577 | oo | e [ e 3.253 |...21.929 | MON... 08/31/2009. | 11/25/2035.
17315X  AF 8 | CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35 RE.......ccooomrevemrmriinnriiseirenierenens | ceneeen | o [ eeviveneens | e TEM | 211,597 | L 66.650 212,484 885 | .o | e [ e 3253 |...... 8.113 |[MON... | . 11/01/2016. | 11/25/2035.
17316A  AQ 3 | CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37 ...108.143 1,040,374 2,931 | s [ | 6.000 |...... 6.259 | MON... 10/27/2009. | 05/25/2037.
22541Q  FV 9 |CSFB 2003-17 1A4 NAS 5.50 06/25/33 ...100.434 283,884 LT OPROTORROROOR ORI PO 5500 |...... 5.491 |MON... 01/07/2005. | 06/25/2033.
22541S  PJ 1 |CSFB 2004-AR6 CB1 MEZ FLT 10/25/2034..........ccccovvvvrrviinrnrrsnrnsiisnsererisnnne [ oveine [ | vervvnenns | e IFM | icce.....665,562 | ... 79.750 668,149 5,503 | .o [ v | e 1.784 |...... 4.986 | MON... 11/04/2016. | 10/25/2034.
22944P  AA 5 |CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43...........oovvevervevervrrennrrnnervnenn [ eeevee | oo v | e IFM | 1,907,082 | ... 95.094 1,908,081 38,697 | oo [ e | 2130 |...... 5.039 |MON... 02/25/2014. | 02/25/2043.
232422  AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/4.........cocvevevrrernirserernsisrirssssnssnsnneninnnne | eovenes | oo [rvvrineenens | oo TEM i 197,354 ] L 98.840 159,506 | ..vevvreveirrerirens | e 118,350 | oo | v [ e 0.906 |..254.122 | MON... 05/27/2011. | 04/25/2046.
23245G AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36...........covvvrermrvrimnneinncirenenns | ceveee | o [ eerveneens | o TEM ] ini...356,600 | ... 91.125 251,929 | ..o | e 68,667 (U SRR B 0.916 |....63.361 | MON... 05/13/2008. | 12/25/2046.
24763L FN 5 | DELHE 1999-2 A7F NAS 7.03 08/15/30 111192 80,008 | ..o [ [ [ [ 7.030 |...... 7.134 |MON... 05/27/1999. | 08/15/2030.
25150R  AD 7 | DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037..........ccoovvememeermmnrrmnnermennrenns | oveeee | v | cererveee | c IFM 1,628,028 ... 91.750 1,635,245 37,590 | oo [ e | e 0.926 |...... 4.301 |MON... 06/13/2016. | 02/25/2037.
251510  DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020..........c.ommrvermrremnrirsneisnssssnssssnnisens | eoneves | o [evvivenniins | o TEM | 116,509 000 92.125 124,879 8,734 | oo [ e | e 1.056 |...... 9.513 |MON... | . 03/19/2008. | 03/25/2020.
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036.............cccocvururennnce 1,037,868 92.283 1,048,064 22,818 | oo [ e | 0.916 |...... 4.583 |MON... 06/07/2016. | 10/25/2036.
32051G XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35.......cocovvveriniiriiciceniveiienis [ s 461,670 |..... 91.700 460,448 2,582 | oo | e [ s 2.995 |...... 4.352 |MON... 07/12/2016. | 11/25/2035.
32051G XV 2 | FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35..........ccoovvevervevervevenervennninns | woveene [ v | corvvivennn | e TFM | ...518,378 | L 92.500 478,371 6,882 | ..o [ e | 2762 |..... 4.925 |MON... 02/06/2014. | 11/25/2035.
32052D AG 6 | FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.........ccvvvvnvineiivnrienierinniennisennenes [ | oo | evriivnine | e TEM | 093,871 | 75.875 19,288 7054 | oo [ e [ e 6.000 |....86.322 | MON... 08/13/2008. | 02/25/2037.
32113J  CF 0 |FNLC 2005-4 A3 SEQ FLT 02/25/2036.............ccocooemveremeeeanereennneneneseneinennes | eoveeee | oo | cevvvevenn | e TEM ] 0,122,894 [ 98.000 151,423 | oo | e 17,063 | oo | oo [ oo 1.026 |....12.089 |MON... 09/22/2011. | 02/25/2036.
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033 100.450 430,660 | .....ocoverieriirienns | i 197,088 | ..oooneviniieens [ e [ e 5.120 |....49.583 | MON... 05/24/2007. | 04/25/2033.
36190G AA 6 | GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37.........occuvvviurvevenrevennirecniienns | v [ oo | covvivene | e TEM | i 112,678 99.974 116,163 2,812 | o [ | 5978 |..... 6.053 | MON... 10/27/2009. | 01/26/2037.
3622E8 AB 1 |GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036............cccovmvvrerirnrinniicnniceirenienins | coveees oo [ evnricenns | e ITFM | innr...625,755 | ... 51.750 . 408,878 | .....cvovrinrinns | s 12,525 | oo [ [ 5.679 |...14.352 | MON... 09/24/2008. | 09/25/2036.
362341  4A 4 |GSR2006-AR1 2A1 SEQ SSNR FLT 01/25/2036...........ccoomvvrecenversrreneivennns | cevee | o [ eeriveneens | o TEM | ... 466,076 | ... 95.650 467,612 466,485 3,547 3.289 |...... 4.968 |[MON... | . 06/16/2016. | 01/25/2036.
362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2048............ccocvemvrveememvirmnnrimnnrirnnniiinnnns | ceneven | o | evviveenens | o TEM | 0,244,010 .0 98.000 ..337,993 286,978 | ..o | s 104,933 | coooneens e [ 0.976 |...47.132 | MON... 03/27/2012. | 05/25/2046.
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36242D PG 2 | GSR 2004-14 3A2 SEQ CSTR 12/25/2034..........cocovveiiirriniiiicvisesissiiniienns [ s 852,055 |..... 95.125 | oo 824,001 847,639 (1,057) [ oo | v | e 3.855 |...... 3.628 |MON...| ..cccoouuee 2,783 | ..ccooeue 27,229 | 02/05/2016. | 12/25/2034.
39678W AA 6 | GCSP 2005-1 A SEQ CSTR 9-25-34.......ccoeerimmreireiicceiceiiesesiesesissenessnnins | i .231,618 |...100.259 ..233,385 231,981 1,374 | s e | e 4943 |...... 6.290 | MON... 01/28/2005. | 09/25/2034.
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037..........cverrvnrinirinrienisrisniiinns [ e 124,05 |..... 96.976 168,444 | ..o [ e 15,856 | ..ovouierineiiicns [ e [ s 5.500 |...... 8.133 | MON... 09/19/2008. | 09/25/2037.
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036 SRS O .232,859 |...100.310 269,940 | ...ooovviiiriirriienns | e 14,793 | o | e [ e 0.964 |...... 5.028 |MON... 01/31/2012. | 01/25/2036.
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035..........cooucvuriveriiiiniininsissiirenins | coveees 503,413 |..... 86.682 . 527,237 24,502 | .o [ s | 1.376 |...... 4.653 |MON... 02/11/2008. | 04/25/2035.
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035.............coovveceereeceeeeeeeeeeeeeseeeeeneeeeessneesneeeens | eoveee | oo [evevneiies | e TEM | e 144,223 | L 57.433 ..165,487 25,533 39,869 | ..o | e | e 1.386 |..245.195 | MON... 05/20/2008. | 08/25/2035.
45660L PK 9 [RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35...........cocvurirriinninciineieniiniins | crvi 7.500 2,915 ..1,138 412 (V8 ORI PO 5.500 |6,422.684 | MON... 08/19/2008. | 06/25/2035.
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035..........covvveevvriinnrcineieniveneiienns [ evveies | oo e | el IFM | 423,426 | ... .473,522 426,868 T35 | oo | vevereeerseeissinenes | s 3.161 5.394 |MON... 06/05/2012. | 07/25/2035.
46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.... ..348,745 303,701 (8,766) | ...evveververrrins | e | e 6.000 |...... 5.215 |MON...| . 02/07/2008. | 12/25/2035.
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36..........ccoovrvverriiriiienciiinnies | e 1,687,831 33,12 [ e | 2.901 5.598 | MON... 05/25/2016. | 03/25/2036.
46627M  EC 7 [JPALT 2006-S1 1A8 NAS 5.75 3/25/36.........ccovvvireiiriiiisiissiciiesisenissiiinns | sovi 660,034 (7,004) [ ..o | e | e 5.750 |...... 6.139 | MON... 01/31/2008. | 03/25/2036.
46628L  AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36..........ccoveourrerrriiriiieriiisniinnes | e 182,176 | oo | v 19,468 | ..oooovvvinciiens | e 3.263 |....14.045 | MON... 10/15/2008. | 06/25/2036.
46628V  AH 9 | JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36............covveeerveererrvrererrsrnrrnnnnes | wveree | v | cervvveeen | e TFM ] 000001.2,915,352 | .. I 2,591,573 | oo | e (LK) R TR PO 6.420 |...... 5.424 |MON... 08/09/2012. | 08/25/2036.
46629H AB 2 | JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036...........ccccvvermmrermmnrrmnniinneiinniinns | cevei | o [ ervevnneens | o TEM | 514,432 | L 98.095 636,758 564,565 A1,506 | ..o | s | 0.936 |...... 7.753 |MON... 05/11/2011. | 07/25/2036.
46630P AP 0 | JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37 22,035 |..... 92.700 ...20,991 17,267 B34 | oo [ s [ 2952 |...... 9.456 | MON... 06/23/2008. | 04/25/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37... 1,232,757 ... 96.310 ,500,497 1,304,852 | ...covvvvriinriiinns | v 18,473 | oo | e [ e 2572 |..... 4.534 |MON...| . 12/07/2009. | 07/27/2037.
46633A AA 3 | JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37 ...100.190 519,753 450,605 33,393 [ [ e | e 2828 |...... 9.644 | MON... 12/18/2008. | 03/26/2037.
46633A  AC 9 | JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE..........oovvvvivrrierriicnciiinnis [ s ..101.940 926,385 | ..o [ e | s | e | s 5119 | ... 5.174 |MON... 12/18/2008. | 11/26/2036.
46633A AG 0 | JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE.........ccoocosvvviirrriinniinriiieniins | e ...100.760 81,320 | ..o | v 17,940 | oo | e [ e 9.500 |....29.974 |MON... 12/18/2008. | 06/26/2037.
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35...........cocooiirviirricreiieneisnnissnissnies | o ...100.980 ....86,441 84,488 3,307 | oo [ | 5750 |...... 9.111 |MON... 01/05/2010. | 12/26/2035.
46634D AW 8 | JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37..........ccooorveeareieriirennrisneiieenies | cereees ..105.510 | ... 261,674 | .. 1,195,786 1,195,786 | ..ooecvevreviiccriiens | e [ cevieneiisnniinens [ e | e 6.000 |...... 6.076 | MON... 02/17/2010. | 04/26/2037.
46634D AX 6 |JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37........cccovvvrvvvirnnnerernnnerenisnnnnns | eoveree oo [rvviiveinens | ol IEM i 1,045,305 .. 84.480 | ...ccvvenvee 2,010,590 | ..ovvvennee 2,379,960 1,212,092 66,252 | ..o [ | e 6.000 |....19.766 | MON... 02/17/2010. | 04/26/2037.
46634F AU 7 |JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036............ccocevrrererrecriranrireneirenns | cevinne 0 0 [ e | e | e 6.000 |...... 7.647 |MON... 07/08/2010. | 07/26/2036.
46634F  AZ 6 |JPMRR 2010-2 3A6 NAS EX 6.00 07/26/2036............ccocooommvvemmrieinrisiniiinniis | e 136,490 191 [ | e | e 6.000 |...... 7.307 |MON... 07/08/2010. | 07/26/2036.
46634F BA 0 |JPMRR 2010-2 3A7 NAS EX 6.00 7/26/2036.. 400,992 | ..ovvoeienieenis | e 42,381 | oo | e | e 6.000 |...12.448 |MON...| . 07/08/2010. | 07/26/2036.
46635B  AD 3 | JPMRR 2010-7 1A4 SEQ CSTR 03/26/2039.. 1,259,906 32,765 | oo [ | 5514 |..... 9.913 |MON... 09/15/2010. | 03/26/2039.
46635B  AJ 0 | JPMRR 2010-7 1A9 SEQ SSNR CSTR 3/26/2039...........cocmmrveerverererirernirenens | i 339,987 1,103 [ oo | e | e 5514 |..... 6.136 | MON... 09/15/2010. | 03/26/2039.
46637D  AA 3 |JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE.........ccccevrvrrrerrnrverernniirirnnns | oo 1,594,107 39,757 | o | v [ e 2.967 |...... 7.125 | MON... 01/06/2012. | 06/26/2035.
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47... 2,219,706 | ... | s 101,041 | oo | s [ e 5.969 |....15.365 | MON... 07/24/2008. | 06/25/2047.
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37 325,626 9,430 | oo s [ s 3201 | ... 5.822 | MON... 08/26/2008. | 01/25/2037.
472321 AD 0 |JMAC 2008-R2 2A2 SUB CSTR 01/25/2037 ..........ooovrveameeeanerisceeiinnieesneines | cevenns 36,130 2216 | [ 3.201 |...15.930 | MON... 08/26/2008. | 01/25/2037.
472321  AH 1 [JMAC 2008-R2 2A3 SUB CSTR 01/25/37.......coorviieiirinriniiiieiississiississiiens | svvis 13,144 (408) | vvvoeeririens [ e [ s 3.201 |...22.295 | MON... 08/26/2008. | 01/25/2037.
472321 AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039..........cmvvrerrrrereneirereiiererienesirenenes | cevenns L1047 | | e 46,261 | ..o | e | e 2520 |...... 6.981 |MON... 08/26/2008. | 01/25/2039.
472321 AK 4 | JMAC 2008-R2 3A2 SUB CSTR 01/25/39 115,273 TA19 | i | e | e 2520 |...19.059 |[MON...| . 08/26/2008. | 01/25/2039.
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37 113 1| s [ 3.201 |..376.330 |MON... 08/26/2008. | 01/25/2037.
47232D  AG 7 | JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36...........ccoreverririiniiriiieeiirenis | oreees ...101.500 217,338 (1,363) [ ..o | e | s 6.500 |...... 6.887 | MON... 03/31/2009. | 09/26/2036.
47232D  AH 5 | JMAC 2009-R5 2A3 SUB SSUP CSTR 9/26/36.............covrvvercrearreieneireneirines | ceveees ...100.500 96,335 303 [ e [ e [ 6.500 |....12.136 | MON... 03/31/2009. | 09/26/2036.
472320 AJ 1 | JMAC 2009-R5 2A4 SUB SSUP CSTR 9/26/36...........cocvevrirrieverinriniiveniinnins | orees | oo | eevivernnne | el TEM | 121,507 69,885 (1,107) [ oo | v | e 6.500 |....11.058 | MON... 03/31/2009. | 09/26/2036.
47232D  AK 8 | JMAC 2009-R5 2A5 SUB SSUP CSTR 9/26/36.............oovvveerreremerraneiranninnnes | ceveeen | o [ eevveneens | e TEM | 121,507 | L 12,706 (TAAT) [ oo | s | e 6.500 |...67.469 | MON... 03/31/2009. | 09/26/2036.
47232D AL 6 | JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36...........occoevvmerreriiriirisnicnniienns | orees | oo | cevvennene |l TEM | .. 25,442 | L 0 (400) 0 [ oo | e 6.500 |9,999.000 | MON... 03/31/2009. | 09/26/2036.
47232D AN 2 | JMAC 2009-R5 3A2 SUB SSUP CSTR 1/26/2047..........cccovvvmmmriameiiarirriniiins | ceveees ...100.000 578,937 5,723 | oo [ v [ e 3.032 |...... 4.094 |MON... 03/31/2009. | 01/26/2047.
47232D AP 7 | JMAC 2009-R5 3A3 SUB SSUP CSTR 01/26/47..........covvoiriiriinniciicciienins | v ...100.000 . 444,818 3,033 | oo [ [ 3.032 |...... 3.952 | MON... 03/31/2009. | 01/26/2047.
47232D  AQ 5 | JMAC 2009-R5 3A4 SUB SSUP CSTR 1/26/47..........cooovuvvevarrcvnnereneireneinenes | ceveee | o [ eereveneens | e TEM | i..452,509 | ... 82.110 ..371,555 277,174 25,837 3.032 |...17.503 |MON... | . 03/31/2009. | 01/26/2047.
47232D AR 3 | JMAC 2009-R5 3A5 SUB SSUP CSTR 1/26/47...........cocveverinrivciinrinniveniinniins | eonees | oo | vevivennene | wnl IEM ] 820,341 | L 53.424 ..690,715 70,147 348 | oo | s [ s 3.032 |...75.413 | MON... 03/31/2009. | 01/26/2047.
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47232D  AS 1 | JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47..........ccovvvvvrcnirvcrrnriinncnricenn | veviee [ oo | evveniceen [l TFM 22,511 | ......1.010 1 (4,424) | oo e | s 3.032 9,999.000 | MON... 03/31/2009. | 01/26/2047.
47232D AU 6 | JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36.. .400,023 |...101.000 411,925 94 | oo | s [ e 4.816 5.059 |MON... 03/31/2009. | 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36.. 128,470 |..... 81.188 162,506 1,054 | oo | e | s 4.816 ... 7.947 |MON... 03/31/2009. | 09/26/2036.
47232D  AX 0 | JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36 194,842 |..... 99.750 189,842 492 | oo [ | 5515 |..... 3.515 |MON... 03/31/2009. | 01/26/2036.
47232D  AY 8 | JMAC 2009-R5 5A3 SUB SSUP CSTR 1/26/36 122,078 |..... 88.240 118,319 (895) | evvveevriiriens [ e [ s 5515 |..... 2.769 |MON... 03/31/2009. | 01/26/2036.
47232D  AZ 5 | JMAC 2009-R5 5A4 SUB SSUP CSTR 1/26/36 122,078 |..... 84.081 114,580 (1,148) [ ..o | e | e 5515 |..... 2513 |MON... 03/31/2009. | 01/26/2036.
47232D  BA 9 | JMAC 2009-R5 5A5 SUB SSUP CSTR 1/26/36 122,078 |..... 45.679 81,479 (3,351) | covverneee 10,730 [ .o [ s 5515 | ... 2.745 |MON... 03/31/2009. | 01/26/2036.
47232D BB 7 | JMAC 2009-R5 5A6 MEZ SSUP CSTR 1/26/36.. 447619 |..... 19.653 ....8,168 (24)| ATT4 | e | s 5.515 |..192.976 | MON... 03/31/2009. | 01/26/2036.
47232D  BJ 0 | JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36.. .326,542 |...100.000 276,736 18,675 | v | cevvieeeieeeiieneies [ e 0.924 |...10.011 [MON...|. 03/31/2009. | 09/26/2036.
47232D  BK 7 | JMAC 2009-R5 7A3 SUB SSUP CSTR 9/26/36 .266,158 |..... 66.560 26,046 6,814 | oo [ e [ e 0.924 |...41.341 | MON... 03/31/2009. | 09/26/2036.
47232D  BL 5 | JMAC 2009-R5 7A4 SUB SSUP CSTR 9/26/36...........cccoovvrvriccinriiciieniisnins | ories | oo | cevvennnne | el TEM ] 103,771 | 34.000 ...6,526 301 | oo [ e [ e 0.924 |...37.362 | MON... 03/31/2009. | 09/26/2036.
47232D  BM 3 | JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36............coorvveamreremeirnneiriniiinnns | ceveie | o [ eevveneens | e TEM Y i11..20,845 | ... 29.558 25 21 (1 RSO IO 0.924 19,999.000 | MON... 03/31/2009. | 09/26/2036.
47232D BP 6 | JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37. ...100.000 ...1,454 TA5 | oo [ e [ e 6.500 |....21.199 | MON... 03/31/2009. | 07/26/2037.
47232D  BQ 4 | JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37.. ...106.000 864,780 | ..o 815,830 810,750 AB4 | oo [ s [ 6.500 |...... 6.660 | MON... 03/31/2009. | 07/26/2037.
47232D  BR 2 | JMAC 2009-R5 8A3 SUB SSUP CSTR 7/26/37 ...106.000 .432,390 316,382 6,267 | oo [ e | 6.500 |....10.137 | MON... 26,488 | 03/31/2009. | 07/26/2037.
47232D  BS 0 | JMAC 2009-R5 8A4 SUB SSUP CSTR 7/26/37.........coovumvevamvcieneiianeirinniinnns | cevei | o [ eeveveniens | e TEM 1. 278,633 | ... ..351,810 160,837 2,667 | oo | e | e 6.500 |...17.174 |MON...| . ..26,488 | 03/31/2009. | 07/26/2037.
47232D BT 8 | JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37 312,823 | oo | e (32,235) 1| s [ 6.500 |...... 8.823 | MON... 03/31/2009. | 07/26/2037.
47232D  CH 3 | JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36 202,764 28,164 | ..o | e | s 2.876 |...27.039 | MON... 03/31/2009. | 05/21/2036.
47232D  CJ 9 | JMAC 2009-R5 11A3 SUB SSUP CSTR 5/21/36 72,331 7,026 | oo [ e | e 2.876 |...22.168 | MON... 03/31/2009. | 05/21/2036.
47232D  CK 6 | JMAC 2009-R5 11A4 SUB SSUP CSTR 5/21/36 43,315 2517 | o | e [ s 2.876 |...23.735 | MON... 03/31/2009. | 05/21/2036.
47232D  CL 4 | JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36 ....2,835 289 (1 OO PO 2.876 |...72.360 |MON... 03/31/2009. | 05/21/2036.
47232D  CV 2 |JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47.... 119,679 130 | e | e 2.929 2.350 [ MON... 03/31/2009. | 04/26/2047.
47232D CW 0 | JMAC 2009-R5 13A3 SUB SSUP CSTR 4/26/47.... 131,160 (<1 [ SOOI ISP BOOOON 2929 |.... 2.681 |MON... 03/31/2009. | 04/26/2047.
47232D  CX 8 | JMAC 2009-R5 13A4 SUB SSUP CSTR 4/26/47.... 86,484 | ... | e 14,489 | oo [ e 2.929 |...33.592 | MON... 03/31/2009. | 04/26/2047.
47232D CY 6 | JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47 ...3,189 (487) 1| s [ 2.929 |...80.971 |MON...| . 03/31/2009. | 04/26/2047.
47232D  CZ 3 | JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37 315,009 - OO SO PO 5.500 |...... 5.793 |MON... 03/31/2009. | 06/26/2037.
47232D DA 7 | JMAC 2009-R5 14A2 SUB SSUP CSTR 6/26/37.... 102,666 | ....ooocvevercerins | e (G765 RTINS DR O 5500 |...... 8.976 | MON... 03/31/2009. | 06/26/2037.
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37.... 30,682 (1,837) [ v e [ s 5.500 |....36.758 | MON... 03/31/2009. | 06/26/2037.
47232D DD 1 |JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37.... ...101.000 167,793 615 [ e [ e [ e 5.500 |...... 5.849 | MON... 03/31/2009. | 08/26/2037.
47232D DE 9 |JMAC 2009-R5 15A3 SUB SSUP CSTR 8/26/37.... ...100.250 110,302 8,748 | .o [ e [ 5.500 |....14.974 | MON... 03/31/2009. | 08/26/2037.
47232D  DF 6 | JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37...........ccvevvvvrvereeranerranervannn | ceveee | o [ eevveneens | e TEM | 099,909 | ... 76.379 143,599 (4,018) [ ..o | e | v 5.500 |....10.692 | MON... 03/31/2009. | 08/26/2037.
47232D DG 4 | JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37 107.305 357,681 208 [ [ e [ 7.000 |...... 6.967 | MON... 03/31/2009. | 08/26/2037.
47232D DK 5 | JMAC 2009-R5 16A2 SUB SSUP CSTR 8/26/37...........coovveemmrrrmmnermreveneinene | ceveee | o [ eeveveneens | e TEM | ci01.216,222 | .. 95.332 312,727 9,626 | oo | e [ s 7.000 |...... 2.910 |MON... 03/31/2009. | 08/26/2037.
47232D DL 3 |JMAC 2009-R5 16A3 SUB SSUP CSTR 8/26/37........cccvvvvrverervnnrrnrinnnernnins | eoveree oo [rvviiviirens | e ITFM ] cinnne..66,583 | .. 90.021 100,587 | cvvvevererirerneineres | vvererins 11,321 | o | e | oo 7.000 |...... 7.872 |[MON...| . 03/31/2009. | 08/26/2037.
47232D DM 1 | JMAC 2009-R5 16A4 SUB SSUP CSTR 8/26/37.... oo e [ e [ el TEMY 72,937 [ 61.077 87,820 ATAT | e e | e 7.000 |....16.701 | MON... 03/31/2009. | 08/26/2037.
47232D DN 9 | JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37........cooorrrvirrrieceiieeiisesiiensiiis 1.016 2 (155) | cevevrevrivnrieens [ e [ s 7.000 |...... 0.000 | MON... 03/31/2009. | 08/26/2037.
47232D DR 0 | JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35 ceerereennesiensesiesssisssesinnns | eoveves | oo [eveieriiees | TEM Y e.......696,947 ... 98.000 968,574 | ....ooververrrnrines | e 75,807 | cooovvvrerierirneens | veveeernerirenireninns | vevens 3.165 |....11.939 | MON... 03/31/2009. | 09/26/2035.
47232D DS 8 | JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35...........couvverimiivcrrerinricniinns | corees | oo | cevivennnne | el TEM ] i 181,472 | L 54.422 148,644 8,937 | oo [ e [ s 3.165 |...21.275 | MON... 03/31/2009. | 09/26/2035.
47232D DX 7 | JMAC 2009-R5 18A3 SUB SSUP CSTR 4/37.........ccovveemreiereirereeinceseneinnnens | ceveee | o [ eevevnneens | e TEM | 039,216 | ... 99.850 82,692 20,194 | oo [ e | e 3.043 |...34.098 | MON... 03/31/2009. | 04/26/2037.
47232D DY 5 | JMAC 2009-R5 18A4 SUB SSUP CSTR 4/26/37.........cccvvevivivinrnnicnieciinnins | onies | oo | cevivennnne |l TEM ] ..60,246 | .. 94.072 133,575 26,107 | oo | ceveeeieenienieninns | v 3.043 |....29.865 | MON... 03/31/2009. | 04/26/2037.
47232D  DZ 2 | JMAC 2009-R5 18A5 SUB SSUP CSTR 4/26/37...........ccoouvvvmrmrienniimniiinniiiane | cevei | o [ ervcvnneens | e TEM | i 4707 | L 73.758 154,784 20,458 | oo | e | e 3.043 |...26.222 | MON... 03/31/2009. | 04/26/2037.
47232D  EA 6 | JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.......coccovvvveriernrinniinsissivcsirennns | covees | oo | cevivennnne | el TEM ] .. 52,018 [ 60.984 . 22,896 (1,530) [ oo | e | s 3.043 |...30.772 | MON... 03/31/2009. | 04/26/2037.
47232D  EF 5 | JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37...........coovvvermmvrrmnnrvmseienicinne | cevee | o [ eevveneens | e TEM | 057,128 | L 97.560 174,606 (< T N R 13,401 | oo | e [ e 3120 |...... 4674 |[MON...| . 03/31/2009. | 06/26/2037.
47232D  FJ 6 | JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36.........ccocoevvvvvevrinniiniiivciirens | orees | oo | vevivernnne |l IFM ] 0.890,812 | . 72.000 ..641,384 653,455 (2,859) [ ..o | e | e 5611 |..... 7.099 | MON... 03/31/2009. | 12/26/2036.
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47232D  FK 3 | JMAC 2009-R5 24A5 MEZ SSUP CSTR 12/26/36...........ccccovvvvemriverirerisiinrinns | e e | e M| s 317,573 |..... 19431 [ o 114,786 | ..oovvvnnn 600,000 0 A2) | e e [ 5.611 19,999.000 |MON... | ....cc...... 2,805 | ...co..c. 25,260 | 03/31/2009. | 12/26/2036.
47232D  FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37...........ccooereeereerecerirenirirennnes | ceveees e |l AFM 23,437 | 82.438 ....98,968 ...120,052 89,964 | ... | e 16,539 LI TSRO O 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 717177 1,619,826 1,488,612 26,108 | ..o | e | s 4.302 ... 5.001 | MON... 04/12/2012. | 11/26/2037.
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37. ...105.000 118,240 Y R OO PO 6.000 |...... 6.706 | MON... 03/31/2009. | 02/26/2037.
47232V AB 8 | JMAC 2009-R4 1A2 SUB SSUP 6.00 02/26/37... ...106.500 115,095 | .o [ e (B1) [ o | e | s 6.000 |...... 6.040 | MON... 03/31/2009. | 02/26/2037.
47232V AC 6 | JMAC 2009-R4 1A3 SUB SSUP 6.00 02/26/37...........ccoommvremrrrimenieneerennnrenns | woveeee | v | cervvvenen | e TFM | i..59,052 | . 63.098 18,014 141 | s e | 6.000 |....30.871 | MON... 03/31/2009. | 02/26/2037.
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37.........cccoevermrvmmiicnnivcrineiveniisnins v | oo | ovriveiene | e TEM | cii00.23,798 | o 55.016 0 () ) [OOSR IR IOV 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 1.012 0 0 T [ [ 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.. ...104.000 414,029 4,217 SRR IOV 5750 |...... 6.403 |MON... | . 03/31/2009. | 02/26/2037.
47232V AG 7 | JMAC 2009-R4 2A2 SUB SSUP 5.75 02/26/37.... ...104.000 402,929 | ..o [ e [CCIC) N OO PPN PO 5750 |...... 5.783 |MON... 03/31/2009. | 02/26/2037.
47232V AH 5 |JMAC 2009-R4 2A3 SUB SSUP 5.75 02/26/37.........cccocvunriiniicnrincreciveniisnies v | oo [ enviiveine | e TEM | .. 302,787 | .. 76.358 296,597 | ..o e | e | e | e 5.750 |...... 5.942 | MON... 03/31/2009. | 02/26/2037.
47232V Al 1 | JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37...........ccovevvveinrriieninnnianniienns | wovenne [ oo | cerviienn | e TFM | ..302,787 .. 41.847 27,399 (BT [ oo | e | e 5.750 |....55.365 | MON... 03/31/2009. | 02/26/2037.
47232V AK 8 | JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 .0.444 86 (267) 1 [ [ e 5.750 |...... 8.886 | MON... 03/31/2009. | 02/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37..........cccovveimnrvciannvaniiienniienns | wevenne [ oo | cevvvenne | e TEM 71,923 [ 97.250 . 254,512 24,809 | ..oovvcrerieie | e | e 3.448 |...21.350 |MON... 03/31/2009. | 11/26/2037.
47232V CA 8 | JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36 ...100.000 ....36,257 36,201 1| s | e [ e 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 ..126,629 120,112 e | e 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...........cvvrerrneerserraneennrrnenirneens | eoveeen | oo | ceverveenene | e TEM | 0,120,599 | ... 82.000 79,050 1,294 | s | e | e 6.000 |....10.239 |MON... 03/31/2009. | 07/26/2036.
47232V CD 2 | JMAC 2009-R4 10A5 SUB SSUP 6.00 07/26/36............covvvererrirerrirensirnnniiens | ovenns | v | corviivenns | e IFM | iinee...93,185 | 73.500 14,085 2114 | o | e [ 6.000 |....54.968 | MON... 03/31/2009. | 07/26/2036.
47232V CE 0 | JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36............ccooeervveimreeierieneireninn | woveeee | v | cervvveee | e TEM | 2,404 | 39.722 1 (3,439) (U ORI B 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..........ccooovvrveinmriisnniianciinnniians | wovenne [ oo | cevviienn | ced TFM | 156,798 99.600 155,086 (ST I TR ISR PO 5.837 3.235 | MON... 03/31/2009. | 04/26/2037.
47232V CH 3 | JMAC 2009-R4 11A3 SUB SSUP 5.8368 04/37..........ccoomervemervereneirenerrenenrens | wveeee | v | cervvvenen | e TEM | 113,379 | 83.368 98,634 1,918 | oo e | e 5.837 |..... 5.348 |MON... 03/31/2009. | 04/26/2037.
47232V CJ 9 |JMAC 2009-R4 11A4 SUB SSUP 5.8368 04/37.........cooevvvevevrinriverinervenrnnens [ eovenen | oo | evrivenine | e TEM | i 113,379 | 64.617 67,417 1,726 [ oo | v | e 5.837 | ... 7.522 |MON... 03/31/2009. | 04/26/2037.
47232V CK 6 | JMAC 2009-R4 11A5 SUB SSUP 5.8368 04/37..........ccooverveereereneirenervennirins | wvenne | v | cervvvene | e TEM | 113,379 | 41.253 18,816 (392) | cevermeererrnrinens [ e [ s 5.837 |...15.670 |MON... 03/31/2009. | 04/26/2037.
47232V CL 4 | JMAC 2009-R4 11A6 MEZ SSUP 5.8368 04/37...........cccoovvmmmeeimnriinniisniiinnnis | wovenne [ oo | conviiene | e IFM 0. 283,645 | .. 23.094 24,132 (1,956) [ ..o | e | e 5.837 |...46.760 | MON... 03/31/2009. | 04/26/2037.
47232V CM 2 | JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35 ...104.750 602,639 658 USRI IO 5500 |...... 5.488 |MON... | . 03/31/2009. | 11/26/2035.
47232V CN 0 | JMAC 2009-R4 12A2 SUB SSUP 5.50 11/26/35 ...105.000 159,771 9,971 | o | e [ e 5.500 |....20.328 | MON... 03/31/2009. | 11/26/2035.
47232V CP 5 | JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35..........ccovooemvreennrieninneicrennn | eveeee [ v | cervvvene | e TEM | . 182,494 | 45.267 ....7,944 (2,380) [ ..ooernreeerrenins | e | s 5.500 |..201.192 | MON... 03/31/2009. | 11/26/2035.
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36.... ...100.000 18,107 249 | oo | s [ e 5.850 |...... 6.528 | MON... 03/31/2009. | 05/26/2036.
47232V CR 1 | JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36 ...103.000 174,834 (B01) | cevermeererrnrinens [ e [ s 5.850 |...... 5.959 | MON... 03/31/2009. | 05/26/2036.
47232V CS 9 |JMAC 2009-R4 13A3 SUB SSUP 5.85 05/26/36............cccovevevrirrrvmrinerrerrnnens [ voveres | oo | cerrivenne | e TFM [ cccce....88,000 | ... 83.131 43,246 LY (ST [N IR O 5.850 |....20.874 | MON... 03/31/2009. | 05/26/2036.
47232V CT 7 |JMAC 2009-R4 13A4 SUB SSUP 5.85 05/26/36.............covvreererrererrrsererreneriinns | evenes | v | corvriienne | e IFM | oeneiecee......88,000 | ..... 75.555 ....6,520 (349) | evereerrrrnerrens [ e [ s 5.850 |...87.520 | MON... 03/31/2009. | 05/26/2036.
47232V CU 4 | JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36............coorvvemrrercrirerineninniseiinns v | oo | ovriiveine | e TEM | 00,231,805 | ..o 42.712 12,113 | o | e 10,433 B | oo [ s 5.850 |...... 8.798 | MON... 03/31/2009. | 05/26/2036.
47232V DC 3 | JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35 103.121 583,966 L. I N 5.250 5.239 |MON... 03/31/2009. | 09/26/2035.
47232V DD 1 |JMAC 2009-R4 15A2 SUB SSUP 5.25 09/26/35...........oovenvrrneiscrnnrirenisnrranens | voveees | oo | convveeiens | e TFM | ccec....200,000 | ... 79.827 157,947 (3,889) JRSTERR I 5250 |...... 4.076 |[MON...| . 03/31/2009. | 09/26/2035.
47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35, ..0.499 ....8,210 (1,385) I OO O 5.250 |...65.292 | MON... 03/31/2009. | 09/26/2035.
47232V DJ 8 | JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36.............ooecverrinrivmninnrrenrnnis e | oo | evrivenne | e TEM | 52,415 | 98.000 85,824 7,019 | oo e [ e 6.000 |....13.440 | MON... 03/31/2009. | 04/26/2036.
47232V DK 5 | JMAC 2009-R4 16A3 SUB SSUP 6.00 04/26/36.............covreererrererrrrenerreneriinne | evenes | v | corrrivenne | oo IFM | . 25,987 | 82.000 43,279 870 [ .ooverrereererins [ v [ e 6.000 |...... 6.918 | MON... 03/31/2009. | 04/26/2036.
47232V DL 3 |JMAC 2009-R4 16A4 SUB SSUP 6.00 04/26/36...........cocnvvrmreemermmeerenrnerrneens | eoveren | oo | convreeiine | e TEM | 019,324 | 68.000 16,261 (231) | cevererereerinneieens [ [ e 6.000 |....24.667 | MON... 03/31/2009. | 04/26/2036.
47232V DM 1 | JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36.............ccocevvreernreinneanecranens | wveene | v | cerervenn | e TEM | 16,109 | 45.305 22,242 5,419 (1 IR PO 6.000 |...17.614 | MON... 03/31/2009. | 04/26/2036.
47232V DP 4 | JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36..........c.covrveeerrerenrirennernnerrnns | weveene | v | cervicvenens | e TFM ] 021,012,180 .. 98.500 963,867 2,259 | oo | e [ s 5.750 |...... 5.794 | MON... 03/31/2009. | 02/26/2036.
47232V DQ 2 | JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36............cocooumvreinneeinninneranins | ovenne [ v | cerviienn | e TFM . 275,918 | 57.090 30,244 (1,302) [ oo | e | oo 5.750 |...62.057 |MON... 03/31/2009. | 02/26/2036.
47232V DR 0 |JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36............ccovvvvrrvvinrinricnniincrrens [ | oo [ erniiveine | e TFM | enn0.298,607 | ... 99.500 . 292,460 (R 724 SRR IR IO 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.............ccovreererreverrrrerrrieneriinne | evenes | v | corvrivenne | e FM | .. 132,384 78.243 ..103,581 89,166 (2,550) JSSSTURRRRSRIN PO 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.............cevveeerrererrirnnerirnnnnrens | weveene | v | verviveenn | e TFM ] iiiiee..58,636 | ... 63.878 ...42,282 21,360 [ | e, (85) [ voveverrevrrireiis | e | s 6.000 |..404.306 | MON... 03/31/2009. | 04/26/2036.
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47232V DU 3 | JMAC 2009-R4 18A4 SUB SSUP 6.00 04/26/36 SRR PPN e | e FM | s 18,264 | ... 26.973 | oo 17,854 | oo 66,192 922 [((ICI0) USSR RS PO 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. ....9,378 15 | e [ e (61) (U SRR P 6.000 |9,999.000 | MON... 03/31/2009. | 04/26/2036.
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36.... ] BAT | e e | e [ e | e 6.000 |...... 6.076 | MON... 03/31/2009. | 07/26/2036.
47232V DX 7 |JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36 SRR BV ] 140,037 (2,876) | . 5,539 | oo | e 6.000 |...... 4.996 | MON... 03/31/2009. | 07/26/2036.
47232V DY 5 |JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36............ccovvvrrrmmrirerieiiinniniienns [ v e ...5,342 (603) | .voovene 7,880 | oo | s 6.000 |...12.625 | MON... 03/31/2009. | 07/26/2036.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36...........c.covrveerreeeererisreririnniins | i e . 245,996 2,588 | oo [ e | e 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 SRR PR e |l IEM 432,511 87.000 ..398,742 330,067 B41 | oo [ e [ 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.............cccocmvrermrieeriinniireniies | e e |l AFM 36,841 L 42.721 ....61,027 0 3 3 | s [ e 6.000 {9,999.000 | MON... 03/31/2009. | 03/26/2036.
47232V ED 0 |JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37 ...106.000 ..106,396 100,142 ceevernnes | e 6.000 |...... 5.952 |MON... | . 03/31/2009. | 03/26/2037.
47232V EE 8 | JMAC 2009-R4 21A3 SUB SSUP 6.00 03/26/37 ...110.000 55,869 | ..ooverererneerrrinenns | ereveernrreenne(21) [ v [ [ 6.000 |...... 6.020 | MON... 03/31/2009. | 03/26/2037.
47232V EF 5 | JMAC 2009-R4 21A4 SUB SSUP 6.00 03/26/37 ...100.000 55,898 | ...covvrieriinicnni [ e (12) [ [ [ 6.000 |...... 6.037 | MON... 03/31/2009. | 03/26/2037.
47232V EG 3 | JMAC 2009-R4 21A5 SUB SSUP 6.00 03/26/37 e |l AFM 56,418 L 68.000 28,222 | e | rrrieen(305) [ [ | 6.000 |...57.926 | MON... 03/31/2009. | 03/26/2037.
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37...........ovvverrrriiceiiierrieceirenenes | e e | el ARM i LATOTT | L 26.939 625 [ .o | eerreerennn(1,002) | oo [ e [ 6.000 |..631.496 | MON... 03/31/2009. | 03/26/2037.
47232V EK 4 | JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37 214,686 | ...ovocveerncrinnns | v 172 s [ [ 5750 |...... 5.782 |MON... 03/31/2009. | 04/26/2037.
47232V EL 2 |JMAC 2009-R4 22A3 SUB SSUP 5.75 4/26/37..........ccvveerrreinirineniisrriieceienes 128,973 | oo | e LT | | e [ e 5750 |...... 7.482 |MON... 03/31/2009. | 04/26/2037.
47232V EM 0 | JMAC 2009-R4 22A4 SUB SSUP 5.75 04/26/37 15,268 RSO I 5.750 |...64.685 |MON... | . 03/31/2009. | 04/26/2037.
47232V EN 8 | JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37 ...2,329 0 [ oo | e 5.750 |..226.619 |MON... 03/31/2009. | 04/26/2037.
47232V ES 7 |JMAC 2009-R4 23A3 SUB SSUP 5.75 01/26/36 ...100.000 w288 [ 33 | [ [ 5.750 |...... 4.948 |MON... 03/31/2009. | 01/26/2036.
47232V ET 5 | JMAC 2009-R4 23A4 SUB SSUP 5.75 01/26/36 e . ...101.000 179,369 | .ovoovvereriennins | eevvrererreeeed(TT) | e | e [ o 5750 |...... 5.773 |MON... 03/31/2009. | 01/26/2036.
47232V EU 2 | JMAC 2009-R4 23A5 SUB SSUP 5.75 1/26/36...........ccooemvrenrieiiniiiriiisniis e . .180, ...100.500 179,521 | oo [ e (58) | oo | e [ 5.750 |...... 5.780 |MON... 03/31/2009. | 01/26/2036.
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36..........cccovereereneerreriseerssrensnnnens [ eoveeen | oo | eevevvsenine | e TEM | i 413,545 | . 82.066 198,113 | oo [ (1,519 | s | e [ e 5.750 |...11.733 | MON... 03/31/2009. | 01/26/2036.
47232V EX 6 | JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36 e . ...100.000 37,829 | v [ v (123) | e | v [ e 5.500 |...... 5.571 | MON... 03/31/2009. | 02/26/2036.
47232V EY 4 |JMAC 2009-R4 24A3 SUB SSUP 5.50 2/26/36...........coocomrvrerrereiriiricriieneiieees e . ...103.000 83,993 | ..o | e {T7) i s | 5500 |...... 5.544 |MON... 03/31/2009. | 02/26/2036.
47232V EZ 1 | JMAC 2009-R4 24A4 SUB SSUP 5.50 02/26/36 ...102.000 ....85,971 84,055 | ....ooevenerrrrinnnnn [ errerenrreenee(19) [ v [ v [ 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............cvvoeerneeserranrenenneninneens | eoveeen | oo | evevrnenine | eeen TEM | i 194721 | L 69.501 ..135,333 91,756 USRI IO 5.500 |....10.393 |MON... | . ..11,310 | 03/31/2009. | 02/26/2036.
47232V FV 9 | JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47.........cocvvenrveinnriienniinneiisnniians | wvenne [ oo | cervivenn | e IFM | . BB3,677 L. 96.240 509,008 | ...oveerererernerirnies | verrerereT2,207 | v [ v [ e 1.281 |....18.489 |MON... ....8,299 | 03/31/2009. | 01/26/2047.
47232V GJ 5 | JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36...........coocervvemrrrimnnriereereneerenns | woveene | v | corvvvenen | e TEM | i...237,140 | 97.000 231,138 [ v | e (B BT1) | [ [ 6.500 |...... 5.579 | MON... 03/31/2009. | 03/26/2036.
47232V GK 2 | JMAC 2009-R4 32A3 SUB SSUP 6.50 3/26/36... e [ el IEMY 139,007 L 78.250 134,160 | oo [ e (1L017) | i | s [ e 6.500 |...... 6.010 | MON... 03/31/2009. | 03/26/2036.
47232V GL 0 |JMAC 2009-R4 32A4 SUB SSUP 6.50 3/26/36...........ccocervrerrrricnrioeneieneiirenes | e e |l AFRM 64,581 | 61.000 65,904 | ...covveernrirriienns | vrrrreeennn(2,885) [ o [ | 6.500 |....20.056 | MON... 03/31/2009. | 03/26/2036.
47232V GM 8 | JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36 JROTTRRIRRRN IR e | el IFMY 47,189 43.239 16,792 | oo | e (9,081) o [ [ 6.500 |....76.779 | MON... 03/31/2009. | 03/26/2036.
47232V GR 7 | JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47..........oovvvvememrieneerenevenecrennns | woveene | v | cerervenen | e TFM | ii..36,755 | 53.456 BT i | e AT [ [ 1.281 |..171.503 | MON... 03/31/2009. | 01/26/2047.
47233A AW 7 | JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..........coeevvrreverimrircrvnnicniicnns v | oo [ evriiveiene | e TFM | 216,844 | L 99.250 230,362 [ ..ovvcrernriinies | o904 | i [ [ 2.808 |...... 4.278 |MON... 08/21/2009. | 03/26/2037.
472330  AA 9 | JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36 1,193,806 | ...oovverecrencrinnns | oo 17400 | i [ | 6.000 |...... 4.342 |MON... 08/10/2009. | 09/26/2036.
47233D AB 7 |JMAC 2009-R11 1A2 MEZ 6.00 9/26/36..... 1,172,103 261,031 et | e 6.000 |....38.322 |[MON...| . 08/10/2009. | 09/26/2036.
50219P  AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021 493,239 TAB | e [ | e 2617 |...... 3.956 | MON... 01/21/2016. | 01/01/2021.
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.... 930,885 | ..o | s 1731 | i [ [ e 5.500 |...... 5.475 |MON... 11/01/2013. | 11/25/2035.
525221 GM 3 |LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036.. 2,785,391 31456 | oo [ e | 1.026 |...... 3.740 |MON... 08/03/2016. | 02/25/2036.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037........ 318,952 4,034 [ | e | s 4.681 |...11.637 |MON... 08/11/2008. | 01/25/2037.
52525F  AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047 RYECHZ: IV IO IOV 42,023 | ..o | s 5.295 |...16.505 | MON... 01/04/2010. | 07/25/2047.
54910L AA 7 |LSTRZ 2015-8 A1 SEQ SNR FLT 08/01/20 RE 715,095 219 [ i [ [ 2617 |..... 2.806 | MON... 10/24/2016. | 08/01/2020.
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033.. 793,901 1,339 [ i e | e 5750 |...... 5.731 |MON... 10/28/2003. | 11/25/2033.
57643M  LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36 177,484 (4,808) [ ..o | e | s 5.750 |...... 7.534 | MON... 04/07/20086. | 05/25/2036.
57645T AA 5 |MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037...........coovvrermmmrvmmmeivenvennirane | cevee | o [eercveneens | o TEM ni.2,458,921 | L 2,530,573 65,216 SRR IO 1.066 3.589 |MON...|. 01/16/2014. | 09/25/2037.
589929 PK 8 | GNABS 1998-GN1 M17.63 02/25/27 ...100.304 73,285 | ..o v | v | | 7.630 |...... 7.520 | MON... 03/05/1998. | 02/25/2027.




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1€0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

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 BJ/AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
590200 W4 3 | MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35 SRR PO ] |l AFM 933,923 |....86.709 | .............955,005 | ..o 1,101,390 878,783 (U4L2] [T RN P 3.230 |...... 4.295 IMON... | ..ccooueee. 2,965 | ..coooue 31,850 | 07/19/2013. | 12/25/2035.
61751D  AE 4 | MSM 2006-17XS A3A SEQ STP 10/25/46............coorveerrrirerisreeinsceiieneienenes | i e 1,202,577 608,458 £ A R I 5651 |..... 5.612 |MON... 01/11/2013. | 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047...........covvvirireririinrinriiiniieeies | ceveees ] 1,940,603 1,724,519 20,793 [ oo [ e | 6.000 |...... 4.604 |MON... 01/08/2014. | 07/25/2047.
61755F  AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037..........cooomrveereeieniieniieseisssiissniiinnes | cevenns e 61,078 4863 | ..o [ s | e 0.836 |...... 0.838 | MON... 08/01/2013. | 06/25/2037.
61758M  AA 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE...........ccocoovirverimririiiriiniins 2,789,335 | ..o | i (25,389) [ ..ovvvrerriririiens [ e [ e 6.000 |...... 4.784 |MON... 08/21/2012. | 04/26/2036.
61758Q AH 1 |MSRR2010-R12B SEQ CSTR 07/26/2035 RE...........cccoovmmmmriimmriinierrrrirennees 1,954,911 b7 O U DR 3.046 3.928 |MON... 03/09/2012. | 07/26/2035.
61758V AP 2 |[MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37..........cccoevvvvvrrmrrianns 334,490 | ..ovvvverrienriens | 3,789 [ [ | 6.500 |...... 7.716 |MON... 02/09/2010. | 10/26/2037.
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............cooovvimrrriiiriiiiniieneiianeiins 823,740 T [ [ 6.500 |....19.602 | MON... 02/09/2010. | 10/26/2037.
61915R  AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35 260,120 SOOI PO 1244 |...... 6.395 |MON... | . 08/26/2008. | 05/25/2035.
62942K  AA 4 |NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043 3,008,083 | ......cooovveenrriinnis | ereeeenn 15,530 | i | s 3.250 |...... 3.917 |MON... 03/11/2014. | 07/25/2043.
643528 AB 8 |NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36..........coocvurecrinriiiriicninciienins 60,793 (1,212) [ oo | e | s 5.909 |...... 3.575 | MON... 12/19/2007. | 07/25/2036.
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36 231,062 (7,087) | oo | e | e 5.340 |...... 4.800 |MON... 01/11/2013. | 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36 115,902 (3,455) | oo | oererieeeiieneienes | e 5.340 |...... 4.723 |MON... 01/11/2013. | 10/25/2036.
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036..........ccccoorsrvvvrnes BAT AL | e | e 42,870 | o | e | e 0.754 | ...... 8.485 | MON... 09/08/2011. | 03/25/2036.
65538P  AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 203,569 3770 | oo | e [ v 5.995 |...12.334 | MON... 05/08/2007. | 03/25/2047.
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE 707,609 | ...oovveceiinciinns | e 16,858 SRR IO 2768 |..... 5.275 |[MON... | . 06/06/2016. | 12/26/2036.
68383N BN 2 | OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035 392,443 26,104 | oo | e | e 0.924 |..... 7.393 | MON... 06/05/2012. | 07/25/2035.
693456 AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043... 3,150,894 | ..o [ i 10,496 | ..oovovvicciiens | e 3.500 3.835 |MON... 02/12/2014. | 09/25/2043.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 385,491 | ..o | v 12,141 | e | e [ e 0.936 |...... 3.535 |MON... 02/12/2013. | 08/25/2046.
74927D  BY 1 |RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37 ...503,976 501,741 1,519 [ s v | e 5500 |...... 5.628 |MON... 07/29/2010. | 10/26/2037.
74927T AC 5 |RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE.............. 2,200,000 2,043,189 5,449 | oo | e [ s 6.831 |..... 7.002 | MON... 08/20/2013. | 10/26/2034.
749280 AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037........covvvvvervrvrvinnrnnns 1,866,467 1,047,607 34,023 T s [ e 2428 | ... 5.098 | MON... 07/08/2010. | 06/26/2037.
74928F  AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.............cooommrrerrrrerriiirereiireneiins . . 1,897,236 894,696 | ....voorerrerrrrieiies | rerrerineeeninnis | e | s | e 6.000 |...... 9.833 | MON... 07/08/2010. | 03/26/2036.
749280 AL 1 |RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36..........ccooemmviiamriinriianniiinns | wvenne [ oo | covvivinne | e IFM 0. 305,214 | 99.221 | ... ..312,202 308,930 2,710 | [ 2.851 |...... 5.283 |MON... 11/03/2009. | 08/25/2036.
749280 AM 9 | RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE...........cooovvvemecrimereireneirenens | veeee [ v | cervvveeen | e TEM | i .641,347 | . ..700,336 676,484 | ... | i 11,040 USSR O 2851 |...... 6.071 |[MON... | . ..32,235 | 03/21/2013. | 08/25/2036.
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36 76,114 S OO SOOI PO 3.065 |...... 4.121 |MON... ....2,218 | 11/05/2009. | 10/25/2036.
74930V AA 9 |RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036.. 456,385 | ... | i 13,216 | oo | e [ oo 3.0 |...... 5.783 |MON... 10/18/2011. | 05/26/2036.
74951P  DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037. 799,208 308,270 | oo | e [ 1.244 |....40.014 |MON... 03/09/2012. | 03/10/2037.
75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/2037 e 1,231,308 1,302,357 | ..o | v 19,987 | oovvecevireiiins | e [ e 3.969 |...... 6.886 | MON... 09/21/2010. | 09/25/2037.
759950 EM 6 |RAMC 2004-4 AF5 SEQ STP 02/25/2035..........cccvveeriniinrireirerinerssinsrsssseeseninnes | coveres [N (TR IV M| e 1,805,625 1,830,441 4,859 | oo | s [ e 5493 |..... 5.186 | MON... 08/24/2010. | 02/25/2035.
760985  7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 41,681 | .o | e 11,959 | oo [ e 5.220 |...58.363 | MON... 07/20/2004. | 07/25/2034.
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33 322,106 (2,724) [ oo | e | s 6.170 |...... 6.581 | MON... 04/16/2003. | 04/25/2033.
76110H  J6 7 |RALI2004-QS16 1A2 SEQ 5.50 12/15/2034...........ovvveecrrirerrrecie 1,437,263 | ..o | e 11,351 | s 16,949 | ..o | e 5500 |...... 6.076 | MON... 08/27/2013. | 12/25/2034.
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35..........ovvverimriieriiiieiins 412,968 584 L ORI PO 6.000 |...... 6.768 |MON... | . 02/08/2008. | 10/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36.... 202,414 LIV T RRTINE ERRRR OO 5500 |...... 7.899 |MON... 02/13/2006. | 02/25/2036.
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035 425,886 T011 | o e [ s 3.168 |...... 5.160 | MON... 07/23/2013. | 03/25/2035.
76112B C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35...... 1,165,358 | ...ocvveccrccciieens | v 134761 | s | e [ e 1.196 |....13.007 |MON... 08/02/2011. | 09/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035.. 3,093,692 26,423 | oo [ | 3.100 |...... 5.098 | MON... 07/05/2016. | 05/18/2035.
76112B SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34 172,456 1435 | s e | e 5.000 |...... 5.432 |MON... 10/24/2005. | 09/25/2034.
81745A AB 3 |SEMT 2013-5 A2 SEQ CSTR 05/25/2043 e 1,903,727 1,912,110 [ oo | v 12,929 | oo [ [ 3.000 |...... 3.858 | MON... 03/17/2014. | 05/25/2043.
81745)  AA 6 | SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043 e | s e |l ARM 1,489,305 1,490,935 3516 | .o [ 3.500 |...... 3.714 |MON... 02/27/2014. | 09/25/2043.
81745M  AA 9 | SEMT 2013-2 A SEQ SNR CSTR 02/25/2043............covvovrimriinrireierinniisiinns | oveees ] ..2,298,630 2,307,210 36,836 | ..o | e | s 1.874 |...... 3.647 | MON... 07/11/2014. | 02/25/2043.
83611M  JX 7 | SVHE 2005-OPT4 2A4 SEQ FLT 12/25/2035. .765,000 |..... 89.140 ..891,400 880,510 37,887 e | e 0.934 |...... 4971 [MON...| . 10/09/2013. | 12/25/2035.
85172G  AB 3 | SLFMT 2013-2A M1 MEZ 3.52 12/25/2065. .963,228 |..... 98.190 ..981,900 984,182 5,006 | ..ovververirnriinns | e [ 3.520 |...... 4.132 |MON... 07/03/2013. | 12/25/2065.
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855541 AC 2 | STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.........covveerimiiriririreiiineivciirenis | o e |l IEM 589,473 |..... 95.740 | ..ccovverirns 620,178 586,104 4785 | | e | s 3.251 |...... 5.953 |MON...| .cccounnen 1,755 | .......... 19,226 | 10/10/2012. | 01/25/2037.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35........covvrmmrirerircerenererieensenienens | ceveens 548,462 |..... 79.780 ..625,090 503,403 | ..o | e 18,038 | ovoueeerneriens [ erveereeierisniienes [ e 0.884 |...... 4.396 |MON... 08/27/2008. | 08/25/2035.
86359Y AG 6 [SASC 2006-BC1 A5 SEQ FLT 03/25/2036...........cocovvvrieereiniieiieiierisiiiniinns | covies 402,317 | ... 97.890 476,500 53,205 | ovooovviereiiennes [ e | o 0.916 |...13.216 | MON... 05/18/2011. | 03/25/2036.
86360B AJ 7 [SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036...........c..evverevereerrninnrinerirenes | ceve 453414 | ... 88.063 439,791 T T (R O 3.269 |...... 3.142 |MON... 09/27/2012. | 05/25/2036.
88156E AB 2 [ TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 .835,614 |..... 89.250 848,641 36,980 | ..oovviciierieni | e | s 0.956 |...... 7.362 | MON... 03/04/2016. | 01/25/2038.
88157V AB 3 [ TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038 837,130 31434 | e | e | e 1.056 |...... 5.402 | MON... 04/30/2010. | 08/25/2038.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37 1,063,943 [ ..o | e 15,306 | ..vouivrieiiiens [ e [ 2.598 |...... 4.957 |MON... 05/20/2016. | 02/25/2037.
93363P AC 4 | WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36 3,890,807 | ..o | s 13,484 | oo [ e [ e 2617 |..... 3.969 |MON... 09/16/2016. | 11/25/2036.
93934N AR 6 | WMALT 2006-5 2CB2 SEQ FLT 07/25/2036...........coovveomrreeerriirs 99,164 496 SOOI PO 1.356 |...... 6.727 |MON... | . 04/23/2008. | 07/25/2036.
94980G AH 4 |WFHET 2004-2 Al7 SEQ 5.0 5/25/2034........c.cooveoivenerrrrinnes 47,439 672 [ oo | e [ e 5.000 |...... 5.775 | MON... 08/27/2004. | 05/25/2034.
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034 170,204 | oo [ e 13,201 | oo [ e [ 2.556 |...13.078 | MON... 10/01/2010. | 10/25/2034.
94983T AJ 9 [WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36 238,397 6,599 | oo [ e [ s 3.038 |...... 6.159 | MON... 10/11/2011. | 03/25/2036.
94986L  AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037.........coccmvrerrrrnes 118,040 | .ovovevveenererienes [ v 15,146 | oo [ v [ ....12.731 | MON... 11/02/2010. | 12/28/2037.
97652P AL 5 |WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044..........ccoconiversirnniinnns o] . . 913,092 1,430 [ | s 3.500 |...... 3.607 [MON... | .coovvrnne 2,680 | ..o 32,155 | 06/19/2014. | 06/20/2044.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities...........coovvreiriessieinssisnieissnsninniens | ... 187,807,394 | XXX | ..........199,660,961 | ..........224,837,680 | ......... 178,214,786 | ......c.cocouc.... 0] ... 4,229,127 | ... 102,403 | ..occcvrnnen 0 XXX XXX XXX | ........ 722,957 | ... 8,202,329 XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
03063N  AD 9 |ACRE 2010-ARTA A2FX ABS 4.9543 01/14/29.......ccosvemerennirnerrnrrnenseinsinnns | e | e | el IEM 999,997 |...107.300 | ..............1,073,000 | ...cccouenee 1,000,000 1,000,000 [ ..oeomeverineiiciines | e | eerreeinsennsinens | e | e 4.954 ... 5.006 | MON... 12/09/2010. | 01/14/2029.
05490T AA 0 [BBCCR 2015-GTP A SEQ SSNR 3.966 08/10/33..........cecumvvemrrmerrerrmennnnnnns | eveens [ [roverreens | e TFM | i, 2,574,970 |...102.943 2,500,000 2,566,107 (6,543) [ ..o | e | e 3.966 |...... 3.629 |MON... 08/07/2015. | 08/10/2033.
055359 AC 7 |BCRR 2009-1 2A1 SEQ SSNR CSTR 07/17/40.......ccovverererernerierireriseinerinnns | eeeens ...100.640 2,776,793 2,760,149 PR X7 [N IR IO 5.858 |...... 7.853 | MON... 05/12/2010. | 07/17/2040.
05955T AA 8 |BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51........coovveiririrerrerreriririns | cvvees ...101.050 1,737,920 (1,115) [ oo | e | e 5722 |..... 5.959 | MON... 07/22/2010. | 02/24/2051.
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49.........coceuienerrrrinerierirseenseinns | ceves ...101.370 706,666 5,916 | v [ e [ e 5781 |..... 6.970 | MON... 05/26/2010. | 12/24/2049.
05955T AL 4 |BALL 2009-UB2 A4B3 SUB CSTR 06/24/2049..........cccoovrerrmnrrernennneinninnnns [ ovine [ oo | vervvriinns | e TFE | 021,952,188 | ... 99.990 1,989,627 TB24 | oo [ e [ 5.747 |..... 6.259 | MON... 12/14/2010. | 06/24/2049.
05955U  AA 5 | BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49.......cccvvvmerirmrerneennneneisnnninens | wovneen | oo | covervverne | eeend IFE | ciiinne...980,300 | ... 99.610 1,030,759 [ ..ceveeeerierirneenns | e LT 0K T NI DRI BN 5.544 |...... 7.409 |MON... 02/17/2010. | 06/15/2049.
05955U AG 2 |BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46........cccrvvvriveirerireirenissinsiiinns [ e ...100.130 2,597,832 24,604 | ..coovvirerenns | e | s 5.757 |...... 6.934 | MON... 01/29/2010. | 05/15/2046.
07330T AA 0 |BCRR2009-2A 1A1 RR SEQ SSNR 6.50 7/40... ...100.666 501,793 8,621 SOOI PO 6.500 |...... 7.978 |MON...| . 07/30/2009. | 07/17/2040.
125277  AA 1 |CGCMT 2009-RR1 MA4A SEQ SSNR CSTR 3/51.......cvorrerrrinnieerierienerninins [ e . ...100.080 4,482,309 97,329 | oo | e | e 5485 |..... 8.077 |MON... 09/30/2009. | 03/17/2051.
125278 AC 5 |CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51........coovveeerrrinererirenneninnes [ everen | oo | vvvererrene | e SAM [ i 2,777,875 |...102.180 2,593,956 | ...oovrieririeeinns | e (35,254) [ .ovverererrerneeins [ e [ e 6.068 |...... 4.669 |MON... 01/10/2011. | 02/19/2051.
12527E  AD 0 |CFCRE 2011-C1 A4 SEQ CSTR 04/15/44.........ooovviieninererinsiisinsrerssisies s e [l AEMY 2,048,438 |...107.620 2,021,040 (5,602) [ .vvveerrererirnree [ eerreeerernniseeenens [ s 4.961 |...... 4.661 | MON... 08/04/2011. | 04/15/2044.
12527X  AB 2 |CGCMT 2010-RR3 MLJR SUB CSTR 06/2050...........ccouererrermeerinimeenerserirenens | eeeees ] 2,019,063 |...100.423 2,000,651 (3,581) [ covverervaerrerins | eeererrneenerineeins | e 5733 |..... 5.647 | MON... 03/17/2011. | 06/14/2050.
12531W  BA 9 |CFCRE 2016-C3 A2 SEQ SSNR 3.597 01/10/48.........oveervrrivererircineirersniininns | corerns [N (TR IV M| e 2,019,976 |...102.114 2,018,206 (1,770) [ oo [ eerrveereresiseirenens [ e 3.597 |..... 3.490 | MON... 01/22/2016. | 01/10/2048.
12593F BC 7 |COMM 2015-LC21 A3 SEQ SSNR 3.445 07/48.........cocovvveerenienirieriienineninenins | e ...102.136 1,508,774 (1,011) [ oo | e | e 3.445 | ... 3.375 | MON... 01/07/2016. | 07/10/2048.
12621R  AA 2 [COMM 2010-RR1 GEA SEQ SSNR CSTR 12/11/49.. RO IO e . ...100.133 . 1,061,981 [ .o | e 12,524 | oo [ [ 5.543 |.... 6.852 | MON... 02/05/2010. | 12/11/2049.
12624K  AD 8 | COMM 2012-CR2 A4 SEQ 3.147 08/15/2045..........ccvvverereeriererneerseersesisersnenes | ceveens JP ISP I TFM | s 4,099,741 |..103.122 | ... 4,124,868 | .............. 4,000,000 4,069,045 | ....oooverrririinenns [ s (12,402) [ .oovorerereernerins [ erverierirseeseeinns [ e 3.147 | ...... 2.797 |MON... 08/08/2012. | 08/15/2045.
126250 BF 9 [COMM 2013-CR9 A4 SEQ CSTR 07/10/2045 FSSTSTIURTRRTOONS O e |l TEM 4,668,594 | ...108.000 4,500,000 4,617,456 | ..oocverrcenirens [ e (16,329) [ ..ovevrerrerriins [ e [ e 4.232 | ... 3.848 | MON... 10/16/2013. | 07/10/2045.
12632Q AW 3 [COMM 2014-CR18 A4 SEQ SSNR 3.55 07/15/47.......ccovvveeriereneernsnireisinsiinenes | cevnee | e | e TEM e 1,009,956 |...103.135 1,000,000 1,007,390 (1,049) [ ..o | e | oo 3.550 |...... 3.438 | MON... 06/19/2014. | 07/15/2047.
12632Q  AX 1 [COMM 2014-CR18 A5 SEQ SSNR 3.828 07/47.........c.cevvviviiriniinnicnniceiiienins | crvi o] 1,029,927 |...103.885 1,000,000 1,022,973 (2,842) [ ..o | e | e 3.828 |..... 3.479 |MON... | .occ0oeee. 3,190 | e 38,280 | 06/19/2014. | 07/15/2047.
12639C  AA 5 [CSMC 2009-RR4 A4A SEQ 5.695 09/15/40..........rvverivemermeernerierieeesseesssines | cevees [P OO VPO | = ISR 1,773,463 |...100.603 2,098,482 2,075,153 54,097 | oo | e 5.695 |...... 8.988 |MON... | ...........9,959 | ....... 119,509 | 09/18/2009. | 09/15/2040.
12639C  AG 2 |CSMC 2009-RR4 A4B SUB 5.695 09/15/40..........ccocoureeririririniiniinciireniniins | crvis ..101.220 1,000,000 996,521 2,243 | oo [ | e 5.695 |...... 6.008 |MON... | ..cccc.... 4,746 | .......... 56,950 | 06/16/2011. | 09/15/2040.
12643) AA 4 |CSMC 2010-RR1 1A SEQ 5.692 04/16/49... (ST PR e ...100.143 2,558,094 2,548,494 20,699 | .o | e 5.692 |...... 6.479 |MON...| ......12,134 | ........ 145,607 | 02/03/2010. | 04/16/2049.
12643) AW 6 |CSMC 2010-RR1 2B SEQ 5.695 09/15/2040 RE SRS U o . ...101.397 1,000,000 1,001,870 (7,300) [ .ooovvorinnireiis | e | s 5.695 |...... 4.976 |[MON... | ......... 4,746 | ......... 56,950 | 08/15/2012. | 09/15/2040.
12643K  AQ 6 |CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39.... .842,634 |...101.380 ...894,487 895,950 | ..o | s 11,778 ceeres 5.935 |..... 6.904 |MON... | . 03/10/2010. | 09/15/2039.
17311Q  BK 5 |CGCMT 2007-C6 A4 SEQ CSTR 12/10/49, e ..2,958,086 |...100.770 3,000,000 2,994,140 5,153 | i [ [ 5711 | ... 5.977 |MON... 08/09/2007. | 12/10/2049.
20048E AY 7 |COMM 2013-LC6 A4 SEQ 2.941 01/10/2046 [SPPTURTTRUORPORN OO e | el TEM 3,218,906 |...100.501 3,500,000 3,307,127 27,906 | oo | e | e 2941 |...... 4.005 | MON... 09/06/2013. | 01/10/2046.
233050 AA 5 |DBRR 2011-LC2 A4A SEQ 4.537 04/12/2021.........ccoovrvmrririiveiirnirenisnisnienns [ s o] 1,579,980 |...107.838 1,500,000 1,538,227 (8,612) [ oo | eeererrinniieeiiieeins | e 4.537 |..... 3.878 | MON... 09/21/2011. | 07/12/2044.




€eol3a

Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F

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 BJ/AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21.......coomiveriiriireiisierissisiissiiens 1,200,410 |...101.866 | .............. 1,210,730 | covovvvrnneee 1,188,550 1,190,382 (1,207) [ oo | v | e 4638 ... 4.490 [MON... | .o 4594 | ... 55,125 | 08/11/2011. | 08/10/2044.
23305Y AJ 8 |DBUBS 2011-LC3A AM SEQ CSTR 07/10/21.... 486,223 |...110.500 ..552,502 ...500,000 492,897 1,015 [ e e | e 5345 | ... 5.803 |MON... 08/11/2011. | 08/10/2044.
30288L AN 3 | FREMF 2016-K53 B MEZ 4.1557 03/25/2049 .976,250 |..... 96.500 ..965,000 1,000,000 977,186 936 [ .o [ s [ 4.019 |...... 4.391 |[MON... 06/16/2016. | 03/25/2049.
302900 AL 3 |FREMF 2012-K22 C MEZ 3.8108 08/25/2045.............covvemreemrrenrreeneinrisneiesnens | eovere | oo | convesniees | co TFM | ... 997,813 | ..o 97.282 972,820 1,000,000 997,866 LT SOOI DURVPRRIRRRRTION BOOOON 3.686 |...... 3.753 | MON... 07/25/2016. | 08/25/2045.
302910 AJ 2 |FREMF 2013-K29 B MEZ CSTR 05/25/204............ccooovvrimririiiriiciiniiireninens 100.188 ,254,222 2,250,000 2,050,444 25,590 | oovivreiierienins | e | oo 3481 |...... 5.200 | MON... 07/17/2013. | 05/25/2046.
30295D AG 7 | FREMF 2016-K57 B MEZ 3.9188 08/25/2049.............ccccooommveemmmeennecrenecrnneinns | woveene | v | cervicvene | e TFM | ...575,308 | ... 92.443 ..554,658 ...600,000 575,806 499 | oo [ s [ s 3919 | ... 4.495 |MON... 09/15/2016. | 08/25/2049.
30295R  AS 0 | FREMF 2016-K59 B MEZ 3.575 11/25/2049............cocovmvvverivnrinniinnincrinniinnns o | oo [ corniveine | e TAM | 449,603 | ... 88.840 | .... 444,200 | .. ...500,000 449,972 369 [ [ [ 3.575 |..... 4.936 |MON... 11/15/2016. | 11/25/2049.
357081 AE 8 | FREMF 2015-K720 B MEZ SEQ 3.3894 07/2022 ..1,915,000 |..... 96.960 | ......cccc... 1,939,200 | .............. 2,000,000 1,920,558 5,558 | ..ovverereriereinns | erreenn 3.389 |...... 4.234 |MON... 07/06/2016. | 07/25/2022.
36186X AE 7 | GMACN 2012-BLIS 10 0.576 07/10/2050. .509,881 5470 | ... 382,900 406,084 (9,716) [ oo | e | e 0.576 |...... 7.550 |MON... | . 11/28/2012. | 07/10/2050.
36191Y  BA 5 |GSMS 2011-GC5 A3 SEQ SSNR 3.817 08/2044. ..1,009,962 |...104.350 | .............. 1,043,500 | .............. 1,000,000 1,004,153 (3,025) [ ..oovevnreerrirerins | e | e 3.817 |...... 3.653 | MON... 09/22/2011. | 08/10/2044.
36192C AE 5 |GSMS 2013-GC10 A5 SEQ 2.943 02/10/2046...........cocooovvverivciirisricniisciienns [ s 3,693,105 |...100.850 4,000,000 3,788,955 30,216 | oo | e | s 2,943 |...... 3.951 | MON... 09/04/2013. | 02/10/2046.
36197X  AK 0 |GSMS 2013-GC12 A4 SEQ 3.135 06/10/2046.............covvveerrearreennirisniiinnies | e 5,827,008 |...104.390 6,150,000 5,923,003 30,601 [ oo [ | 3135 |...... 3.809 |MON... 10/18/2013. | 06/10/2046.
36248E AB 1 | GSMS 2010-C2 A2 SEQ AFC 12/10/43 SOOI SO 2,089,844 |..111.370 2,000,000 2,040,571 | .o | e (10,077) [ oo | e | e 5162 |...... 4.591 |MON... 08/08/2011. | 12/10/2043.
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44............coovvveiirririieiseneveneresnis | v 4,507,812 |...109.750 4,421,794 4,460,013 (9,679) [ ..ouvernrererierins | e | e 4753 | ... 4.525 |MON... 08/29/2011. | 03/10/2044.
46590K AD 6 |JPMCC 2015-JP1 A4 SEQ SSNR 3.6498 01/49.........coomvvererieiecinereieneiienens | e ..2,019,984 |...103.590 2,000,000 2,017,993 (1,980) [ .oooeverrrireriinn | e | e 3.650 |...... 3.538 |MON... 12/15/2015. | 01/15/2049.
46625Y CV 3 | JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41 .116,507 |...100.000 15,568 | .coooociciieniins [ | v | ceveeseisssiennies [ s 5115 | ... 5.035 |[MON... | . 12/02/2004. | 07/15/2041.
46630 AC 3 | JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49 .235,935 |...100.026 243,490 1,893 [ oo | e | e 5420 |..... 5.924 |MON... 08/17/2007. | 01/15/2049.
46630J AE 9 | JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049 491,250 |..... 99.700 491,760 510 [ v | e | e 5.464 |..... 6.053 | MON... 09/29/2016. | 01/15/2049.
46632H AD 3 | JPMCC 2007-LD12 A4 SEQ 5.882 02/15/2051...........ccooorvverrrrererriereireneiirenens .887,224 |...101.170 834,332 | .o [ e (10,970 [ oo | e | cerees 5.882 |...... 4.519 |MON... ceren49,348 11 09/16/2011. | 02/15/2051.
46634V AX 6 | JPMCC 2010-RR1 WBA SEQ CSTR 6/20/2049...........ccccoooemvieirriiinniinciiiniins | e 4,768,161 |...100.380 4,812,269 9419 | oo [ | 5707 |...... 6.017 |[MON... | ........22,967 | ........ 280,465 | 06/04/2010. | 06/20/2049.
46634V BG 2 |JPMCC 2010-RR1 WBB SEQ CSTR 06/2049 RE..........ccooocmrvvierriirirnrireniririneies | e 2,974,219 | ..... 99.922 3,000,000 2,988,900 3678 | s [ e [ 5.707 |..... 6.023 | MON... 02/10/2012. | 06/20/2049.
46635T CG 5 |JPMCC 2011-C3 A4 SEQ 4.7171 02/16/48.........coovrririereriseirerineiisissisessniseenes | over 1,955,938 |...107.261 2,000,000 1,976,812 4,318 | o | s [ e 4717 |...... 5.040 | MON... 08/11/2011. | 02/15/2046.
46636V  AC 0 |JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046 SRR U 1,709,027 |...107.380 1,692,109 1,699,416 (1,520) [ oo | e | e 4171 |..... 4.061 |MON... 09/16/2011. | 08/15/2046.
46639) AE 0 |JPMCC 2013-C10 A5 SEQ SSNR 3.1425 12/47..........ooovvviiiriiiriccrisnisinnis | s ..2,791,406 |...102.410 . 3,000,000 2,857,126 | .oovvvverrerrevinns | e 19,858 [ s | e | s 3.143 |...... 4.038 |MON... 07/05/2013. | 12/15/2047.
46639Y AQ 0 |JPMCC 2013-LC11 A5 SEQ 2.9599 04/2046 ...101.130 ,011,300 1,000,000 953,165 | ...ccveoeerieeriennins | crreeeeeen8,346 [ i | e [ e 2.960 |...... 3.810 |[MON... | . 07/31/2013. | 04/15/2046.
48124W  AA 7 | JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51 ...100.140 ..2,425,170 2,405,611 | .oooecrecciiinni | 82,848 [ | [ 5716 |..... 8.220 | MON... 10/02/2009. | 03/18/2051.
48124X  AA 5 | JPMCC 2009-RR2 GEA SEQ 5.543 12/17/49 RE..........ccoooomvrvvmmrivmecicreceinenees | weveeee | v | cervvcvenen | e TFE | i, 715,795 | 99.870 791,152 789,037 | ..o | eeveeenen 14,265 [ i i | 5543 |..... 7.415 |MON... 10/29/2009. | 12/17/2049.
48124X  AC 1 |JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050 ...100.440 2,032,531 | .o | 30,029 [ i [ | e 5733 |...... 7.437 |MON... 10/29/2009. | 06/17/2050.
61690A AD 6 |MSBAM 2015-C27 A3 SEQ SSNR 3.473 12/47 ...103.060 1,019,711 [ i | e 1,852) [ i [ e | 3473 | ... 3.208 |MON... 02/17/2016. | 12/15/2047.
61690F AL 7 |MSBAM 2015-C22 A3 SEQ SSNR 3.046 04/48............ccoovrvvvrnrrerrnrnrrernesnnins [ ovine [ | vervvrnnns | e IFM | i 977,611 L 99.126 Q7T458 | .o | e (183) | i | e e 3.046 |...... 3,042 | MON... 02/12/2016. | 04/15/2048.
61690Q AD 1 |MSBAM 2015-C23 A3 SEQ SSNR 3.451 07/50............coomrveareeiincrininriiinciins | ceveees 2,080,313 |...102.216 2,073,286 | .....ooovvvercrrennnes | eerrreeneedT,027) [ s | e | e 3451 |...... 2.949 |MON... 02/11/2016. | 07/15/2050.
617458 AE 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047........ccovvvmirieririiniisiiesissiesissiieniins | eveees 1,648,621 |...105.150 1,636,625 | ...coovverrivcricrnes | verreneeee(3185) | o [ [ s 4.700 |...... 4.499 |MON... 02/10/2011. | 09/15/2047.
61754)  AF 5 |MSC 2007-T27 A4 SEQ CSTR 6/11/42.........cooivrreeerniieceesceeeseeeseeiesenes | ceveees ..101.132 . 1,804,058 | .....ooovvrmnririnns | v, 108 [ o [ e | 5643 | ... 5.852 | MON... 08/14/2007. | 06/11/2042.
61761Q AE 3 |MSBAM 2013-C8 A4 SEQ 3.134 12/15/2048...... ...100.773 ,007,734 962,750 | oo | D, 278 | v | e | e 3134 |..... 3.840 |MON...| . 08/28/2013. | 12/15/2048.
749289 AZ 7 |RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51.........cooorvrieririecerireniiiecnes | ceveees . ...100.529 ..2,288,163 276,113 2,265,206 | ...cooovreeerreennens | 19,382 [ i e | e 5.969 |...... 6.891 | MON... 02/08/2010. | 02/16/2051.
74928H BM 7 |RBSCF 2010-RR3 WBTB SUB CSTR 02/16/2051.........c.cevvovviiiriinniverirenins [ s 2,068,438 |..... 99.986 2,000,000 2,000,749 | oo | e (13,440) [ oo | e | s 5.969 |...... 5.391 | MON... 03/03/2011. | 02/16/2051.
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40..........ccoomvvveierrercrirereiraneis | cevenne 1,672,147 |...101.019 1,572,167 1,577,581 [ evvveeeereniieries | eereerenn(23,831) | o [ e 5.695 |...... 4.530 |MON... 01/20/2011. | 09/16/2040.
86212V AA 2 [STR2016-1A A1 ABS SNR 3.96 10/20/2046.............ccocovricmrrverrerrnriinicnniines | eereeee o [ evnricenne | e TFE | e 1,494,877 | L. 95.313 1,494,891 [ | v 16 | i [ [ 3.960 |...... 4.000 MON... 10/12/2016. | 10/20/2046.
86213C AB 1 |STR 2015-1A A2 ABS SNR 4.17 04/20/2045.............cooovrreerrrerrerrenrreenrisnsiienns | eover | oo | cenvrieniins | oo IFE | ... 975,862 | ... 97.301 977,699 | ..o | v 108 | s e [ s 4170 |..... 4417 |MON... 08/05/2015. | 04/20/2045.
92935) BC 8 |WFRBS 2011-C2 A4 SEQ CSTR 02/15/44...........ocovoreiiiiiciiciiisricniicsniienis | s 3,151,641 |...108.990 3,008,914 | oo | crenneenn(16,785) [ oo | e | s 4.869 |...... 4.229 |MON... 08/05/2011. | 02/15/2044.
92936C AJ 8 |WFRBS 2011-C4 A4 SEQ SSNR 4.90 6/15/44.............cooovvvmrveinrnrrinnivinniiinnnns | v [ oo | cevvicvenn | e TFM ] 2,030,469 |...109.661 2,011,892 | .o [ eeriieened(3,104) [ s | s | e 4902 ... 4.752 |MON... 08/05/2011. | 06/15/2044.
92938E AM 5 [WFRBS 2013-C16 A4 SEQ 4.136 09/15/2046 1,514,913 |...107.084 1,509,923 | ... | verrennens(1,803) | o [ [ s 4.136 |...... 4.027 |MON... 09/17/2013. | 09/15/2046.
94989Y  AY 9 |WFCM 2016-C32 A3 SEQ SSNR 3.294 01/15/59..........coovvvemmmrimenrirmernneiienns | eevevee | oo e | el IEM | i 1,009,976 |...100.530 ..1,005,300 1,009,099 [ ..oovovvveerenireries | ovrrienrenna(877) | o [ e 3294 |..... 3.180 | MON... 02/03/2016. | 01/15/2059.
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3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities JE TP PO PP PR PPPPOPORRIRIO [T 129,794,679 XXX | s 135,553,459 [ ... 131,905,281 | ......... 131,537,857 0 369,229 0].. 0 XXX XXX XXX | e 479,009 | ..... 6,051,925 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
00102D AC 2 |ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26.........ccooeveriveriinrienrireiirenissiens [ s [P PPN IOV 1FE| o 1,000,000 |...100.130 | ..............1,001,300 | .............. 1,000,000 1,000,000 [ ..o | e | e | s | s 3.535 |...... 3.550 | FMAN. 10/09/2014. | 11/01/2026.
00190Y AG 0 |ARES 2013-2A C CLO FLT 07/28/2025, ...100.300 1,000,000 968,828 5,515 | v [ v [ e 3.640 |...... 3.701 | JAJO.. 06/28/2013. | 07/28/2025.
00191L  AE 2 |ARES 2013-3A B2 CLO MEZ 4.07 10/17/2024 o] . . ...100.040 1,500,000 1,500,000 [ ..ooouiinnieiiienins | e | e | e | 4.070 |...... 4.091 |JAJO.. 10/10/2013. | 10/17/2024.
00191L  AJ 1 |ARES 2013-3A C2 CLO MEZ 5.09 10/17/2024..........cocvorerrrvanrrrnierrennrrinciiins | ceveees e . .980, ...100.050 988,112 2,417 5.090 |...... 5.441 | JAJO.. 10/10/2013. | 10/17/2024.
00213R  AA 1 |ARLFR 2012-1A A1 ABS FLT 12/15/2042.........ccovvverrrerinerrsrirsnenneienssnsensens [ eoveees | oo | conereeiine | oo IFE | i 571,653 | o 98.547 BT1,553 [ oo o | e | s | e 2454 | ... 2.466 |MON... | . 12/06/2012. | 12/15/2042.
00213R  AB 9 |ARLFR 2012-1A A2 ABS SNR SEQ 3.81 12/42 101.170 3,478,173 3,190 | oo [ e | 3.810 |..... 3.960 | MON... 03/27/2014. | 12/15/2042.
00214M  AA 1 | ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044 ] 1,074,911 |.... 95.934 1,107,739 1,076,991 4275 | s | e | e 2.920 |...... 3.789 |MON... 06/23/2016. | 06/15/2044.
00214M  AB 9 |ARLFR 2014-1A A2 ABS SNR SEQ 3.97 06/44............cccooomimrermrrriniriinniiinnns | ceveees e | el IFE | 2,998,301 |..... 94.088 3,000,000 2,998,670 150 | v [ ererereeiesinenenes [ s 3.970 |...... 4.010 [MON... 06/18/2014. | 06/15/2044.
00452P  AD 9 [ACIS 2015-6A A2 CLO SSNR 3.367 05/01/27 SRR IO o] ..2,000,000 |...100.000 2,000,000 2,000,000 | ..o [ e [ | s | 3.367 |...... 3.381 | FMAN. 03/04/2015. | 05/01/2027.
02665U 3 | AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.........cooevvrerreririeernseisernerienes [ vreees ] ...102.753 963,073 2,108 | oo | e | s 3.786 |...... 3.795 | MON... 09/10/2014. | 10/17/2036.
02665X AA 7 | AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36..........ovrveerrerereireneirererreenies | e e 3,115,297 |...102.680 3,111,872 (3,669) [ ..vuevureaerreris | eeerrerrseinerieeins | e 3.678 |..... 3.560 | MON... 01/22/2016. | 12/17/2036.
02666A 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45............coovvviireiirciisneiinniis [ e i | el IFE | 2,424,182 |...100.649 2,422,877 (22272 OO SOOI PO 3.467 |..... 3.473 |MON... 02/26/2015. | 04/17/2052.
02666A AB 4 |AH4R 2015-SFR1 B ABS MEZ SEQ 3.813 04/45 .599,972 |...100.170 ..601,020 599,616 | ...ouvverrrerrrriiens | e (84) | covvverrrieriiies | e [ e 3.813 |...... 3.824 |MON... 02/26/2015. | 04/17/2052.
02666A AC 2 |AH4R 2015-SFR1 C ABS MEZ SEQ 4.11 04/45 . . .537,095 |...101.500 ..548,100 537,173 LG SRR U PO 4110 |..... 4.191 [MON...| . 06/29/2015. | 04/17/2052.
02666B  AA 4 | AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45..........ovvveerrereriirinrireneireenies | e e 490,034 [..102.332 | .... ..501,480 | .. 489,951 | ... [ i ((CI1 ) TSRO IVSPORTRRRPOON PO 3732 | ... 3.740 |MON... 09/11/2015. | 10/17/2045.
02666B AG 1 |AH4R 2015-SFR2 XS ABS RES SNR 10/17/2045..........ccocovivmviiirriinriiinciinns [ e e ......0.001 5 0 (V[OOSR OO IS ..245.263 |MON... 09/11/2015. | 10/17/2045.
03329K AC 7 |ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28...........ccooomurveerarrrranerinrrrrienins | oo o] ..1,000,000 |..... 97.750 | .ovrereerern. 977,500 | oo 1,000,000 1,000,041 A [ | e | s 2.880 |...... 2.889 | JAJO.. 06/22/2016. | 07/28/2028.
04280P  AC 1 |AWPT 2014-2A A1F CLO SEQ SSNR 3.53 03/26..........coovoommviereiereiienniiinnns [ ceveeas e 3,500,000 |...100.500 3,500,000 3,500,000 | ..o [ e [ s | s 3.530 |..... 3.546 | MJSD. 02/06/2014. | 03/12/2026.
05363U AG 8 |AVERY 2014-1A B2 CLO MEZ 4.325 04/25/26............coomerverereerererrariirsneiiins | e o] 1,000,000 |...100.680 . 1,000,000 1,000,000 [ ..oceoueeeenerrenies | rererneereninnineiis | eeveseessensinens | rereseeeeisseenes | e 4325 |..... 4.348 |JAJO.. 03/19/2014. | 04/25/2026.
05605G AJ 1 |B2R 2015-2 B ABS SEQ MEZ 4.867 11/2048..........cocovvvvirvrrrrirerersererinnissirenns | vorerns e 1,029,983 |...102.684 ,026,835 1,000,000 1,025,898 (AT SRR ISORORR OO 4.867 |...... 4.405 | MON... 11/10/2015. | 11/15/2048.
05874P  AA 4 [BALLY 2013-1A A1.CLO FLT 05/20/2025...........ccomvvemerrerrnrereriseerseesssineriens | sevees ] 1,000,000 |..... 99.950 999,500 1,000,000 1,000,000 [ ..oceouveerrmerierins | rererneereninsinenins | e | e | e 2.091 |...... 2.097 | FMAN. 04/12/2013. | 05/20/2025.
08179X  AA 3 |BSP 2013-lIA A1 CLO FLT 07/15/2024........ ...100.040 ...1,000,400 1,000,000 998,711 858 | oo [ e [ 2.080 |..... 1.546 | JAJO.. 05/06/2013. | 07/15/2024.
08180R  AJ 4 |BSP 2015-VIIA A1B CLO SEQ SSNR 3.36 7/27. ..1,000,000 |...100.430 ,004,300 1,000,000 [ ..ooovverrrireriiiens | e [ e | e | e 3.360 |...... 3.374 |JAJO.. 06/30/2015. | 07/18/2027.
09627D  AJ 4 |BLUEM 2013-4A B2 CLO MEZ 4.39 04/15/2025...........ccooovommmiemnniiinciisniiiinins | s 1,000,000 |...100.430 1,000,000 [ ..ooovveoriiinriiinns | o [ e [ e | 4390 |...... 4.414 | JAJO.. 12/05/2013. | 04/15/2025.
12479H  AA 7 |CAUTO 2011-1A A ABS 5.61 11/15/2039.........cmvvimririrriiieneiseiseceiseseieenes | oo ...100.053 1,863,959 (1< STUUURRRNTIRN ISR BN 5.610 |..... 5.682 | MON... 11/18/2011. | 11/15/2039.
12479L  AA 8 | CAI 2012-1A A ABS 3.47 10/25/2027 cevrnreenseseneenenens | | G v [l IFE ] 285,013 Ll 97.410 285,503 1,012 | e | s [ e 3.470 |...... 4.288 | MON... 06/24/2016. | 10/25/2027.
12479L  AC 4 | CAI 2013-1A A ABS 3.35 03/27/2028............ocvvereeeieeiieneeoreneiiseseeeseeieneiens | e cevvenenee | TFE] nn..606,250 | ... 97.789 607,537 2,669 | oo [ e | e 3.350 |...... 4.360 |MON... 06/24/2016. | 03/27/2028.
12479R  AB 3 |CAUTO 2014-1A A ABS MEZ 3.66 10/15/2044............coovvrvririrnrierrnsirerisnissies | evees e [l IFE] 999,399 L 98.562 999,574 81 | e | s [ e 3.660 |...... 3,698 | MON... 10/10/2014. | 10/15/2044.
12549F  AE 9 |CIFC 2013-4A A2 CLO SSNR 3.31 11/27/2024.. ...100.480 . 998,231 BT [ s [ e [ e 3.310 | ...... 3.448 | FMAN. 10/22/2013. | 11/27/2024.
12549F AS 8 | CIFC 2013-4A C3 CLO MEZ 5.41 11/27/2024.... o] ...101.890 | .... 509,450 | .. ...500,000 500,000 [ ..oovorieriiiiiniis e | e | e | 5410 |..... 5.447 | FMAN. 10/22/2013. | 11/27/2024.
12549V AQ 7 | CIFC 2014-4A A2 CLO SSNR SEQ 3.428 10/26...........ccoomrvrerrrrererresieraneires | ceveees . ..100.750 | .oovvvornne 1,007,500 | ...cooooueve 1,000,000 1,000,000 [ ..ooovvererieriiiens | e [ eeveeeeiieneeinnens | e | e 3428 |.... 3.443 | JAJO.. 08/05/2014. | 10/17/2026.
125634  AJ 4 | CLIF 2013-2A NOTE ABS 3.22 06/18/28..........ccocrvvirernrrrernrneisnrsnnsnssisnneninns | vereene | oo | eevnvverins | oo TFE | v 1,234,744 | L. 95.079 1,174,416 1,234,873 90 | oo | v [ e 3220 |...... 3.250 | MON... 06/05/2013. | 06/18/2028.
125634 AL 9 | CLIF 2013-3A A ABS 3.67 11/18/2028..........coooerveeereeeenereenereeneresnesennsesnnnnen | evenes | oo | conereinnee | e TFE | . 317,709 [ 96.937 317,734 317,714 0 [T IFURIRRRRIROT SO 3.670 |...... 3.700 | MON... 11/05/2013. | 11/18/2028.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029... 2,672,432 |..... 96.340 2,733,177 2,676,155 8,375 | oo [ e [ s 3.380 |...... 4.009 |MON... 06/08/2016. | 10/18/2029.
12803P  AA 6 | CAJUN 2011-1A A2 ABS 5.995 2/20/2041 2,263,636 | ..... 99.708 2,263,636 2,263,836 | ...vvooeeeeeeeeeees | oo | oo | e 5.955 5.999 | FMAN. 02/18/2011. | 02/20/2041.
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28.. IV IO e . . ...100.822 1,500,000 1,500,000 [ ...oouviriciirerines | e | e | s | 3.338 |...... 3.312 | JAJO.. 12/11/2015. | 01/20/2028.
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038 B e . X ...100.369 910,227 ...906,882 906,874 LT [T SRR DOt 5.730 |..... 5.801 | MON... 12/09/2010. | 12/15/2038.
14575H  AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046..............cccovvvenrivnrrcnnrrcrrnniinnnns | eoreeee oo [ evnriienne | e TFE ] 01,976,926 | ... 98.315 ...1,944,322 1,977,652 1,976,998 B4 | oo [ s [ 4.550 |...... 4.600 [MON... [ .........3,999 | ..o 68,987 | 03/03/2016. | 02/15/2046.
14855G  AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29 ...100.250 ,922,238 1,917,444 1,917,444 5.250 |...... 5.308 |MON... | . 105,660 | 03/05/2014. | 02/15/2029.
150323 AC 7 | CEDF 2014-4A AF CLO SSNR 3.491 10/23/26 e ...100.250 2,000,000 2,000,000 | .o [ e [ | s | s 3491 |...... 3.506 | JAJO.. | ........13,188 | .......... 69,820 | 09/17/2014. | 10/23/2026.
150326 AC 0 | CEDF 2014-3A AF CLO SEQ SSNR 3.347 05/26..........ccoovurvevirieianiiriniiiinines | e e ...100.250 3,000,000 | .coouevererirererrernns [ e [ e | e | s 3.347 3.361 | FMAN. | ..ccooneee 11,436 | ........ 100,410 | 04/10/2014. | 05/20/2026.
150326 AG 1 |CEDF 2014-3A BF CLO MEZ 4.464 05/20/2026 JSSTOIRTRTIN PPN ] ...100.125 500,000 | .voouvverrrirenniriens | reeerieenrisennienns | e | e | 4.464 |...... 4.489 |FMAN. | ........... 2,542 | ... 22,320 | 04/10/2014. | 05/20/2026.
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15032T AG 1 | CEDF 2013-1A B2 CLO 3.351 03/09/2025............cmvvvermrveemnreermnrniennninsnrinnninn | wovnene | v | cervvvnnnn | e TFE | i, 990,000 .....99.500 | .................995,000 | .....ccc...... 1,000,000 994,932 1,360 [ oo | v | s 3.351 |...... 3.523 |MJSD. | ..ccoouuee 2141 | 33,510 | 03/20/2013. | 03/09/2025.
15137D  AQ 8 |CECLO 2014-22A A2BR CLO MEZ 3.4 11/07/26...........coovvevarvevnnrrrncnrrenniciens [ everee | oo e | e TFE | i 3,000,000 3,000,000 3,000,000 | ...cveveevirriinnnes [ e [ e | e | oo 3400 |...... 3414 11/01/2016. | 11/07/2026.
15137 AC 6 |CECLO 2015-23A A2B CLO MEZ 3.9 04/17/26..........vvveoerrererrererreieenriesniies | cvvinne ...100.020 1,000,000 1,000,000 [ ..o | e | e | e | 3.900 |...... 3.919 03/19/2015. | 04/17/2026.
15672Y  AC 4 | CERB 2016-2A A1F CLO SSNR 3.39 11/17/27 ..o | e ...100.018 . 2,000,000 2,000,020 10T N B 3390 |...... 3.403 10/28/2016. | 11/17/2027.
196256  AB 5 |CAFL 2016-1 B ABS MEZ 3.344 06/15/2048.............ccocoooevvvmvrvernnrimnicnnicnciinenes | corevee [ oo [ evnricenne | e TFE ] ci010....999,995 | ... 98.959 989,593 1,000,000 999,841 (154) | cevvovericnnieens [ e [ s 3.344 | ...... 3.338 05/11/2016. | 06/15/2048.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040...........cocoovvvememrreceraneernneicrennnes | oveene | v | cerercvenene | e TFE ] 211,939,698 | ... 97.856 ...1,898,627 1,939,720 28 | e | e | s 2730 |...... 2.750 10/13/2016. | 10/25/2040.
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028...........ccccoumvremrrvervmrncirnrinniinniivenirenes | cenvee | G e [ et IFE | n1...633,329 | .. 95.493 604,789 633,333 | i | e | e | s | s 3.080 |...... 3.100 04/17/2013. | 04/18/2028.
228452  AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022..........cocvovvvvirarrrannienas ...100.000 557,268 557,268 | ..oovorrirerereeiinis | evrreerieninneienns | ennrenenieninnens | e | e 2411 | ... 2418 10/11/2012. | 11/21/2022.
233046 AD 3 | DNKN 2015-1A A2ll ABS SNR 3.98 02/20/45 ...100.242 ,954,638 947,500 2,947,500 | oo [ e e | e | s 3.980 |...... 4.000 01/22/2015. | 02/20/2045.
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040.............cccrsvrerremrirerrrnrrenissnssniinns | evveens | oo [ eoveviienne | cone TFE | i, 907,037 | ... 98.763 ...907,312 907,052 L/ T T IO 2.890 |...... 2.915 05/12/2016. | 06/25/2040.
25755T  AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/2042.............cccoovvvireriricniicnnivcriesiicins | covi 2,328,000 |...101.629 2,328,000 | ..ovverinriinenins [ e [ | e | e 5216 |..... 5.250 03/06/2012. | 01/25/2042.
25755T  AE 0 |DPABS 2015-1A A2Il ABS SNR 4.474 10/45..........coovveioivriinniiiriienivaniciinins | e 1,980,000 |..... 98.063 1,980,005 1] s | e [ 4474 | ... 4.499 10/14/2015. | 10/25/2045.
26224H  AA 5 | DRUGC 2016-1A A ABS 3.979 04/15/2027..........coevvvemerremerreeneirnninrsneersnninns | oveeee | oo | cerviveeee | e 2AM | iceccnn....838,765 | .. 99.200 838,759 () [STOORTOOPTON ORI IOV 3.979 |...... 4.000 06/02/2016. | 04/15/2027.
28618W AB 0 | ERL 2014-1A A2 ABS 3.668 04/19/2044...........ccoooomirviirineiereiesessniinnies | s ..2,180,906 | ..... 96.347 2,185,961 5,055 | .evveerierererenne [ e [ e 3.668 |...... 3.860 09/15/2016. | 04/19/2044.
28618X AB 8 |ERL 2015-1A A2 ABS SNR 3.585 02/19/2045 1,254,703 | ..... 95.837 1,300,000 1,258,208 3,505 | covvverrrienriiens | e [ e 3585 |...... 4.322 23,303 | 06/30/2016. | 02/19/2045.
30256W  AA 5 |FDF 2015-1A A CDO SEQ SSNR 4.40 11/12/30.........ccccvvrirviinnnee . ..1,000,000 |...101.800 1,000,000 1,000,000 [ ..ooovveoriiinniiinns | e [ e [ e | 4400 |...... 4.400 ..44,000 | 10/23/2015. | 11/12/2030.
30256W AB 3 | FDF 2015-1A B CDO MEZ SEQ 5.00 11/12/30.........cvvemmirirrriicreiieciseneiirecens | e 1,000,000 |...101.800 1,000,000 1,000,000 [ .ooovverrrireriiiens | e [ e | e | e 5500 |...... 5.500 55,000 |10/23/2015. | 11/12/2030.
302588 AA 9 |FDF 2016-2A A CDO SSNR 4.285 05/12/2031...........coovvvnmriiinriienniisnniiisnies [ e 1,498,500 |...101.000 1,500,000 1,498,630 130 [ o [ | 4285 | ... 4.303 32,138 | 04/15/2016. | 05/12/2031.
34959W AA 7 |FCBSL 2013-1A A CLO FLT 01/19/2025.... RTINS O 1,000,000 |..... 99.700 1,000,000 1,000,000 [ ..ooovvermerirmniiiens | e [ e | e | e 2.058 |...... 2.063 17,726 | 02/27/2013.| 01/19/2025.
34960B AG 7 |FCBSL 2013-2A B2 CLO MEZ 4.16 10/19/2025...........ccoovvemmmriinriiinriisniiisnnies [ e 1,000,000 |...100.020 1,000,000 1,000,000 [ ..ooovveoriiinriinns | o [ e [ | 4.160 |...... 4.182 10/25/2013. | 10/19/2025.
34960Y AE 2 |FCO 2016-7A A1F CLO SSNR 3.85 12/15/2028...........ccoomerverariiracrirererreneiis | oo 1,000,000 |...100.000 1,000,000 1,000,007 A [OOSR DRI IOV 3.800 |...... 3.816 12/02/2016. | 12/15/2028.
37952U AB 9 | SEACO 2013-1A A ABS 2.98 04/17/2028..........corvrrirvirneirernrisnieississiesssnines | vevenes 943429 |..... 96.720 945,419 1,383 | oo | e 2.980 |...... 3.163 07/22/2013. | 04/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028...........ccoomvvreerriieieisrereneireseisenenes | i 682,945 | ..... 99.990 682,961 N (ST PRI POt 3.670 |...... 3.700 25,066 | 11/04/2013. | 11/17/2028.
379520 AD 5 |SEACO 2014-1A A1 ABS SNR 3.19 07/17/24 1,516,349 |.... 95.942 . 1,516,420 B4 | oo [ e [ s 3.190 |...... 3.216 07/23/2014. | 07/17/2029.
38137L AJ 8 |GOLD8 2014-8A B1 CLO MEZ FLT 04/19/2026. ..1,493,550 |...100.000 ,500,000 1,500,000 1,496,477 A8 | s | e | e 2.908 |...... 2.358 03/06/2014. | 04/19/2026.
38137L AL 3 |GOLD8 2014-8A B2 CLO MEZ 4.237 04/19/26...........oooovvveirriireiienricnciinnis | s 1,300,000 |...100.050 ...1,300,650 1,300,000 1,300,000 [ ..ooovverriiinriiinns | o [ e [ e | 4237 |..... 4.259 03/06/2014. | 04/19/2026.
393647 AC 6 |GRNBR2007-1A C CLO MEZ FLT 11/01/2021 e | oo | o e | e IFE ] c..980,625 | .. 97.172 971,721 1,000,000 984,590 3,965 | .ovorrereerieninnns | e | s 2.636 |...... 4.067 09/14/2016. | 11/01/2021.
40423X  AA 0 |NZES 2016-PLS2 A ABS SNR 5.683 07/25/21.......cccvrvrirervnscerenernvireesnnssinns | vevvnne | oo | evvvivenns | eenn2AM | 1,879,734 [ L 99.900 ...1,877,855 1,879,730 ()] [T (VRSO PO 5.683 |...... 5.751 10/06/2016. | 07/25/2021.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.............coorveerrrreereriineriineeinas | cevenae 101.000 972,073 962,447 () RTINS ORI OO 3.353 |...... 3.376 06/19/2015. | 06/24/2049.
40443A  AB 4 |H22014-1A AFX CDO 3.5069 03/19/2037........cvcrmrrvvrirernrerernniscereisennserensnnnnes | vevvene | oo | wovvnivennns | e IFE | ciininn.5,998,200 | ... 99.328 ...5,959,680 5,999,147 334 | e e [ 3.507 |...... 3.539 02/28/2014. 03/19/2037.
40537V AE 9 |HLA2012-2A B CLO FLT 12/20/2024 ST IR 997,114 L1 R I 3.397 |...... 2.826 11/09/2012. | 12/20/2024.
40538C  AJ 9 |HLA2014-1A B2 CLO MEZ 4.644 04/18/2026.............cocooreriniiiiirciinnireirenins | e . 3,000,000 | .ooooveciieririenns [ e [ | e | s 4644 | ... 4.671 02/07/2014. | 04/18/2026.
411656 AC 3 |HARV7 7A AF CLO SSNR 3.11 11/18/2026 1,000,000 ..995,000 1,000,000 [ ..ooocvererireriiiens | e [ eeveeeniesneennens [ e | e 3.110 |...... 3.122 10/15/2014. | 11/18/2026.
411707  AA 0 [HNGRY 2013-1A A2 ABS 4.474 03/20/2043... ..1,415,625 ,394,985 T415,625 | oo | e | e | e | o 4474 |...... 4.499 03/22/2013. | 03/20/2043.
42770Q AA 0 |HERO 2014-2A A ABS SNR PT 3.99 09/21/40... RIS T4 R I ((([0) ) [ NSRRI PO 3.990 |...... 4.000 10/16/2014. | 09/21/2040.
42770R  AA 8 |HERO 2014-1A ABS 4.75 09/20/2038 707,257 [ oo e | e | e | e 4.750 |...... 4.750 03/06/2014. | 09/20/2038.
43132Q  AE 3 |HLDN 2014-2A B2 CLO MEZ 4.44 07/19/2026 496,942 B13 | oo [ s [ 4440 |...... 4619 05/08/2014. | 07/19/2026.
437303  AA 8 |HPA2016-2 A ABS SSNR FLT 10/17/2033........comvvvernrrirnrrinnnrinenrinnneinsneinns [ evvinee | oo | eovverirene | eer TFE | 101,956,965 | ...... 99.550 1,957,825 1,102 [ oo | e | s 1.886 |...... 1.897 08/25/2016. | 10/17/2033.
45112A AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043..........ccovvemvvveierrecnerrenerrsnenrsneriennns | oveeee [ oo | cervvvenene | e 3AM | i 735,971 [ 90.879 668,843 735,978 ) [OOSR ORI OO 4229 |..... 4.251 11/16/2012. | 01/25/2043.
45780K AD 8 |INTOW 2016-1A A ABS SSNR 2.883 11/15/46.........ccocoomruvniicnriiciccivenisnies [ | oo [ evvieeenns | el IFE iiin21,000,000 . 96.328 ..963,281 1,000,002 2 | [ s [ 2883 |...... 2.900 10/25/2016. | 11/15/2046.
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048 ...103.125 ..497,243 480,618 (296) | evevnvermreerrriens [ e [ s 3.820 |...... 3.745 10/29/2010. | 12/15/2048.
46616P AA 1 |HENDR 2011-1A A ABS 4.70 10/15/2056. 1,304,244 |...110.000 ...1,435,043 1,304,180 [ ..o | e (98) | covvvererrirrrriies | eevvieerrieneiienenes [ eeeens 4700 |...... 4.750 06/08/2011. | 10/15/2056.
46617A°  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065.... ..1,494,533 /429,938 1,494,883 1,562 3.220 3.384 01/28/2016. | 09/15/2065.
46617F  AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067 734,029 774,604 85 | e | e | oo 3220 |...... 3.204 03/13/2013. | 04/15/2067.
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46617J  AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062..........cocmmvveermrrrimnrrirnnnrirnsneinnnennneies | cevee | oo [evvivneeins | e IFE | i, 1,641,369 |...100.758 | .............. 1,654,199 | ..o 1,641,754 1,641,380 406 | e [ s [ 4.210 |...... 4.253 [MON... | .cc.c.....3,072 | oo 69,118 | 07/23/2013. | 03/15/2062.
46617L  AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41........cvverrereerneiecenereneersneesenenseneninnnes | eevree | oo | eeverencrnne | eenn TFE | i 1,649,614 |.... 99.262 ...1,638,767 1,650,951 1,649,575 | ..o | e ((CD ) [T USRI PO 4.080 |...... 4125 [MON...| ........2,.994 | ... 67,359 | 10/10/2013. | 01/17/2073.
46617N  AJ 6 | JFIN 2014-2A A1B CLO SEQ SSNR 3.227 7/26........cocevvverimicriicniisiiccirenins | e 100.054 1,500,000 1,500,000 [ ...oouvvnricrieniies | e | e | e | e 3.227 |..... 3.240 |JAJO.. | oo 9,547 | e 48,405 | 06/27/2014. | 07/20/2026.
46617T  AA 2 |HENDR 2014-1A A ABS SNR 3.96 03/15/2063...........ccccoormmmrermmmiemnnivnnecrsnenns [ eoveves | oo | wovereiiene | e TFE | 1ii1..850,189 | ... 97.456 829,028 ...850,669 850,213 22 | e | e | e 3.960 |...... 4.000 [MON... [ oo 1,691 | i 33,687 |02/10/2014. | 03/15/2063.
46617Y  AJ 2 | JFIN 2015-1A A2 CLO SSNR 3.04 03/15/2026.............courvverimririinriniinnirenes [ s 100.220 ,002,200 1,000,000 1,000,000 [ ..o | e | e | s | e 3.040 |...... 3.052 |MJSD. | .ccoeee.. 1,351 | o 30,400 | 03/30/2015. | 03/15/2026.
46618A AA 2 |HENDR 2014-2A A ABS 3.61 01/17/2073. ceevrereneesssnnenessnssnssens | voenen | oo | eeeeenenene | e IFE | 1,334,861 | .. 95.115 ,270,479 1,335,727 1,335,183 337 [ e [ e [ e 3.610 |...... 3.643 |MON... | .o 2,143 | oo 48,220 | 07/16/2014. | 01/17/2073.
46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077........ccvverrvremerremnnrissrinsneninnens | cevvven | o [ eevivneenins | e IFE | ciiii.898,891 | ... 95.546 ...899,295 898,917 B4 | e | s 3.500 |...... 3.531 |MON... | .ccccoeeera 1,399 | oo 31,475 | 11/19/2014. | 06/15/2077.
46618L  AA 8 |HENDR 2015-1A A ABS SSNR 3.26 09/15/2072..........cccovvemumvvmmrivenceisnniiinns [ evveiee | oo [ eoveriiians | e TFE | 4,648,431 | ..... 94.180 4,690,171 4,650,218 3,651 | [ 3.260 3.391 |MON... 152,908 | 06/01/2015. | 09/15/2072.
46619R  AA 4 |HENDR 2015-2A A ABS SSNR 3.87 03/15/2058 1,475,426 |..... 97.418 1,472,510 1,475,224 (VA1) SOOI DURSURRIRRPIRIN PO 3.870 |...... 3.879 |[MON...| . ..56,986 |09/17/2015. | 03/15/2058.
46619T AC 6 |JFIN 2016-1A AF CLO SSNR 2.737 07/27/28..........coovvviirricriinicisniseniiienes | e 2,000,000 |..... 97.000 2,000,000 1,990,179 (9,821) [ coooverrreerirerins | eeerreinrrirerirenins | e 2737 |...... 2.746 | JAJO.. 07/08/2016. | 07/27/2028.
47421M  AE 3 |JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27 1,000,000 |...101.110 1,000,000 1,000,000 [ ...ooeiviiciiieiies | e | e | s | s 3.620 |...... 3.636 | JAJO.. 06/26/2015. | 07/20/2027.
48250R AU 0 |KKR 12 B2 CLO MEZ SEQ 4.205 07/15/2027 1,500,000 |...100.840 1,500,000 1,500,000 [ ..ooovvevriinriiinns | o [ e [ e | 4.205 |...... 4.227 |JAJO.. 07/10/2015. | 07/15/2027.
50543L  AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042 e | s 1,961,195 |..... 97.625 2,000,000 1,961,481 286 [ .o [ e [ e 4.300 |...... 4.750 |MON... 12/08/2016. | 01/15/2042.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045.............coovvvemirieiiriecriirineiianes | ceveees 1,554,327 |..... 96.695 . 1,604,208 1,556,708 4,932 [ oo | s 2.980 |...... 3.846 | MON... 07/22/2016. | 01/15/2045.
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45..........ccccovvvmermneennrnnerserrerrnees | evens | ev | vervvevinnee | o IFE | 1,203,662 | ... 94.551 ,181,889 1,250,000 1,204,249 587 [ oo | s | e 4.060 |...... 4.650 |MON... 11/10/2016. | 01/15/2045.
571044 AE 6 |MARLB 2007-1A C CLO MEZ FLT 04/18/2019.........ccccovummveimmmriiniiinneinnecinnns | cevvi | o [ eevcvennins | e IFE | 13,780 | L 99.930 14,419 14,429 14,429 189 | v [ e [ s 1.632 3.396 |JAJO.. | . 08/12/2014. | 04/18/2019.
574300 30 1 |MDIBS 2006-1A A ABS 5.55 12/10/2065............cccooerveemrrreererireneeiseneisesineneees | oveeee | oo | cerevcveeens | e TFE ] 21,504,837 | ... 94.000 ,516,941 1,613,767 1,546,832 | ..o | e (19,300) [ .ooovevererrerrniins | e | e 5550 |...... 6.563 | MON... 06/17/2011. | 12/10/2065.
59549P  AA 6 |MID-STATE TR 4A ABS 8.33 4/1/2030 102.375 24,060 | ..o [ e [ | e 8.330 |...... 6.835 | JAJO.. 10/20/2010. | 04/01/2030.
62405Q AG 8 |MHAWK 2013-1A B2 CLO 3.612 01/20/2024...........cocoovvverervrrarrrrincrrnnneinnnns | cevee | o [ eevvenins | e IFE ] 1i012..999,000 | ... 99.000 1,000,000 999,512 133 [ o [ | 3612 |...... 3.644 | JAJO.. 01/23/2013. | 01/20/2024.
62405T AE 7 |MHAWK 2013-2A B CLO FLT 07/22/2024..........cccocvoimnrvivinrianniciinniiinniisnniiinns [ eoveies | oo | eevireiciane | e TFE | 101,912,500 | ... 97.500 2,000,000 1,919,340 6,840 | .ovoovrierierieiis | e 2.581 3532 |JAJO.. 08/05/2016. | 07/22/2024.
624310 AN 2 |MVW 2013-1A C2 CLO 3.91 04/12/2024............coovvvemrrrrmerirericreceicnennrrseenneens | oveeee | v | cervvcvenens | e TFE ] ii002..970,000 | ... 95.452 1,000,000 983,585 3911 | e [ [ 3.910 |..... 4.473 |JAJO.. 04/17/2013. | 04/12/2024.
62946A AB 0 |NPRL 2016-1A A2 ABS SNR 5.438 04/20/2046............coccovrvrverinrnererinnnnrnnns [ overes [ oo | vervnrnene | e TFE | i 2,060,469 |...101.908 2,000,000 2,059,315 (1,154) [ oo e [ s 5438 |..... 5.091 | MON... 11/10/2016. | 04/20/2046.
640270 AC 8 |NGCLO 2014-1A AF CLO 3.4 08/28/2026............ccomrvrrerereereriserneriesesnenseenes | eeeees 2,998,500 |...100.250 3,000,000 2,999,234 227 [ e | e [ e 3.400 |...... 3.423 | FMAN. 07/18/2014. | 08/28/2026.
64129G  AA 4 |NEUB 2012-13A A1 CLO FLT 01/23/24..........oooiiviiiriicricisisneiscessnicnnns | o ..1,000,000 |...100.000 1,000,000 [ ..ooovvvoriiinniiiinns | e [ e [ | 2302 |...... 2.308 |JAJO.. 11/20/2012. | 01/23/2024.
64129G  AE 6 |NEUB 2012-13A C3 CLO FLT 01/23/24 ...100.000 484,568 3,693 | oo [ e | e 3732 |...... 4.351 [JAJO.. 11/20/2012. | 01/23/2024.
64129 AL 4 |NEUB 2013-14A B2 CLO MEZ 3.158 04/28/25. ...100.060 2,004,114 (2,761) [ oo | e | e 3.158 |...... 2.806 | JAJO.. 08/05/2016. | 04/28/2025.
64129K  AG 2 |NEUB 2013-15A B2 CLO 4.37 10/15/2025..........coocmvvverrriierreceireceieneiienenes ...100.000 1,000,000 988,867 2,154 | oo | e [ e 4.370 |...... 4670 |JAJO.. 09/12/2013. | 10/15/2025.
65251U AN 2 |NWSTR 2016-1A A2 CLO SSNR 3.44 02/25/28............cooovverirmrieninnrerinninsirenns | vevenes . ...100.010 2,000,000 2,000,000 55 | e | s [ e 3.440 |...... 3.454 | FMAN. 02/12/2016. | 02/25/2028.
65251X  AA 4 |NSBKY 2016-1A A CLO SSNR FLT 10/25/2028............coovvvemmrrerienieceireneiienes | cevenae 1,500,000 |...100.033 1,500,000 1,499,820 (180) | evvreerreraernens [ rerereereresernenes [ s 2.982 |...... 3.065 |JAJO.. 10/19/2016. | 10/25/2028.
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024.........ccovvemirverinriniriniseiinniiresienins | eveees 1,000,000 |...100.000 1,000,000 1,000,000 [ ..oeouveerieerienires | e | e | e | 2.302 |...... 2.308 | JAJO.. 11/27/2012. | 01/18/2024.
66859N AC 6 |WOODS 2014-11A B2 CLO MEZ 4.63 04/15/25...........coovvvevricniinriciirisciins [ s ...100.150 . 1,000,000 [ ..ooovveoerireniiiens | o [ e | e | e 4630 |...... 4,657 |JAJO.. 03/13/2014. | 04/15/2025.
67091R  AE 9 | OCP 2015-8A A2B CLO MEZ 4.00 04/17/2027.........cooovvvermrirnriiiicicnnireirenis [ e ...100.230 501,150 500,000 | ..oovoerieririiiniies v | e | e | 4.000 |...... 4.020 |JAJO.. 04/10/2015. | 04/17/2027.
67103Q AC 1 |OFSBS 2013-5A A1LB CLO FLT 04/17/2025 1,000,000 |...100.080 ...1,000,797 1,000,000 [ ..oouevererieniiiens | e [ e [ e 2.330 2.337 |JAJO.. 01/16/2013. | 04/17/2025.
67103Q AG 2 |OFSBS 2013-5A A2F CLO 3.8598 04/17/2025 ..1,000,000 |...100.243 ,002,431 1,000,000 [ ..ooouverrieiierirns | e | e | e | e 3.860 |...... 3.878 | JAJO.. . 01/16/2013. | 04/17/2025.
67103Q AL 1 |OFSBS 2013-5A A3F CLO 4.9991 04/17/2025 ST DO ..100.112 500,559 500,000 [ ..oouvvererirenririens | cereeieneiseniinenes [ e | e | e 4999 | ... 5.030 |JAJO.. 01/16/2013. | 04/17/2025.
67107F  AC 1 [OZLM 2014-8A A1B CLO SSNR 3.38 10/17/26.........coocvvricrimriiinriicnireiiienins | crvi ...100.030 ...1,000,300 996,653 986 [ ..o [ e [ 3.380 |...... 3.508 | JAJO.. 08/07/2014. | 10/17/2026.
67107F  AG 2 |OZLM 2014-8A A2B CLO 4.39 10/17/26...........ovvveierecrreceireceereneirssnsisennes | oo ...100.040 500,200 497,940 395 [ v [ s [ e 4.390 |...... 4.515 | JAJO.. 08/07/2014. | 10/17/2026.
67107K  AJ 5 |OCP 2014-7A A1B CLO SSNR 3.61 10/20/2026...........ovvveomrrererrierennririeniiinnns | cevinne 1,000,000 |...100.076 1,000,000 [ ...oouvinriciiieniins | e | e | e | s 3.610 |..... 3.626 | JAJO.. 10/31/2014. | 10/20/2026.
67108L AE 3 | OZLM 2014-6A A2B CLO MEZ 4.47 04/17/2026...........ccooovrvrrarerrerericerrisni | ceveees 1,490,700 |...100.040 . 1,492,979 688 [ ..o [ e [ e 4470 |...... 4.605 |JAJO.. 03/07/2014. | 04/17/2026.
67401G  AE 8 | OAKTA 2016-A B2 CLO MEZ 3.807 01/20/27 cevvrnrnnneensenniens | e | oo | e | IFE ] 0010...999,885 ... 99.414 994,140 999,930 A5 [ | e | s 3.807 |...... 3.827 |JAJO.. 03/09/2016. | 01/20/2027.
67515E  AG 1 |OCTR 2014-5A A3 CLO SSNR 3.47 10/13/2026...........ccovemmrerarririrrrreriiennnes [ e . 100.130 ,001,300 1,000,000 [ ..ooovverriiinniiinns | o [ e | e | 3470 |..... 3.485 | JAJO.. 11/13/2014. | 10/13/2026.
67575N  AQ 6 |OMART 2016-T1 AT1 ABS SSNR 2.5207 08/48 1,999,999 |..... 99.552 ..1,991,040 1,999,999 LI OO ISP 2521 |...... 2.534 |MON... 08/03/2016. | 08/17/2048.
67575N AU 7 | OMART 2016-T2 AT2 ABS SSNR 2.7215 08/49. ..1,999,998 | ... 98.480 ,969,600 1,999,999 1] s | e [ e 2722 ... 2.737 |MON... | . 08/03/2016. | 08/16/2049.
67590 AE 3 |OCT182013-1A A2B CLO MEZ SEQ 4.239 2024... 3,000,000 |...100.228 ...3,006,840 3,000,000 | ..ooovecrierierienns | e [ | | 4.239 |..... 4.261 | FMAN. 11/127/2013. | 12/16/2024.
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67590L AG 3 |OCT19 2014-1A B2 CLO MEZ 4.363 04/15/26.........c..ccvveriinririiveiverreiiiniins | v ...100.064 | .................900,576 | ..oocvvvrrnvcn. 900,000 899,592 3,980 | v [ [ 4.363 |..... 5.582 39,267 | 03/13/2014. | 04/15/2026.
67591E  AE 3 |OCT28 2016-1A B2 CLO MEZ 3.1 10/24/2027.........ooovvvererrerereerenerrenneieniins | oo ...100.080 1,000,000 999,800 (200) | evermernreenernens [ e [ s 3.100 |...... 3.120 09/08/2016. | 10/24/2027.
68268F AA 8 |OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028............ccoorvrveiriniiciinnirenienins | crvi ..101.730 1,000,000 999,881 52 | o | e [ s 4.100 |...... 4.141 03/16/2016. | 03/20/2028.
68268H AA 4 | OMFIT 2016-3A A ABS SSNR 3.83 06/18/2031...........cccoovemmmreineiranivsniirennis | oveins [ v | cervivennns | e TFE iii.2,060,000 ... 99.580 2,000,000 2,058,246 (1,754) | oo | s 3.830 |...... 3.211 10/31/2016. | 06/18/2031.
68268 AA 5 |OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28........ccooovvvviriirinricniseivcriieiis | e 100.300 2,000,000 1,977,906 3,692 | coovveerrnriees | e [ 3.630 |...... 3.944 03/15/2016. | 11/20/2028.
68504R  AA 6 | ONGLT 2014-AA A ABS SNR 2.29 07/09/2029...........ccoocremmvremmremeerraneerennnnas | oveene | v | cevvvcvenene | e TFE | 454,484 | 99.750 ...454,563 454,499 T I R 2.290 2.307 08/06/2014. | 07/09/2029.
69915V AC 4 |PARL 2015-1A A CLO SSNR FLT 07/20/2027.........cccvvvcmurverirmrinnivsiceninninenes | eoreees | wo [ evsriienne | e TFE | 1,525,414 | ... 99.840 1,575,000 1,533,468 EHOLX T IS IO 2.331 | ...... 2.749 02/22/2016. | 07/20/2027.
75887F  AE 6 |REGT4 2014-1A B CLO MEZ FLT 07/25/2026...........ccccovoemvvemnrriisnivannivsnnirans | covve | o [ eevivennicns | e IFE ] n0n.1,983,800 | ... 99.520 1,985,135 1,335 [ oo | v 2.892 |..... 2.865 07/13/2016. | 07/25/2026.
77356P  AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021........cvvvveorerriarrienns ...103.535 473,002 B0 [ oo | e | e 5220 |..... 5.268 ..24,695 | 07/28/2004. | 05/17/2021.
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042...........coovvviirrinriisriisniiranenes ...102.000 227,244 | oo | e [ e [ | 4204 |...... 4.241 ....9,146 | 03/04/2010. | 07/15/2042.
78445M AB 6 | SLMA 2010-A 2A ABS FLT 5/16/44 ...103.841 1,086,798 | ..o | e | e [ e | s 3.954 |...... 3.987 03/03/2010. | 05/16/2044.
78447R  AB 3 | SLMA 2013-A A2A ABS 1.77 05/17/2027........coooivvviinvrniresnvicinneivsnnnrsnniins | ovenne [ oo | covvivennn | e TFE ] 00,999,718 | . 99.353 993,530 1,000,000 999,949 58 | coveerereeereeinnns | e | s 1.770 |...... 1.783 02/27/2013. | 05/17/2027.
78447R AD 9 | SLMA 2013-A B ABS 2.50 03/15/2047..........vvvemerremervinerivereensnevrenenirsnnnsnnnns | eveeee | oo | cervveveeens | e TFE ] iii....950,824 | ... 95.411 954,110 1,000,000 982,971 8,834 | oo [ e [ s 2500 |...... 3.484 02/27/2013. | 03/15/2047.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030...........ccocmvrmmreinrimeisreisseiiesniiinnes | cevenas ..2,000,000 |..... 99.891 ,997,812 2,000,000 2,000,000 | .ooeovererirerirrennns [ e [ | e | s 1.804 |...... 1.811 04/25/2013. | 06/17/2030.
78447V AD 0 |SLMA 2013-B B ABS 3.69 05/16/2044.... 1,411,076 |..... 97.500 ...1,462,500 1,500,000 1,456,351 | ..o | e 13,820 | covvverevieenrinns | eevvieenieeeiennies [ oo 3.000 |...... 4.148 08/15/2013. | 05/16/2044.
78471D  AA 5 | SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 ..1,672,848 |...100.060 674,034 1,672,866 48 S 3.260 3.287 06/21/2016. | 08/25/2025.
78471F  AA 0 | SCLP 2016-3 A ABS SSNR 3.05 12/26/25............coocovevervvermnrreieneireneicnenercrenennes | cenee | o [ eevevenens | e IFE | 11,966,030 | ... 99.648 962,647 966,040 12 [ [ | e 3.050 |...... 3.070 , 10/06/2016. | 12/26/2025.
803171  AC 1 | SRANC 2014-2A A1F CLO SSNR 3.35 02/20/25, 4,500,000 |...100.250 4,500,000 4,500,000 | cooovorerirniienienins [ e [ e | s 3.350 3.364 | FMAN. | .......... 17,169 | ........ 150,750 | 03/24/2014. | 02/20/2025.
81881U AJ 6 |SHACK 2013-4A B2 CLO 4.41 01/13/25 1,500,000 |...100.390 1,500,000 1,500,000 [ .oouvverrrireriiiens | e [ e | e | e 4410 |..... 4.434 | JAJO. 11/08/2013. | 01/13/2025.
82838U AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025, ...100.203 ...103,746 104,918 596 | cvververierirerin | e | e 3.000 |...... 3.128 | MON.. 11/09/2012. | 03/17/2025.
83402Q 0 [SCLP 2016-2A A ABS SSNR 3.09 10/27/2025 3,447,881 |..... 99.231 3,447,978 165 | oo [ e | e 3.090 |...... 3.118 |MON.. 07/26/2016. | 10/27/2025.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044 460,238 | ..... 91.879 460,244 | ..o | e | e | e [ 4.020 |...... 4.020 |JJ....... 07/24/2014. | 07/20/2044.
83417P 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45...........cocoorvriirriierrrereireceieeens .967,952 |..... 92.710 957,985 26 | oo | e | e 4.180 |...... 4.190 [FA...... 08/07/2015. | 08/21/2045.
83608G AJ 5 | SNDPT 2013-1A A2F CLO 3.388 04/26/2025 1,000,000 |..... 98.609 1,000,000 [ ..ooovveoriiinriinns | o [ e [ | 3.388 |..... 3.402 |JAJO.. 03/08/2013. | 04/26/2025.
83608G AL 0 | SNDPT 2013-1A A1F CLO 2.246 04/26/2025 ..1,000,000 |..... 98.682 1,000,000 1,000,000 [ ..oooevererereriiiens | cereeineeeiseniieenes [ e | e | e 2.246 2.253 | JAJO. 03/08/2013. | 04/26/2025.
83608N  AE 1 | SNDPT 2014-1A B1 CLO MEZ FLT 04/18/2026.............ccoovvvrmmriimmniimnniiinnicnns | wovenne [ o | covvivinn | e TFE ] .489,100 ... 98.980 ...500,000 492,673 1,355 | i e | e 2782 |..... 2439 |JAJO.. ...2,898 03/21/2014. | 04/18/2026.
83608N AL 5 | SNDPT 2014-1A B2 CLO MEZ 4.28 04/18/2026 101.610 5,000,000 4,924,263 | ...oovoeerneienn | v 12,779 | oo | e [ oo 4.280 |...... 4639 [JAJO.. | .......... 43,394 03/21/2014. | 04/18/2026.
83608X AC 3 |SNDPT 2014-2A A1 CLO FLT 10/20/2026...........cocrsverernrirremrenrneirsnsnrssnsnrens [oveine [ oo | vervvnenns | eoned TFE | 000,992,500 | ... 99.890 1,000,000 995,379 1,409 | oo | s [ e 2241 |.... 1.746 [JAJO.. | v 4,545 07/23/2014. | 10/20/2026.
83608X AE 9 |SNDPT 2014-2A A2 CLO 3.44 10/20/2026...... 2,000,000 |...100.820 2,000,000 2,000,000 | .ceouevrerirerireerens [ e [ e | e | s 3440 |..... 3455 |JAJO.. | .......... 13,569 07/23/2014. | 10/20/2026.
83609W AE 0 | SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28 (SRR O 1,750,000 |...100.860 1,750,000 1,750,025 22 [ e | e | s 3.350 |...... 3.364 | JAJO.. 12/08/2015. | 01/20/2028.
85172L  AA 4 | SLFT 2015-AA AABS SEQ SNR 3.16 11/15/24..........coooirrriiccicciceciienes | e ...100.450 1,000,000 999,902 £5TC N STUUURRRIORN ISR BOROON 3.160 |...... 3.187 | MON.. 02/18/2015. | 11/15/2024.
87155M  AA 9 | SYMP 2007-5A A1 CLO FLT 01/15/2024........cccovvoiviiiriniiseiesiscisseisiinns | e ..2,223,007 |..... 99.670 2,271,997 2,270,896 | ....coovvvreerrriienies | i 14,033 | oo [ [ 1.630 |...... 1.649 |JAJO.. 03/25/2013. | 01/15/2024.
87157V AA 7 |SYMP 2013-11A A CLO FLT 01/17/2025 1,000,000 |...100.050 1,000,000 1,000,000 [ ..ooovvererireriiiens | e [ eeveeeniinneeinnens | e | e 2180 |...... 2.186 | JAJO. 01/16/2013. | 01/17/2025.
872455 AG 5 |TICP 2014-1A A2C CLO MEZ 4.397 04/26/26 ..1,500,000 |...100.117 1,500,000 1,500,000 [ ...cvouvverierienirns | e | e | e | e 4.397 |...... 4.421 | JAJO.. 03/12/2014. | 04/26/2026.
87247C AJ 2 |TICP 2014-2A A1B CLO 3.528 07/26/2026 1,000,000 |...100.071 1,000,000 1,000,000 [ ..ooovveoerieriiiens | e [ e | e | e 3528 |..... 3.544 | JAJO. 07/17/2014. | 07/20/2026.
87247C AL 7 |TICP 2014-2A A2B CLO 4.317 07/26/2026 1,000,000 |...100.092 1,000,000 1,000,000 [ ..o | e | e | s | 4.317 | ... 4.340 |JAJO.. | .o 8,754 .43,170 | 07/17/2014. | 07/20/2026.
87266H AA 6 | TFINS 2016-1A A CDO SNR FLT 01/20/2038. 1,795,000 |..... 91.000 2,000,000 1,804,864 9,864 | oo [ s [ s 2.946 |...... 4.487 |JAJO. 07/22/2016. | 01/20/2038.
87407P  AA 8 [TAL2013-1A A ABS SNR 2.83 02/22/2038, 1,789,568 | ..... 95.670 1,788,333 1,789,143 (251) [ covereereeerrinenns [ e | e 2.830 |...... 2.831 | MON.. 05/22/2013. | 02/22/2038.
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038... 1,379,051 |..... 97.166 1,379,394 1Y/ I IR 3.550 |...... 3.667 | MON.. 07/06/2016. | 11/20/2038.
88314R AC 0 | TMCL 2014-1A A ABS SNR 3.27 10/20/2039 cevvnnrnnniennienns | ceneee | G v [t TFE | 373,797 L 95.102 374,855 2478 | oo [ e [ s 3.270 |...... 4.539 |MON.. 05/16/2016. | 10/20/2039.
88432A AU 4 |WINDR 2013-2A B2 CLO MEZ 4.09 01/18/2026............ccoouvveriimreiirriariiianiiins | e . 100.050 2,058,346 2,683 | oo | s | e 4.090 |...... 4.270 |JAJO. 10/21/2013. | 01/18/2026.
89289U AA 6 | TRAL2013-1A A CLO FLT 04/20/2025...........cococvvvvriirirnnns 1,991,800 |..... 99.500 1,996,949 2,103 | oo [ e [ s 2.061 |...... 1.563 |JAJO.. 03/26/2013. | 04/20/2025.
89412R  AB 1 | TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034 ..2,018,750 | ... 83.250 2,035,125 | oo | s 16,375 | ovvreeververinens [ rveerreeisssiseninenes [ s 1.810 |...... 4,035 [JJ....... .| 07/12/2016. | 07/15/2034.
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039... 1,447,796 |...103.817 TAAT,T96 | oo | e | e | e | e 6.657 |...... 6.750 | MON. 10/29/2009. | 11/16/2039.




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

8€0l3

1 2 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 12 13 14 16 17 18 19 20 21 22
Current Year's
Unrealized Other-Than- | Total Foreign Stated
Rate Used Valuation Current Year's | Temporary Admitted Contractual
to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rate of | Rateof | Paid Accrued During Year | Acquired Date
89656C AA 1 | TRL 2010-1A A ABS 5.194 10/16/2040..........cevvcvrrererinrinrisrisnicnniscirenieniens e | on | cerveniens | e IFE | i 3,152,325 |..102.313 | .............. 3,109,831 | .oocvveneve. 3,039,530 3,128,967 (9,290) [ ..oovvuvvrrieiis | e | e 5.194 | ...... 4.792 |[MON... | oo 6,578 157,877 | 06/28/2012. | 10/16/2040.
89656F  AA 4 [TRL 2012-1A A1 ABS 2.266 01/15/43........ovoeereereerreerieceeseesssensssssssssnsns | evveens | oo [ eovsriienne | cond TFE | i, 263,019 ... 96.231 261,926 ..272,184 263,472 K070 N R 2.266 |...... 3.458 08/18/2016. | 01/15/2043.
89656F AB 2 |TRL 2012-1A A2 ABS 3.525 01/15/43..........ccoovvvmrvnircrineisnicssisciiesseniisnins | coveene | oo [ eovsricene | e TFE eiie....8,885,898 | ... 94.690 ...8,522,100 9,000,000 8,900,302 7,262 | oo | e [ s 3.525 |..... 3.757 11/21/2016. | 01/15/2043.
89690E AA 5 |TRMF 2011-1A A1A ABS 4.37 07/15/41 ...100.946 481,017 ..476,507 476,599 | ..o [ e (14) | o | e [ 4370 |...... 4.402 07/26/2016. | 07/15/2041.
89690E AC 1 [TRMF 2011-1A A2 ABS 6.024 07/15/41 . ...105.433 ,054,328 1,000,000 1,000,000 [ ..o | e | e | s | 6.024 |...... 6.100 06/30/2011. | 07/15/2041.
89690E AD 9 | TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44.. .3,012,039 | ..... 95.042 2,885,016 3,035,517 3,014,362 5,544 | oo | e [ e 2863 |...... 3.102 09/15/2016. | 04/15/2044.
89690E AE 7 | TRMF 2014-1A A2 ABS SEQ SNR 4.085 04/44.. 961,445 |..... 94.969 949,692 1,000,000 963,596 2,157 | [ | 4.085 |...... 4.721 06/01/2016. | 04/15/2044.
92329 AD 1 |VENTR 2012-12A B2 CLO 3.74 02/28/2024 .999,000 |...100.125 ...1,001,250 1,000,000 999,524 133 | e [ s [ s 3.740 |...... 3.773 12/19/2012. | 02/28/2024.
92320N  AJ 9 |VENTR 2013-13A C2 CLO FLT 06/10/2025.... .990,000 |...100.250 ,002,500 1,000,000 993,931 1,388 [ oo | e | s 4.153 |...... 3.661 03/12/2013. | 06/10/2025.
92329X  AJ 7 |VENTR 2014-16A A2F CLO SEQ 4.395 04/2026 ...100.285 ...1,504,282 1,500,000 1,500,000 [ ..ooovverriiinniiinns | o [ e [ e | 439 |..... 4419 02/14/2014. | 04/15/2026.
92330W  AE 7 | VENTR 2016-24A AF CLO SSNR 2.707 10/28...........coecoovruericmnricnnriiniinnienns [ | oo [ evvievenns | e IFE iiinn21,000,000 . 97.500 975,000 1,000,000 1,000,030 30 | o [ s [ 2.707 |..... 2.715 08/11/2016. | 10/20/2028.
92557G AL 2 |VIBR 2013-2A A2B CLO 4.03 07/24/24 ...100.000 1,000,000 983,971 3,612 | oo | e [ s 4.030 |...... 4.498 08/13/2013. | 07/24/2024.
92915C AL 8 |VOYA2016-1A B2 CLO MEZ SEQ 5.05 01/27........cooourvviririicriiiec s ...101.450 1,500,000 1,500,000 [ .ooovverrrireriiiens | e [ e | e | e 5.050 |...... 5.081 01/22/2016. | 01/20/2027.
939218 AE 3 | WAMI 2014-1A A2 CLO SEQ SSNR 3.28 04/26 ...100.040 ...500,000 499,744 L7 A [N B 3.280 |..... 3313 04/11/2014. | 04/20/2026.
95168Q AE 0 |WSTC 2013-1A A2B CLO 4.066 11/07/2025 ...100.136 1,500,000 1,493,105 1,542 | oo | e | e 4.066 |...... 4.213 60,651 | 10/08/2013. | 11/07/2025.
96032X AA 5 |WESTR 2014-1A A ABS SSNR PT 215 12/26.........cooeeveereereesrrcenecineinnesneiens | eveene | oo | eovsriennee | e TFE | ciiiinnen...667,362 | ... 99.030 666,090 1,196 cereernnies | e 2.150 2.295 .14,403 |09/17/2014. | 12/20/2026.
96033C AA 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028 ...100.000 851,348 TAT [ oo | e [ e 3.500 |...... 3.613 17,855 | 04/22/2016. | 12/20/2028.
96033C AB 8 |WESTR 2016-1A B ABS MEZ 4.50 12/20/2028 ...100.148 424,630 892 [ ..o [ s [ e 4.500 |...... 4.745 11,477 | 04/22/2016. | 12/20/2028.
96033L 0 [WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28..........oovvverrricriiriiseceireceiis ...100.000 681,669 271 [ e | e [ e 3.200 |...... 3.200 21,845 | 11/17/2015. | 07/20/2028.
96525W  AC 7 |WITEH 2015-10A B2 CLO MEZ SEQ 4.07 04/27.........coooovvviiiriiiciisriiiinni 2,000,000 |...100.020 2,000,000 | .oooorvenerirerirriinns [ e [ | e | 4.070 |...... 4.091 ..81,400 |03/19/2015. | 04/17/2027.
98875L 7 |ZAIS5 2016-2A A1 CLO SSNR FLT 10/15/2028 1,982,400 |..... 99.250 2,000,000 1,983,861 1461 [ o | e | e 239 |...... 2611 09/23/2016. | 10/15/2028.
98886Y AC 2 |ZAIS22014-2A A1B CLO SSNR 3.57 07/25/26 ...100.050 1,000,000 1,000,000 [ ...vouveerieerieniins | e | e | e | s 3.570 |...... 3.586 35,700 |09/08/2014. | 07/25/2026.
98954R  AB 6 | ZIGG 2014-1A A2 CLO SSNR 3.44 10/17/2026 ...100.030 | ... ...1,000,300 1,000,000 998,459 A56 | oo [ [ 3.440 |..... 3.507 [JAJO.. LT07 ] 34,400 | 11/04/2014. | 10/17/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. XXX | o 279,076,612 .....281,919,844 280,333,823 0 XXX XXX XXX | o 1,200,678 | ..... 8,371,219 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ,942,243,512 XXX | e 1,990,908,822 ,980,139,646 | ...... 1,930,777,639 | ..............30,591 | ......4,763,747 | ........ 254,608 XXX XXX XXX |....17,932,476 |....74,443,336 XXX XXX
Totals
7799999. Total - Issuer Obligations............ccccowierivieriicisniicaniees 1,676,670,099 XXX | e 1,716,018,852 ..1,652,532,958 | ...... 1,669,820,319 | ..............30,591 | ........ (827,134) ] ........ 152,205 XXX XXX XXX ]....19,857,108 |....66,419,600 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities 187,914,193 XXX | e 199,774,746 ..224,945626 | ......... 178,317,440 | oo l0 [ 4,229,375 | ........ 102,403 XXX XXX XXX | s 723,456 | ... 8,208,323 XXX XXX
7999999. Total - Commercial Mortgage-Backed Securities. 129,794,679 XXX | v 135,553,459 131,905,281 | ......... 131,537,857 0 369,229 0 XXX XXX XXX | oo 479,009 | ... 6,051,925 XXX XXX
8099999. Total - Other Loan-Backed and Structured Securities............... 326,146,244 XXX cive...325,025,665 .328,042,337 326,514,910 0] o 155,256 0 XXX XXX XXX | .....1,549,645 | .....9,909,450 XXX XXX
8399999. Grand Total - BONdS...........ccoocoorivreriiiiiiiacics 2,320,525,216 XXX | 2,376,372,722 ..2,337,426,202 2,306,190,527 30,591 3,926,726 | ........ 254,608 | .................... XXX XXX XXX |...22,609,218 |....90,589,298 XXX XXX
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./ACV. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
404280 AT 6 |HSBC HOLDINGS 6.375 (COCO)......ccosurmmremmrnerensminssenssrsssssssnssnsssnenee | eeneeees | C 1.1,000,000.000 | oo | cvvrenes 1.000 .1,000,000 | ...... 99.250 992,500 | .............1,000,000 | .......... 16,115 | oo 63,750 | oo | e | e | s ...P2LFE | 03/23/2015.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). ..o .1,000,000 XXX 992,500 | .............1,000,000 | .......... 16,115 | .......... 63,750 . .. 0 0 0 XXX XXX
8999999, TOtal = PrEfErEA SEOCKS............verrereeeiiierieriecisseeseee ettt ene | eeseesee s st e et b et n s sissninns | aerbiessiens 1,000,000 XXX | s 992,500 | .............1,000,000 | ......... 16,115 | ......... 63,750 | .oovvrierirenne (V] [ 0 0 0 0| XXX XXX
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00123Q 10 4 |AGNC INVESTMENT CORP........cccoommrrimirrimnnriinneissnrisseessnsessesissnsissessnenns | eevveins | ene | 20erre:62,166.000 | oo 1,127,070 | 1.0 18130 | o 1,127,070 1,362,489 11,190 144,225 | ... | e 49,111 | e L | 12/06/2013.
09628D 10 4 |BLUESTEM GROUP INC........corvirrriirriisneiiensiessissississssissssissesissssssnnsnes. | anvieens 758 4,781 1,257 | ..... 2,532 .(1,275) U | 12/31/2014.
12673A 10 8 |CYSINVESTMENTS INC......oooiiiiiriiiiriiriiiesisssissesesessssssssssssssssnssssnsnes | avvvees | ane | cevenas 235,000.000 ...1,816,550 1,964,077 237,350 141,000 | ...... 41,000 L | 12/06/2013.
247361 70 2 |DELTA AIRLINES INC.....cooiiviirinirieirinesissesissesiessssssesssessssessssessssssssssnes | v B 4,683.000 230,357 | ... 49.190 | 230,357 | o 43,721 2,579 (7,025) | oo | e (7,025) L | 12/29/2010.
90187B 10 1 |TWO HARBORS INVESTMENT CORP et | e | ane | ceeeens 275,000.000 ....2,398,000 2,528,604 66,000 261,250 353,354 ....182,854 170,500 L | 12/06/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ...5,572,735 5,903,672 77,190 645,404 537,697 185,386 352,311 0 XXX XXX
9799999. Total - COMMON SHOCK. ....veueeeeirieeicieeeries s e | oo 5,572,735 5,903,672 77,190 645404 | ..o, 537,697 | .... ....185,386 352,311 0 XXX XXX
9899999. Total CommOn and Preferred SEOCK.............oiveiieieiiiieieiei et enes eeeesiesseseteseensesessnsensesessnsenses | ersesseseanes 6,572,735 6,903,672 93,304 709,154 | ..o 537,697 | oo 185,386 352,311 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.

1, the total $ value (included in Column 8) of all such issues §$.....
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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
Bonds - U.S. Political Subdivisions of States

438670 6E 6 |HONOLULU CITY & CNTY D 3.138 10/01/2032.......c0cvvirrirnrisiireisnississnianines 10/06/2016........ BANC OF AMERICA SECURITIES........cuuiiiiiiiriiiisiisissssssienssisesssnsssesssssssssssnssssenssssssssesss | sesssssassssssssssssssansssssessonssssansosssessanes | ossessaseas 2,000,000 2,000,000

2499999. Total - Bonds - U.S. POlItICal SUDGIVISIONS Of SEAEES. ... ... vttt ses st re s srs st fobesess s ses e E s e o0 £ o8 £EE SR f S8 E 0S8 £E 08 £E SR E 8 4L 8 R0 4L E£E £ S8 SR £EfEEE 8 HE R EE4EE 80 E 808 e b e bRt eEehseesensrenbensste et enr ettt ensenis | cenieninines 2,000,000 2,000,000 0
Bonds - U.S. Special R and Special A

592041  XW 2 |MET GOVT NASHVILLE 3.437 10/01/2046 ... | 10127/2016........ WELLS FARGO BROKERAGE SERVICES..........cooiieieireieirinrieinsiseieessisesseeessasssessesseseas | esssesesssssssesssssssesssensssssessesssssssesssssn 2,000,000 2,000,000

59465M W9 2 |MI ST HSG DEV B 3.736 10/01/2033 .| 08/12/2016........ BANC OF AMERICA SECURITIES........cviiiieiitiieiitiessise s essesssssssnssses | rersesssssesssssssessesssssssssessesssssessessanes 1,000,000 1,000,000

647200 4S 0 |NEW MEXICO ST MTGE B 2.60 09/01/2040 08/03/2016........ JP MORGAN SECURITIES INC.....coivueiiiireriniiiieeieisisesieressseeesississesessessssssssesisssssesenss | coresssssnssesiessssssssessessssesesssesasssenssenes 1,000,000 1,000,000

677377 2P 7 |OHIO ST HSG FIN AGY SF 2.65 11/01/2041........coueveieiieeiniieeinicienineieesssiesssisesessssssseninsnns | sesineineniens 07/15/2016........ GEORGE K BAUM & COMPANY ......couttiiiuiimieiniiscinssieierisisesesssbsssesssrsssss e ssssenes | cesesssssssssssssesssssssssesss s ssesssssesssesssenes 3,000,000 3,000,000

88213A  ET 8 | TXA&M UNIV REF A 3.993 05/15/2037 03/23/2016. RAYMOND JAMES & ASSOCIATES........cooirriiieiireeeesisiesie s sssesseseenes 1,250,000 1,250,000

914072 K4 4 |UNIV OF ARKANSAS B 3.166 09/15/2031. 10/06/2016 STEPHENS 2,275,000 2,275,000

914119 F5 6 | CINCINNATI UNIV B 3.949 06/01/2042..........ccrvmereieieieiieieriniisieeineressesisessesssessessssssesessesssss | vonssesesesennns 05/11/2016........ JP MORGAN SECURITIES INC.....coevorirernrieieriririeeireresseienes 1,000,000 1,000,000

92812U Q6 8 [VAHSG DEV AUTH PT A 3.10 06/25/2041.......ccvviiiiiininiiisiisissississssenssisseensssnsnssnsssnsnsssssensens | sesssessrensinee 05/25/2016........ BANC OF AMERICA SECURITIES..........ccc...... 2,000,000 2,000,000 1,378

3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES. ... ittt sttt se st ssssessesaes | eessssssessesasseserasesssess st et ess s b et ses st ses st eeen st ensenssesnsa 13,525,000 | ..o 13,525,000 | ..o 1,378
Bonds - Industrial and Mi:

00185A  AK 0 |AON PLC 3.875 12/15/2025, [CH 02/23/2016........ MORGAN STANLEY ...ttt enises | eebenssssssesinssssssesssssssssessessenssensesnssnnes | oevnssnnenes 1,999,440 2,000,000

00192  AA 4 |APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE 03/18/2016........ AMHERST SECURITIES CORP.........coiiiiiiiiiiinicisscisisisis s | sobissisisss s 1,782,500 2,000,000 981

00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044...........ccccomrrimirrerrnriririnrireiinns 06/14/2016........ CS FIRST BOSTON.....couuiimrirrireiriesiiesiesessesesiessse s sssssessssessenesseons 768,835 791,466 128

00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044...........cocoviirermrrierererneirerniiens 06/23/2016........ CS FIRST BOSTON.......ouuiiiruiiiireriiieeesissisesesie st 383,181 395,733 417

002824  BF 6 |ABBOTT LABS 3.75 11/30/2026 .| 1111712016 BANC OF AMERICA SECURITIES... 1,985,120 2,000,000

004375 FG 1 |ACCR 2006-1 A4 SEQ SNR FLT 04/25/2036.................. 04/07/2016........ AMHERST SECURITIES CORP. 1,746,875 2,000,000 713

00507V~ AJ 8 | ACTIVISION BLIZZARD 3.40 09/15/2026...........cvuvumevirrereerieenserineriesisesesseesssssssssessesssssssssssssess | sovesesereseens 09/14/2016........ BANC OF AMERICA SECURITIES........ccoiieiiieieistieisi et sissiessesssssssssnses | evesssesssessesssssssse s ssssssssessessenes 1,992,280 2,000,000

02665X  AA 7 | AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36.........evorevererrirereriniirerierineenes 01/22/2016........ MORGAN STANLEY ...ttt | ebietbe e st ees 1,198,657 1,177,318 2,887

03076C  AH 9 | AMERIPRISE FINL 2.875 09/15/2026...........ccetveuerereiiriiieiininsiieiiesieseseesssiesssesessenssesesssssenes | revesneesssiens 08/08/2016........ WELLS FARGO BROKERAGE SERVICES...........ccomiirirriieiiiieiiesiesississssesssiessesenns | sovssesssesssesessssssssessssessesssesessssssssenes 998,930 1,000,000

03329K  AC 7 |ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28, 06/22/2016........ DEUTSCHE BANK ...ttt | b st s bbbt 1,000,000 1,000,000

03765H AB 7 | APOLLO MNGMT HLD 4.40 05/27/2026 05/24/2016........ GOLDMAN SACHS.......couiieiiriiretiiteie bbb | etes bbb 1,998,240 2,000,000

03765H  AB 7 | APOLLO MNGMT HLD 4.40 05/27/2026 11/18/2016........ BANC OF AMERICA SECURITIES........coiiiiieiirieieintiesssiseiesiseie s essessssssssssins | rersessssesesssssssasessse s ssesssesessessenes 1,003,590 1,000,000 | ..o 21,511

037833 BY 5 |APPLE INC 3.25 02/23/2026..........cc0cevivreireriiieiesisiisisesisessssssiesssssssesessessanes 02/16/2016........ DEUTSCHE BANK 1,995,600 2,000,000

039483  BL 5 | ARCHER-DANIELS 2.50 08/11/2026 08/08/2016. HSBC SECURITIES..... 997,100 1,000,000

04010L AR 4 |ARES CAPITAL CORP 3.625 01/19/2022..........ccruverrerrrinrrrerieriresersiieiinns 09/14/2016........ BANC OF AMERICA SECURITIES..........cccoouu.. 1,992,780 2,000,000

05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE.......... 06/07/2016........ BANC OF AMERICA SECURITIES........coiiiiieiriiieintiessiiseiesissie s sssesssninsins | rereesissssesssssasestseseesssssessssssesensessenes 690,743 820,482 516

05949A  H8 6 | BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035.........c0crvviiiririierniieinsiesinsiessssissesesssssssssssesssnsns 05/06/2016........ BANC OF AMERICA SECURITIES........coviiiiiiniiieiitiesssiss st sssssessesssssssssnsss | nerssssssssessssssssessessessssssessosssssessessanes 533,886 552,177 453

05949A  H9 4 |BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035 05/06/2016........ BANC OF AMERICA SECURITIES........ciiiiieiiiireieistiresesiciesisese s essesssssssnsnine | revsesssssesssssssasesssessessssssessesssesessessenes 470,472 483,155 396

059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.........c0evurererrivrirnnieremsiseessesisesessssssssessssssssenssess. | oessssesessnes 02/12/2016........ CITIGROUP......otitite ittt es | cbsesssbss s 1,712,282 1,928,653 2,723

05990H AQ 6 |BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE 08/24/2016........ CITIGROUP......oteieieti ettt | cesesbeb et 972,188 1,000,000 2,318

063904 AA 4 |BANK OF OZARKS 5.50 07/01/2026 06/16/2016........ SANDLER & O'NEIL PARTNERS........coeiiiiiieieiiiiisieisissiessieissssseisssessessssssssssessssessesss | sesssssssessessssssessesssssssessessssssessessesanes 3,000,000 3,000,000

06406G  AA 9 |BANK OF NY MELLON 3.00 10/30/2028..........cccovurermriiereriirniiesierenissisesississesessessssesenssesesseseens. | vesesseressnnes 10/24/2016 MORGAN STANLEY. 1,997,800 2,000,000

084670 BS 6 |BERKSHIRE HATHAWAY 3.125 03/15/2026 03/08/2016. WELLS FARGO BROKERAGE SERVICES 1,998,120 2,000,000

114259 AN 4 | BROOKLYN UNION GAS 3.407 03/10/2026. 03/07/2016........ BANC OF AMERICA SECURITIES................... 2,000,000 2,000,000

120568  AX 8 | BUNGE LTD FIN CORP 3.25 08/15/2026............c0vuurereririsirneieisssssisesiessssisesssssessssessssssenessenes .| 08/10/2016........ MORGAN STANLEY ..ottt ses | ebsess e es b sss bbbt en 1,998,140 2,000,000

12479L  AA 8 | CAI 2012-1A A ABS 3.47 10/25/2027.........cocovvoverrrrrirece 06/24/2016........ BANC OF AMERICA SECURITIES........cooiiieirieieintieeseicesisere s essesssssssssssss | rersesssesesssssssssesssessssssssessesssesessessenes 309,443 316,667 122

12479L  AC 4 | CAI 2013-1A A ABS 3.35 03/27/2028 ... | 06/24/2016........ BANC OF AMERICA SECURITIES........ccoviiiiiiiieieiitiessiseississe s essssssssssnssses | rersessssssesssssssessessssssssessessssssessessanes 654,750 675,000 251

12505B  AC 4 |CBRE SERVICES INC 5.25 03/15/2025. .| 12/01/2016........ FIRST TENNESSEE. ...ttt ssssnses | aesesssesssesssesessssessesstsesessessesansessesnnsnes 2,064,420 2,000,000 23,625

12527G AH 6 | CF INDUSTRIES INC 4.50 12/01/2026..........ovoiririiererinrieererisisisesiesssssiesssssssesesssssssesessessseses | nevssesnssnnens 11/10/2016........ MORGAN STANLEY ...ttt | shiestsetas bbb 993,850 1,000,000

12531W  BA 9 |CFCRE 2016-C3 A2 SEQ SSNR 3.597 01/10/48 01/22/2016........ CANTOR FITZGERALD & CO....covuiiiiiriieieiesistieeisiesesssiese e ssessssissssssssssssssesesinns | soresssssnsssssesissssssesssssesssesssssasssenssenes 2,019,976 2,000,000 5,396

125634  AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029 ... | 05/05/2016........ WELLS FARGO BROKERAGE SERVICES 814,202 849,510 1,755

125634  AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029 .| 06/08/2016. BANC OF AMERICA SECURITIES 811,142 841,106 1,974

12593F  BC 7 |COMM 2015-LC21 A3 SEQ SSNR 3.445 07/48. 01/07/2016........ JEFFERIES & CO 1,509,785 1,500,000 | ..o 1,579

126117 AT 7 |CNAFINANCIAL 4.50 03/01/2026 02/22/2016........ JP MORGAN SECURITIES INC.....cooviuririiireiieierieriseiesisisesesisesesssssesesssssssssessssssssessenss | soersesssesessssssssesssssssssesssessessssssessessns | seesessessenes 3,016,110 3,000,000 375
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126670  JP 4 | CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36 ... | 11/08/2016........ BANC OF AMERICA SECURITIES... 321,144 369,131 423
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36 .| 06/23/2016........ JANNEY MONTGOMERY SCOTT.... 1,487,028 1,690,405 3,497
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36 11/03/2016........ AMHERST SECURITIES CORP......c.ooieiiieieitinisieireiseeeeessseessesessssssess s sssesessessssessssnsss | sesssesesssssssesssssssesssensssssessesssssssesssesns 616,431 714,703 365
14040H  BK 0 | CAPITAL ONE FINL 3.75 07/28/2026 07/25/2016........ MORGAN STANLEY ...ttt s | ebsesb et s bbbt 1,992,900 2,000,000
14040H  BK 0 | CAPITAL ONE FINL 3.75 07/28/2026 11/10/2016........ CITIGROUP......otieite ettt sienies | cesesseb et 983,970 1,000,000 | ..o 11,250
14575H  AA 6 | CAUTO 2016-1A A ABS SNR 4.55 02/15/2046..........ccvrvurrimiiieriniiieerississiesisessssssisesssssseensees 03/03/2016........ CS FIRST BOSTON......turiimiriiiniirerisieisesisssssessse bbb ssssenss | cosesssssansses e sssss st bsenee 1,999,266 2,000,000
15137D  AQ 8 | CECLO 2014-22A A2BR CLO MEZ 3.4 11/07/26.........coeveeeeereierieeirerneiseierssse e 11/01/2016........ JP MORGAN SECURITIES INC.....coivueiiiireriniiiieeieisisesieressseeesississesessessssssssesisssssesenss | coresssssnssesiessssssssessessssesesssesasssenssenes 3,000,000 3,000,000
15672Y  AC 4 |CERB 2016-2A ATF CLO SSNR 3.39 11/17/27 .....cvueiiieiseiirirtsin et 10/28/2016........ INATIXIS oot | b it bbb 2,000,000 2,000,000
17275R  BC 5 | CISCO SYSTEMS 2.95 02/28/2026 02/22/2016. JP MORGAN SECURITIES INC.....oouiiuiiiieiiiiieriiisisesierssissiesississesessesssssssessssssssenss | coresssssnsssssessssssssessesssssesssssesssesssenes 2,997,720 3,000,000
172967 KU 4 | CITIGROUP INC 4.125 07/25/2028 07/18/2016. CITIGROUP.. 2,990,730 3,000,000
172967 KU 4 | CITIGROUP INC 4.125 07/25/2028 12/01/2016........ CITIGROUP.. 2,935,530 3,000,000 45,031
17315X  AF 8 | CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35 RE.......iiiiiiiireiniinciesisisissierssiessssssiesiessessenins | enissiseniens 11/01/2016........ AMHERST SECURITIES CORP......ovuiiriiiiieicieiitiesisi st sssesisnans | esieseseseste bbb sssenes 211,597 298,023 81
19625G  AB 5 | CAFL 2016-1 B ABS MEZ 3.344 06/15/2048............cccovvvvrrernnnnn 05/11/2016........ MORGAN STANLEY ...ttt essesenas | aesesssesesesssesesassessesssesssessessesensessesansnes 999,995 1,000,000 | ..o 1,765
19828) AB 4 |COLUMBIA PROPERTY 3.65 08/15/2026 08/03/2016........ JP MORGAN SECURITIES INC.....coouivuiiiireiiiitierisisisesienssissiessssissesesse s ensssisseenss | cesessssssssessessesssssesss e sisenes 996,260 1,000,000
20030N  BP 5 | COMCAST CORP 4.40 08/15/2035.........ccevuerueriireiinnireieiinsiesissssesesssssssssssessssssssessssssssessssnns | sessserernsinns 11/1512016........ GOLDMAN SACHS........oiiiitieieiriesie it snes | cesesssb bbb 1,052,190 1,000,000 | ..o 11,367
20267U  AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040. 10/13/2016........ BARCLAYS CAPITAL. ...ttt nnies | ebiesbtes bbbt bbb 1,999,457 2,000,000
2027A0 HT 9 | COMMONWEALTH BANK AU 2.85 05/18/2026 (SR 05/11/2016........ GOLDMAN SACHS.......couiieuiirrirerissteieis ittt | eees bbb 1,998,960 2,000,000
20826F AQ 9 | CONOCOPHIL CO 4.95 03/15/2026...........coorvverrrneirereneineirerinsissesesisersessnenenes 03/03/2016. MIZUHO SEC USA.....iiiiiitietititesitsi ettt sbee | ebiesb e bbbt bbb 2,998,800 3,000,000
225418 PJ 1 |CSFB 2004-AR6 CB1 MEZ FLT 10/25/2034 11/04/2016. CANTOR FITZGERALD & CO 665,594 837,226 605
22966R  AD 8 | CUBESMART LP 3.125 09/01/2026 08/08/2016........ WELLS FARGO BROKERAGE SERVICES 995,040 1,000,000
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040............cccorrmmerirerireeriniieiseriesieseesessesssssssssesssessns | vovesesesesneens 05/12/2016........ CS FIRST BOSTON......cvuuiiiiieierisiisreesieisesesie st 999,696 1,000,000
233835 AQ 0 |DAIMLERCHRYS NA 8.50 01/18/2031 03/10/2016........ BARCLAY'S CAPITAL......uvueiriiiitireeieiistiesises ettt snis | ebsesites s bbbt enbees 4,429,920 3,000,000 40,375
25150R  AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037..........cccovverrrererinnns 06/13/2016........ AMHERST SECURITIES CORP.........cootiiiiiiririiieiiesiiesiesisssiss s sesssssssssssesssenins. | sosssssssesssesssssssssssssssesssesssesessssssssenes 1,984,298 2,238,982 843
25272K  AK 9 | DIAMOND 1/DIAMOND 2 FIN 6.02 06/15/2026.. 11/10/2016........ BANC OF AMERICA SECURITIES........cciiiiieiitieieintiessiise st sssessenisins | rersesissssesssss st ssssssesessessenes 1,076,320 1,000,000 | oo 27,592
25272K  AK 9 | DIAMOND 1/DIAMOND 2 FIN 6.02 06/15/2026.............covvoevimiriiiierierireeeneeississiiesiesesssessneens 11/15/2016........ HSBC SECURITIES........couiieiiniiiitiesisistisesie sttt | sesesssetas st enes 1,052,670 1,000,000 | ..ooooveiiines 27,926
25466A  AJ 0 | DISCOVER BANK 3.45 07/27/2026...........ovorereveerierernrniirerininnnes 07/21/2016........ CITIGROUP. 998,910 1,000,000
26224H  AA 5 | DRUGC 2016-1A A ABS 3.979 04/15/2027.........c.cermrireereriiiseeisesisississsssssiesssssssssessessssisessssanes 06/02/2016........ GOLDMAN SACHS 899,989 900,000
268948  AB 2 |EAGLE BANCORP 5.00 08/01/2026............c.couvrrrrenene 07/21/2016. SANDLER & O'NEIL PARTNERS 1,000,000 1,000,000
285512  AD 1 |ELECTRONIC ARTS 4.80 03/01/2026 02/17/2016........ BANC OF AMERICA SECURITIES..........cccoouu.. 3,986,760 4,000,000
28618W  AB 0 |ERL 2014-1A A2 ABS 3.668 04/19/2044... ... | 07112/2016........ CS FIRST BOSTON.......euuiimiruiintireriiiteesisese s sssse st ssansesseses | cesesisssnsses bbbt 1,182,938 1,200,000 3,179
28618W  AB 0 |ERL 2014-1A A2 ABS 3.668 04/19/2044... .| 09/15/2016........ BANC OF AMERICA SECURITIES........coviiiiiiniiieiitiesssiss st sssssessesssssssssnsss | nerssssssssessssssssessessessssssessosssssessessanes 997,969 1,000,000 102
28618X  AB 8 |ERL 2015-1A A2 ABS SNR 3.585 02/19/2045............ccoovviireriniirerniiniesirerssiseiesissessiesesisseeniens | oevesernesnnens 06/30/2016........ CANTOR FITZGERALD & CO.....couuiuiiririiirieriesistisesiesiseesesssessesssssessessssssessesssssssssesessans. | toresssssnssesssesssssnsssessesssssesssssasssesssenes 1,254,703 1,300,000 2,201
29977G  AB 8 |EVERBANK FINL CORP 6.00 03/15/2026. 03/09/2016........ US BANCORP......otirriiriresie sttt nte | ebsass et es bbb en 1,000,000 1,000,000
30219G AM 0 |EXPRESS SCRIPTS 4.50 02/25/2026 02/22/2016........ CITIGROUP......oteieieti ettt | cesesbeb et 2,984,010 3,000,000
30219G AN 8 |EXPRESS SCRIPTS 3.40 03/01/2027 06/29/2016........ CS FIRST BOSTON.......iiiuiiiiiiiiitiiiiiiesis s nss | bbb 999,590 1,000,000
30231G AT 9 |EXXON MOBIL CORP 3.043 03/01/2026............cvoeveereeererirerrerenirnnaes 02/29/2016. CITIGROUP......oteiie ettt sinies | cesesseb et 3,000,000 3,000,000
302588  AA 9 |FDF 2016-2A A CDO SSNR 4.285 05/12/2031 04/15/2016. GREENSLEDGE CAPITAL MARKET.........ccovvriveriiines 1,498,500 1,500,000
30288L AN 3 | FREMF 2016-K53 B MEZ 4.1557 03/25/2049..........covvorirriiiireinierieeieissiesisesssisseesississessennaes 06/16/2016........ BANC OF AMERICA SECURITIES................... 976,250 1,000,000 2,232
30290U AL 3 | FREMF 2012-K22 C MEZ 3.8108 08/25/2045...........ccccovvvrvinrennns 07/25/2016........ BANC OF AMERICA SECURITIES........coviiiiiiiiieiitieississ st ssssiessesssssssssensns | nessssssssesssssssssssssnssssssessesssssessssanes 997,813 1,000,000 2,858
30295D  AG 7 | FREMF 2016-K57 B MEZ 3.9188 08/25/2049..........ccovvvvereririrriieeiciennirnne 09/15/2016........ BARCLAY'S CAPITAL. ...ttt essessssssnsss | reseesssssessesssssesseseessssssessesssesessssenes 575,308 600,000 1,763
30295R  AS 0 | FREMF 2016-K59 B MEZ 3.575 11/25/2049 11/15/2016........ BANC OF AMERICA SECURITIES........ccoviiiiiiiieieiitiessiseississe s essssssssssnssses | rersessssssesssssssessessssssssessessssssessessanes 449,603 500,000 1,390
31677A  AB 0 |FIFTH THIRD BANK 3.85 03/15/2026...........cccevurrerirreiiirerinrinieerissisesesssessesesesesessssesessessssesessenes | nevesernesnnens 03/10/2016........ DEUTSCHE BANK .....cotiiireiietseiiii sttt essns | esiess e ess e nes st erees 1,998,020 2,000,000
32027L  AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/203B.........cccccvviurerrmiiiirnriernnissierississseeessssesnsssssses 06/07/2016........ BANC OF AMERICA SECURITIES........coiiiiiiiiiieiitiesssieiesisss s essessssssssssses | rersesisssesssssssessessssssssessessssssessessanes 1,144,044 1,280,945 345
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35.......oovvvviireirrirereinines 07/12/12016........ BANC OF AMERICA SECURITIES........cooiiiiiiieieistieesicieeieie e ssssssnsssses | eresssssssesssssssesse s sssssssesessessenes 497,862 547,853 593
337930 AC 5 |FLAGSTAR BANCORP INC 6.125 07/15/2021. 06/29/2016. JP MORGAN SECURITIES INC.....coevviirririneieriiicierieerseienes 999,990 1,000,000
343873  AA 3 | FLUSHING FINANCIAL 5.25 12/15/2026 12/07/2016 SANDLER & O'NEIL PARTNERS 2,000,000 2,000,000
345370 CR 9 |FORD MOTOR CO 4.346 12/08/2026......... 12/05/2016........ GOLDMAN SACHS 3,000,000 3,000,000
34960Y AE 2 |FCO 2016-7A ATF CLO SSNR 3.85 12/15/2028...........covvirivererirerinrireresiserseiseee s 12/02/2016........ INATIXIS ...t | eebenes st bbbt nninnes | erienienines 1,000,000 1,000,000
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357081 AE 8 |FREMF 2015-K720 B MEZ SEQ 3.3894 07/2022..... 07/06/2016........ BANC OF AMERICA SECURITIES... 1,915,000 2,000,000 1,948
362341 4A 4 | GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036..........c0cvvrerrrreirerisirirseiessmssiessssssseesssssssssenss. | sosssnessnssns 06/16/2016........ BANC OF AMERICA SECURITIES... 540,984 570,395 934
36242D PG 2 | GSR 2004-14 3A2 SEQ CSTR 12/25/2034..........coevoiirieiiiieeirereienisesesisseesisssssesesssesssssseenssins | sesseeernsines 02/05/2016........ CANTOR FITZGERALD & CO.....coouriiiieriiieieriesiseiesisissesssisessesssssessessssisessesssssssssessessnns. | toresssssnssesssesssssssssessesssesessesasssesssenes 311,197 329,201 258
37045X  BG 0 | GENERAL MOTORS FINL 5.25 03/01/2026. 02/25/2016........ JP MORGAN SECURITIES INC.....coiiuiiiiiiieiicieeisissisesiessssseienississsses s sssssssesssssssssenss | coressssssssssesssssssssessssssssesssssesssesssenes 1,992,780 2,000,000
375558 BM 4 | GILEAD SCIENCES 2.95 03/01/2027 .... | 09/15/2016........ JP MORGAN SECURITIES INC......covvuiieiriieiiniierieisisesieresisseesisssssesessessssssssesssssssesenes | coressssnssessesissssssessesssesessssasssesssenes 1,999,480 2,000,000
375558 BM 4 | GILEAD SCIENCES 2.95 03/01/2027 .| 11/15/2016........ MORGAN STANLEY 964,750 1,000,000 | ..o 4,753
393647 AC 6 | GRNBR 2007-1A C CLO MEZ FLT 11/01/2021......orvureerririirereeireierississesesieessesesssesesssenesensesines | voenseesenenes 09/14/2016........ CS FIRST BOSTON 980,625 1,000,000 3,412
40423X  AA 0 |NZES 2016-PLS2 A ABS SNR 5.683 07/25/21... 10/06/2016........ CS FIRST BOSTON 2,000,000 2,000,000
404280 AW 9 |HSBC HOLDINGS 4.30 03/08/2026............ccoumrerrenriiereriiisisesiersisssisesisssssesesssessssessesessesessessnes [CH 03/01/2016. HSBC SECURITIES............. 1,997,100 2,000,000
42809H AG 2 |HESS CORP 4.30 04/01/2027 09/19/2016. JP MORGAN SECURITIES INC... 2,993,700 3,000,000
42824C AW 9 |HP ENTERPRISE 4.90 10/15/2025............covumiiirreiniierneinciresississeesssessesesiesssssssesesssssssesessessseses | soesesseressnes 11/18/2016........ CITIGROUP. 2,058,460 2,000,000 10,872
436106 AA 6 |HOLLYFRONTIER 5.875 04/01/2026 ... | 11116/2016........ CITIGROUP......o ettt | cesesb bbbt 1,000,980 1,000,000 8,160
437303  AA 8 |HPA2016-2 A ABS SSNR FLT 10/17/2033, .| 08/25/2016........ CITIGROUP......otititet ittt | cesesse bbb 1,984,632 2,000,000
43785V AD 4 |HOMESTREET INC 6.50 06/01/2026. 05/17/2016........ SANDLER & O'NEIL PARTNERS.........ocoutimiiiiiciiriieissieiesisississie s sesessssiesesssssssins | coressssssssessessssssss s sisenes 2,000,000 2,000,000
44107T AW 6 |HOST HOTELS F 4.50 02/01/2026 11/18/2016........ CITIGROUP......oitiieit ettt | cesesi bbb 1,013,220 1,000,000 | ..o 14,000
443510  AG 7 |HUBBELL INC 3.35 03/01/2026 ... | 02/23/2016........ JP MORGAN SECURITIES INC.....coouiiuiiiirciiiiiieeisiciesicisssseiesississssessesssssssensssisssenss | cosessssssssessessssssssesss s sisenes 2,977,320 3,000,000
448579  AF 9 |HYATT HOTELS 10YR 4.85 03/15/2026 .| 02/29/2016........ JP MORGAN SECURITIES INC......otviuiviiirririiniriesiiesiesiesessseissssesessesssesssssssssssssssienes | reeessssssssssesssesssesessssssssssesssesssesssssesns 1,998,400 2,000,000
45780K  AD 8 [INTOW 2016-1A A ABS SSNR 2.883 11/15/46.........oveuevmiriirreiiniierniineierisieesssiesessssesesssssssesenes. | evsnsenernsines 10/25/2016 BARCLAYS CAPITAL.......... 1,000,000 1,000,000
459200 JG 7 |IBM CORP 3.45 02/19/2026 02/16/2016. JP MORGAN SECURITIES INC... 4,983,250 5,000,000
460146  CP 6 |INTL PAPER CO 3.00 02/15/2027 08/02/2016........ JP MORGAN SECURITIES INC... 2,988,720 3,000,000
46617A  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065.............ccconererrrnnee 01/28/2016........ CS FIRST BOSTON......tuiiiriiiiierisitiesisiseses st ssssssssenes | cesessssansses e sasssss s ssess e sasssenssenes 803,976 819,861 1,247
46619T  AC 6 |JFIN 2016-1A AF CLO SSNR 2.737 07/27/28 07/08/2016........ JEFFERIES & CO....ooioiiiiiie ettt entes | cosesisbeses bbbttt 2,000,000 2,000,000
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36. 05/25/2016........ CITIGROUP.......viutiiiiieisistie ittt | etes bbbt 437,249 520,534 1,192
46630  AE 9 | JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049.........cocovurevimimeinrirernnineirerssissiesisiseeenisssssssniens. | veriseeseninees 09/29/2016........ BANC OF AMERICA SECURITIES........cciiiiieiitieieintiessiise st sssessenisins | rersesissssesssss st ssssssesessessenes 491,250 500,000 228
46849L  SQ 5 | JACKSON NAT LIFE 3.05 04/29/2026 04/25/2016........ DEUTSCHE BANK ...ttt st | shresssetas bbbt 4,979,050 5,000,000
48203R  AG 9 |JUNIPER NETWORKS 4.50 03/15/2024 02/23/2016........ BARCLAY'S CAPITAL.....ouvuririeiitirerieiistiesisesessssese ettt sisssssnis | ressesstssesssessesess e ess e nsessenes 1,967,740 2,000,000 40,250
487836  BP 2 |KELLOGG CO 3.25 04/01/2026...........ccovveerermrierniririerssisseensssisissneenns 02/25/2016........ MORGAN STANLEY 1,997,920 2,000,000
488401 AB 6 | KEMPER 4.35 02/15/2025 .| 12/1412016. CANTOR FITZGERALD & CO 990,810 1,000,000
49327V 2A 1 |KEY BANK NA 3.40 05/20/2026 05/17/2016........ KEYBANK CAPITAL MARKET 2,992,680 3,000,000
49338C AB 9 |KEYSPAN GAS EAST 2.742 08/15/2026. 08/02/2016........ CITIGROUP......oteieit ittt | cesesbe bbbt 2,000,000 2,000,000
49803X  AA 1 |KITE REALTY GROUP 4.00 10/01/2026..........cocvvvrrrnrreirnrieirerrenisserenisnines 09/15/2016........ US BANCORP......otirtiisiresi stk ente | rebsesb s es bbb en 2,987,970 3,000,000
50219P  AA 4 |LSTRZ 2016-1 A1 SEQ SSNR FLT 01/01/2021........cereveiirererirereiineieriesineiesiesiseesesssssessessenesans | ceveernesnnens 01/21/2016........ BANC OF AMERICA SECURITIES........ciiiiieiiiireieistiresesiciesisese s essesssssssnsnine | revsesssssesssssssasesssessessssssessesssesessessenes 975,046 1,000,000
50543L  AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042.... 12/08/2016........ MIZUHO SEC USA ...ttt sies | nebsess s es bbbt es 1,961,195 2,000,000
50587K  AA 9 | LAFARGEHOLCIM 3.50 09/22/2026, .... | 09/15/2016........ JP MORGAN SECURITIES INC.....oouviuiiiirerieiirieeinsisisesieresssseesississesessesessssssessesssseenes | ceressssssssesssesssssssssessesssssesssssesssesssenes 1,998,320 2,000,000
52107Q  AH 8 |LAZARD GROUP LLC 3.625 03/01/2027 .| 11/09/2016........ MITSUBISHL. ..ottt | ebsesb et s bbb 978,890 1,000,000 | ..o 1,108
525221  GM 3 |LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036...........cccevveeereririrrernrnricereneenes 08/03/2016. BANC OF AMERICA SECURITIES........coviieiiirereirtieeeeiseieeiere e ssssiessessssssssssses | rersessssesesssssssssessessessssssessesssesessessanes 2,927,373 3,432,610 1,012
534187  BF 5 |LINCOLN NATL CORP 3.625 12/15/2026 12/05/2016 WELLS FARGO BROKERAGE SERVICES 1,997,640 2,000,000
53944Y  AB 9 |LLOYDS BANKING 4.65 03/24/2026 SR 03/17/2016........ BANC OF AMERICA SECURITIES................... 1,995,400 2,000,000
543190  AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045.........ccovvreernrireereriernsireninines 07/22/2016........ BANC OF AMERICA SECURITIES........coviiiiiiiiieiitieississ st ssssiessesssssssssensns | nessssssssesssssssssssssnssssssessesssssessssanes 1,638,028 1,690,595 | ..o 1,679
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45.........ooeveieieiriceerirereineieessseiesissseesessserssssniens. | eeiseeseniens 11/10/2016........ GOLDMAN SACHS........ooiiiitirerieiriesie st nsenes | cesesses et 722,725 750,000 85
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45........cccoevrvrvrvrrnrinnne ... | 1111012016........ JANNEY MONTGOMERY SCOTT......coiiiiirriiirirnsieieisssiessesssesesssssssssnssssesssssessessssssesses | soressssensssssesssssssssessesssssessesssssesssenes 480,938 500,000 56
54910L  AA 7 |LSTRZ 2015-8 A1 SEQ SNR FLT 08/01/20 RE .| 10/24/2016........ BANC OF AMERICA SECURITIES........coiiiirieieintieeesiciesieie s sssseessesssssssssssns | rersesssesessssssssssssesesssssssessesssesessessenes 734,334 735,253 1,239
559080 AK 2 |MAGELLAN MIDSTREAM 5.00 03/01/2026. 02/22/2016........ CANTOR FITZGERALD & CO.....cvvuirririeireieiiesisisesisis st ssssssssssssssans. | coressssssssssssesssssssssessesssssessessesssesssenes 2,025,980 2,000,000
56501R  AC 0 | MANULIFE FINL CORP 4.15 03/04/2026.............ccccevvrvenec. 03/01/2016........ MORGAN STANLEY ...ttt | ebisss s ss bbb nrenes 2,992,710 3,000,000
59217G  BY 4 |MET LIFE GLOB FUNDING | 3.45 12/18/2026 12/12/2016 DEUTSCHE BANK 1,998,660 2,000,000
594918  BS 2 |MICROSOFT CORP 3.45 08/08/2036...........ccoevrereriierriirreisiernisseiserisissesesinnenes 08/01/2016. BANC OF AMERICA SECURITIES... 2,988,390 3,000,000
595112 BH 5 |MICRON TECH 7.50 09/15/2023.. 04/15/2016........ MORGAN STANLEY 2,000,000 2,000,000
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61690A AD 6 | MSBAM 2015-C27 A3 SEQ SSNR 3.473 12/47 02/17/2016........ BANC OF AMERICA SECURITIES... 1,021,563 1,000,000 2,026
61690F AL 7 | MSBAM 2015-C22 A3 SEQ SSNR 3.046 04/48 02/12/2016........ CANTOR FITZGERALD & CO 977,611 977,000 1,405
61690Q AD 1 |MSBAM 2015-C23 A3 SEQ SSNR 3.451 07/50, 02/11/2016........ BANC OF AMERICA SECURITIES........ccoiieirieieintiesesiseesisese s sissiessesssssssssesss | rersesssssesssssssssesssessnssssssessessssesessessenes 2,080,313 2,000,000 3,068
61746B DZ 6 | MORGAN STANLEY GMTN 3.875 01/27/2026 12/14/2016........ MORGAN STANLEY ...ttt s | ebsesb et s bbbt 2,001,620 2,000,000 30,569
62405T AE 7 | MHAWK 2013-2A B CLO FLT 07/22/2024 08/05/2016........ BANC OF AMERICA SECURITIES........ccoiieirieieintireeseiciesiese s sssssessesssesssssssss | rersesssesesssssssessesssssssssessesssesessessenes 1,912,500 2,000,000 2,795
62854A  AD 6 | MYLAN NV 3.95 08/15/2026...........c0cmrurirerriiereriiisisesssisssssie s s ssssssssssses (SR 05/31/2016........ DEUTSCHE BANK ...ttt bbb | ebsenb et s bbb bbb 2,976,930 3,000,000
62946A  AB 0 |NPRL 2016-1A A2 ABS SNR 5.438 04/20/2046 07/20/2016........ CS FIRST BOSTON......tuuiirriiiiireriiitesesiessese e ssssssse st sssesssssessenss | cosesssssanssesssesssssssssessesssssessesasssenssenes 1,021,719 1,000,000 755
62946A  AB 0 |NPRL 2016-1A A2 ABS SNR 5.438 04/20/2046 11/10/2016........ CS FIRST BOSTON......ouuiiuiiiiiiiiisiisiiii st nss | tss bbb 1,038,750 1,000,000 3,927
64129 AL 4 |NEUB 2013-14A B2 CLO MEZ 3.158 04/28/25.......... 08/05/2016. BANC OF AMERICA SECURITIES........cciiieiiieieintiessiiseiesiese e sissiessesssssssssnses | rersssssssesssssssesse s ssesssesessessenes 2,006,875 2,000,000 2,105
65251U AN 2 |NWSTR 2016-1A A2 CLO SSNR 3.44 02/25/28 02/12/2016. WELLS FARGO BROKERAGE SERVICES 1,999,945 2,000,000
65251X  AA 4 |NSBKY 2016-1A A CLO SSNR FLT 10/25/2028..........cccovvmermrinrierinereeenireresissiesesissesessessnssenes. | ceveeronesnnens 10/19/2016........ CITIGROUP.......ovvieeirerririreierineines 1,500,000 1,500,000
65539C  AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/3BRE..........c.cccoivmriniiiririieineireiesissiesississeessssssssesiennns | cosnsenernsines 06/06/2016........ AMHERST SECURITIES CORP......ovuiiriiiiieicieiitiesisi st sssesisnans | esieseseseste bbb sssenes 690,743 832,220 476
67103H AE 7 |O'REILLY AUTOMOTIVE 3.55 03/15/2026 03/01/2016........ US BANCORP.....ocittiirii ettt | ebiess e st enes 998,320 1,000,000
67401G  AE 8 | OAKTA 2016-A B2 CLO MEZ 3.807 01/20/27 .... | 03/09/2016........ WELLS FARGO BROKERAGE SERVICES..........cocooeiriiiiiriieieieireieiseisesssie s issssssessessesnnes | seeseissssssessssssessesssessessesssssssessessesnes 999,885 1,000,000
674599 CH 6 |OCCIDENTAL PETE 3.40 04/15/2026 .| 03/28/2016........ BANC OF AMERICA SECURITIES........ccoiiiiiiieieistieisiiciseie e ssssssses | revesssssesesssssssssssse s ssessesesessessenes 1,995,440 2,000,000
674599 CM 5 | OCCIDENTAL PETE 3.00 02/15/2027.........ccrmvuiirirrierieinsireresissiesisissesesissssssesssessssssssesssssnsens | soesissenessnnns 11/02/2016........ WELLS FARGO BROKERAGE SERVICES.........ccosiuiiiiiiiitieriissississesissiessessssssessenes | coresisssssss e sinenes 1,991,580 2,000,000
67575N  AQ 6 |OMART 2016-T1 AT1 ABS SSNR 2.5207 08/48...........cccosvvrmrreemrrrerirerirerireeens 08/03/2016........ BARCLAY'S CAPITAL.....ovitiirieniiritisiiesiesiss sttt | seresssetsssssss bbbt ssenes 1,999,999 2,000,000
67575N AU 7 | OMART 2016-T2 AT2 ABS SSNR 2.7215 08/49.........coovverreerririeeirerseeeienns 08/03/2016. BARCLAYS CAPITAL.......... 1,999,998 2,000,000
67591E  AE 3 |OCT28 2016-1A B2 CLO MEZ 3.1 10/24/2027 .........evooeverrirerieiiseriesiesessesissesesssesiessssesssiens 09/08/2016. MORGAN STANLEY. 1,000,000 1,000,000
680223  AK 0 |OLD REPUB INTL 3.875 08/26/2026............ccoecmreieimrniieririneireresiseeesissiesienssnees 11/09/2016........ KEYBANK CAPITAL MARKET 973,160 1,000,000 8,503
680223  AK 0 |OLD REPUB INTL 3.875 08/26/2026.............coccoivemrirerierirererneesseessriesiesesesesseens 11/15/2016........ KEYBANK CAPITAL MARKET ..ottt ssssssssenses | revessssssessssesssessesasssssssessssssesessessenes 960,530 1,000,000 8,826
681936 BJ 8 | OMEGA HEALTHCARE 4.375 08/01/2023 06/30/2016........ JP MORGAN SECURITIES INC.....coouvvuiiririiiiniieriniieisesiesesisseesississssesssesssssssessesisssenss | coressssssssessessesssssesse s ssesssssesssesisenes 997,390 1,000,000
68217F 0 | OMNICOM GROUP 3.60 04/15/2026.............cevermreeriinirierirerirrisseissiiesienes 03/28/2016........ CITIGROUP.......viutiiiiieisistie ittt | etes bbbt 1,998,140 2,000,000
68268F  AA 8 | OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028 03/16/2016........ RBC CAPITAL MARKETS........ccoieritiitriieisiesie ettt sttt st sss e s ensessess | aesebssssssesssssessssessesssessessesesensessesnnsens 999,829 1,000,000
68268H AA 4 | OMFIT 2016-3A A ABS SSNR 3.83 06/18/2031 10/31/2016........ BANC OF AMERICA SECURITIES........couuiiirimrimiiieiiesiiesiesisssesessessissssessssisssssesssessss. | seresssessssssssssssssssesssessssessssensssnesssenes 2,060,000 2,000,000 3,192
68268L 5 | OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28 03/15/2016........ BANC OF AMERICA SECURITIES........coiiiiieiirieieintiesssiseiesiseie s essessssssssssins | rersessssesesssssssasessse s ssesssesessessenes 974,375 1,000,000
68389X BM 6 | ORACLE CORP 2.65 07/15/2026 06/29/2016........ JP MORGAN SECURITIES INC.....coouiveiiiireieriiierinsisisssiesessssiesssssssssessssssssssessssssssenss | seresssssnsssssesssssssssessssssssessesssssessseses 996,240 1,000,000
694308 HP 5 |PACIFIC GAS & ELEC 2.95 03/01/2026.... 02/23/2016. MORGAN STANLEY 1,994,680 2,000,000
694475  AA 2 | PACIFIC LIFE INSURANCE 9.25 06/15/2039.........cccevumririeriniininsiierierisesesssssssssssssesssesissesinnne | sevenssenereens 10/31/2016........ GOLDMAN SACHS 3,062,440 2,000,000 70,917
69915V AC 4 | PARL 2015-1A A CLO SSNR FLT 07/20/2027.......cccvuererererirereeriniereieiensiessssssesssisesessesseeses s 02/11/2016........ BANC OF AMERICA SECURITIES........coiiiiieiriiieintiessiiseiesissie s sssesssninsins | rereesissssesssssasestseseesssssessssssesensessenes 970,000 1,000,000 | ..o 1,610
69915V AC 4 | PARL 2015-1A A CLO SSNR FLT 07/20/2027........evererererierneseireiessssisessesssessssesssssssesesssssens 02/22/2016........ BANC OF AMERICA SECURITIES........coviiiiiiniiieiitiesssiss st sssssessesssssssssnsss | nerssssssssessssssssessessessssssessosssssessessanes 555,414 575,000 1,190
707567  AC 7 |PENN MUTUAL LIFE 7.625 06/15/2040 10/18/2016........ GOLDMAN SACHS........oooiiriiereritiriesie sttt sines | cesessebne bbbt 2,653,440 2,000,000 8,472
709599 AW 4 | PENSKE TRUCK LESEING 3.40 11/15/2026...........ccocovvvrerrmiirrinriersirnninenns 10/26/2016........ JP MORGAN SECURITIES INC.....cvoivriiiieieiieierisisisssissessssesssssssesessssssssssessssssssenss | seressssssssssesssssssssesssssssessosssssessseses 1,993,900 2,000,000
717081  CY 7 |PFIZERINC 7.20 03/15/2039 08/03/2016........ BARCLAY'S CAPITAL.....ouvuvirriiieiserieiistisesises ettt snis | ressesstesesssessese st nseenenes 1,504,370 1,000,000 28,600
717081 EA 7 | PFIZER INC 3.00 12/15/2026 11/14/2016........ CS FIRST BOSTON.....c.oiiiuriiriiiiniissiiesisiseissisii s 991,480 1,000,000
72345H 3 | PINNACLE NATL BK 4.875 07/30/2025..........cocovurevenrirerneneirernninienes 03/03/2016. SANDLER & O'NEIL PARTNERS 1,980,460 2,000,000 10,833
74052B  AA 5 | PREMIER HEALTH 2.911 11/15/2026 11/10/2016 JP MORGAN SECURITIES INC... 954,510 1,000,000 81
741503 9 | PRICELINE GROUP 3.60 06/01/2026 05/18/2016........ WELLS FARGO BROKERAGE SERVICES 2,994,210 3,000,000
743487 AM 4 |PROSPECT CAPITAL 5.875 01/15/2019.... 02/22/2016........ BARCLAYS CAPITAL. ....ccvoiteieiitiseiiesississsissseisssss st ssssssnsses | nebsessssssesssssssessesssssasssessessssesensensanes 41,563 50,000 326
743487  AQ 5 |PROSPECT CAPITAL 4.75 04/15/2020............coumveirrereierneinsierssiseesesisessesesssesesesenssensessssesensens | revsernesnnens 02/11/2016........ BARCLAY'S CAPITAL. ...ttt essessssssnsss | reseesssssessesssssesseseessssssessesssesessssenes 87,000 120,000 1,932
743756 AB 4 | ST JOSEPH HLTH H 2.746 10/01/2026........c.ccoeviririirriiniirereniseierssissiesissssisessssssssssesssssssssenss | sessseenessnns 09/20/2016........ BANC OF AMERICA SECURITIES........ccoviiiiiiiieieiitiessiseississe s essssssssssnssses | rersessssssesssssssessessssssssessessssssessessanes 2,000,000 2,000,000
743917  AH 9 |PRUDENTIAL INS 8.30 07/01/2025..........cooovverermrinrirerinirerienirerssseneresesinsenes 12/21/2016........ ROBERT W BAIRD CO....coouiiuiiriiiiareisieiiseissiesisisesesiesssese e sesss s sseses | ressssssssessssssesesssessnssssssessesssesessssenes 2,597,560 2,000,000 81,156
75887F  AE 6 |REGT4 2014-1A B CLO MEZ FLT 07/25/2026............. 07/13/2016........ BANC OF AMERICA SECURITIES........coiiiiiiiiiieiitiesssieiesisss s essessssssssssses | rersesisssesssssssessessssssssessessssssessessanes 1,983,800 2,000,000 12,358
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035...........ccvvrieiiierrinrireiniseierssisseesisersessseesinns | revsesnesnnins 07/05/2016........ CITIGROUP......ottiiti ettt | cesesieb s 3,404,394 3,715,573 2,212
780097 BA 8 |ROYAL BK SCOTLAND 4.80 04/05/2026 03/30/2016. MORGAN STANLEY 998,190 1,000,000
780097 BA 8 |ROYAL BK SCOTLAND 4.80 04/05/2026. 12/15/2016 JP MORGAN SECURITIES INC 1,974,220 2,000,000 20,000
78471D  AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025............ccccrvvrrrvnee 06/21/2016........ CITIGROUP. . 1,999,782 2,000,000
78471F  AA 0 | SCLP 2016-3 A ABS SSNR 3.05 12/26/25, 10/06/2016........ JP MORGAN SECURITIES INC.....couiiuiiieiireiiiieriniiseiesisssesssiesississeesssssssesssessssssseenss | coressesssssesssssnssessesssssssssesssssssssessesses | ossessesssssessessenes 999,980 1,000,000
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822582  BX 9 |SHELL INTL FIN 2.50 09/12/2026 C.. ... | 11/09/2016........ HSBC SECURITIES........... 961,670 1,000,000

824348 AR 7 | SHERWIN-WILLIAMS 3.45 08/01/2025..........ccevuirrieeirieieiemsnsieisessssessssssssssssessessssssessesssssensns .| 11/10/2016........ BANC OF AMERICA SECURITIES................. 2,019,620 2,000,000

83402Q AA 0 |SCLP 2016-2A A ABS SSNR 3.09 10/27/2025 07/26/12016........ DEUTSCHE BANK......cotiiiriiietei ittt ssns | ebiess e es st erenes 3,999,373 4,000,000
84610W  AB 1 | SOVRAN ACQ LP 3.50 07/01/2026 06/13/2016........ WELLS FARGO BROKERAGE SERVICES...........coooieieiicieieeeeeeiee e eseeeeiesesisiesesssesnaes | covtesisssesesessssesesssesesessssesssssesessesees 2,983,410 3,000,000

860630 AD 4 |STIFEL FINANCIAL 4.25 07/18/2024...........cccvvrervrncenee 12/28/2016........ STIFEL NICOLAUS.......ooiiieiretei et essenes | cesessesanss s e 986,660 1,000,000 | ..o 19,479
86212V AA 2 |STR 2016-1A A1 ABS SNR 3.96 10/20/2048............ccccvverereriiereriniisiesisisssesisessssssiesssssssiessesine | revssesnssnnins 10/12/2016........ CS FIRST BOSTON......turiimiriiiniirerisieisesisssssessse bbb ssssenss | cosesssssansses e sssss st bsenee 1,499,205 1,500,000

86787G  AJ 1 | SUNTRUST BANK 3.30 05/15/2026, .... | 05/11/2016........ SUNTRUST CAPITAL.....oiiieieiicteeiee ettt s se s sassenas | caesesissssesesassssessssssebesesseses s saesesnssaens 1,989,880 2,000,000

87266H AA 6 | TFINS 2016-1A A CDO SNR FLT 01/20/2038 .| 07/22/2016........ BANC OF AMERICA SECURITIES.......coiiiiieiiiieiitiessise st sssssssnsssies | ersesisssesssssssses e ssanes 1,795,000 2,000,000

87407P  AE 0 | TAL 2013-2A A ABS 3.55 11/20/2038.......... 07/06/2016. BANC OF AMERICA SECURITIES................. 366,719 370,833 768
878091 BC 0 | TEACHERS INS & ANN 6.85 12/16/203 .| 12/16/2016. WELLS FARGO BROKERAGE SERVICES 1,285,670 1,000,000 951
88156E  AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 03/04/2016........ AMHERST SECURITIES CORP. 945,333 1,107,271 254
88167A  AE 1 | TEVA PHARMACEUTICALS 3.15 10/01/2026. 07/18/2016........ BARCLAY'S CAPITAL. .....ocvutiriiietisceieieeiesi ittt nnies | ebiesbtes bbbt bbb 1,994,680 2,000,000

88314R  AC 0 | TMCL 2014-1A A ABS SNR 3.27 10/20/2039..........cccereriirriieirrireisiiseiessssesesi e ssesssesssessneenes 05/16/2016........ BANC OF AMERICA SECURITIES........cooiiiiiiieieistieesisssiese s sssssssssnses | evesssssesessssssssssse s sssssssesessessenes 405,609 425,000 1,120
883203  BW 0 | TEXTRON INC 4.00 03/15/2026..........ccmrumermimiriireriieiiereiinsieeesississsesisesssssssessssssssessessssssesssssns | soesissenessnes 03/04/2016........ JP MORGAN SECURITIES INC.....coouivuiiiireiiiitierisisisesienssissiessssissesesse s ensssisseenss | cesessssssssessessesssssesss e sisenes 1,984,840 2,000,000

891160 MJ 9 | TORONTO DOM BANK 3.625 09/15/2031........coourmmirrrreirieiiiernniseierssiseeesisssesesessesnenes 09/08/2016........ TD SECURITIES s | S 4,991,250 5,000,000

891906  AC 3 | TOTAL SYSTEM SVC 4.80 04/01/2026............cocvomiieriiiiieiienirisiicssissiiesiesissiisssssiissssesis | sovssiinsiinns 03/14/2016........ JP MORGAN SECURITIES INC.....cooiririeiieicireiecieie et iesssse s sessssessessssssessnss | sseesessssessessssssessessssassessessssssessessesanes 1,994,600 2,000,000

89412R  AB 1 | TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034. 07/12/2016........ GUGGENHEIM CAPITAL MARKET........cootviriuririeieireissiessesssisssesssssssssssessssssessesssssssssensss | seessssssssossesssssssssessesssssessosssnssessseses 2,018,750 2,500,000

89656F  AA 4 | TRL 2012-1A A1 ABS 2.266 01/15/43 .| 08/18/2016........ CS FIRST BOSTON.......ouuiiiruiiiireriiieeesissisesesie st 280,291 290,058 146
89656F  AB 2 | TRL 2012-1A A2 ABS 3.525 01/15/43 09/15/2016. BANC OF AMERICA SECURITIES... 990,469 1,000,000 490
89656F AB 2 | TRL 2012-1A A2 ABS 3.525 01/15/43 .| 11/21/2016........ CS FIRST BOSTON.......cvuuiiriruiiireriiiseeesisisesssie st 952,344 1,000,000 979
89690E  AA 5 | TRMF 2011-TA ATA ABS 4.37 07/15/41.......oomvirriceiisiiesriesenisesssisssie s esisssssessssssenins. | sevesesesesneens 07/26/2016........ DEUTSCHE BANK .....ooiiiiiriiieteis it | ebiess s st nrenes 84,962 84,856 144
89690E  AD 9 | TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44.........cooiomiiiiirieisiirieinteceesse s sssiseeenenes 08/18/2016........ BANC OF AMERICA SECURITIES... OO O PO U O POO O U DT OTROUOUOTTUUOUPTPIROURURTOT ISP 1,557,856 1,571,608 | oo 1,000
89690E  AD 9 | TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44...........ccoomirimiiiriiriniineiesieseseeississsiesienesesens 09/15/2016........ BANC OF AMERICA SECURITIES........couuiiirirriiiiieiiesiiesiesissisessessissssesssssesssssesssessss. | seoesssesessssssssessssesssessssessssessssesssenes 1,542,901 1,653,338 618
89690E  AE 7 | TRMF 2014-1A A2 ABS SEQ SNR 4.085 04/44 e 06/01/2016........ CITIGROUP......oteieiti ittt | ceresie bbbt 961,445 1,000,000 2,383
90351D  AF 4 | UBS GROUP FUNDING 4.125 04/15/2026............cvevemerereriiririenirsissiissiiesiesesssessesessseeseesesesens (SR 03/30/2016........ DEUTSCHE BANK ...ttt st | shresssetas bbbt 1,990,560 2,000,000

90539  AA 7 |UNION BANKSHARES 5.00 12/15/2026 11/30/2016........ SANDLER & O'NEIL PARTNERS........oeieieceeieiceree e vesieeeesessesssssssssesssssesesssssssassssssssssnsns | sovsissesssssssosssssssessssasssssssasssssssssssssnes 2,000,000 2,000,000

91159H HM 5 | US BANCORP MTN W 3.10 04/27/2026 04/21/2016........ US BANCORP......octirtiieiresie sttt ente | ebsess et es bbb en 4,996,150 5,000,000

91159H HN 3 |US BANCORP V 2.375 07/22/2026.. 07/19/2016. US BANCORP 2,978,040 3,000,000

91324P  CV 2 |UNITEDHEALTH GROUP 3.10 03/15/2026...........cvvuerremrirerirreriiisriensriesisenesesesssssssssesssesssenesee | sevesesereseens 02/22/2016........ WELLS FARGO BROKERAGE SERVICES 2,997,630 3,000,000

91914)  AA 0 |VALERO ENERGY 4.375 12/15/2026 ... | 12/02/2016........ JP MORGAN SECURITIES INC.....oouivuiiiiriiiiieeriniisisesiesesisseesississesesssesssssssessssissesenes | coresissasssessessssssssessssisssesssssesssesssenes 1,999,180 2,000,000
92330W  AE 7 | VENTR 2016-24A AF CLO SSNR 2.707 10/28. .| 08/11/2016........ JEFFERIES & CO...ouiiiiireiisiee ittt sinsns | absesssssasssessesssssssssess s ssensssssssenssenes 1,000,000 1,000,000

92915C AL 8 |VOYA2016-1A B2 CLO MEZ SEQ 5.05 01/27 01/22/2016........ JP MORGAN SECURITIES INC.....ccouviueiurirerieiiiireriniiciesiesesssseesisssssesesssessssssssessessssesenes | coresssssnssesssessessssssessesssssesssssasssesssenes 1,500,000 1,500,000

92925V AF 7 | WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37 05/20/2016........ CS FIRST BOSTON......tiriiuririisiiseriiieisesisisesesse s s st ssss st ssssssessssssanssssesss | sesesssssssssesssesssssssssessesssssessssssssessseses 1,172,870 1,293,532 2,158
93100P  AA 6 | WAKE FOREST BMC 3.093 06/01/2026 ... | 10127/2016........ WELLS FARGO BROKERAGE SERVICES...........ccocoiiieiieieietcee et ssesenenaes | coetesisssesesessssesessae s essssesss s sesesesasans 2,000,000 2,000,000

93363P AC 4 | WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36 .| 09/16/2016........ GUGGENHEIM CAPITAL MARKET........cctiiiiiiiieiiieiisiesesssisssessesssssesesssssessessssssssssins | ceressssassssssesssssssssesssssssessesssssesssenes 4,044,125 4,380,907

94974B  GL 8 |WELLS FARGO CO GMTN 4.30 07/22/2027 .......coovvererereerreineirerssinsiesisssssesesssessesessessesssseenens | sevesernesnnens 12/01/2016 MORGAN STANLEY ...ttt sssese st esse e saessesssesssessessesns | sesesssesssesssssessssessessssssessessesassessesnses 2,054,420 2,000,000

94989Y  AY 9 |WFCM 2016-C32 A3 SEQ SSNR 3.294 01/15/5 02/03/2016. WELLS FARGO BROKERAGE SERVICES 1,009,976 1,000,000

96033C  AA 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028...........cccovvorirrinrirerneinrirereriseeesississesesssesssseninens. | eereeirernsines 04/22/2016........ AMHERST SECURITIES CORP. 996,406 1,000,000

96033C AB 8 |WESTR 2016-1A B ABS MEZ 4.50 12/20/2028 04/22/2016........ AMHERST SECURITIES CORP.......cviiiriiiiiieiierisissisisissss s ssssessessssssssesssssns | ressssssssssssesssssasssessessssssessesssssessssanes 496,816 500,000

960410 AC 2 |WESTJET AIRLINES 3.50 06/16/2021.........ccocvvvrerrrernne 06/13/2016........ MORGAN STANLEY ...ttt ses | ebiesstesess s eses e erenes 1,997,280 2,000,000

961214  CX 9 | WESTPAC BANKING 2.85 05/13/2026 05/09/2016........ CITIGROUP......otieitei ittt s | ceresbsb bbb 1,992,240 2,000,000

961214 DC 4 | WESTPAC BANKING 2.70 08/19/2026 08/11/2016........ BANC OF AMERICA SECURITIES........coiiiirieieintieeesiciesieie s sssseessesssssssssssns | rersesssesessssssssssssesesssssssessesssesessessenes 1,997,220 2,000,000

961214  DF 7 | WESTPAC BANKING EMTN 4.322 11/23/2031 ... | 11115/2016........ CITIGROUP.......oitiiic i | bbb 1,000,000 1,000,000
98310W  AM 0 | WYNDHAM WORLDWIDE 5.10 10/01/2025 .| 11/10/2016........ BANC OF AMERICA SECURITIES........cooiiiiiiieieistieesicieeieie e ssssssnsssses | eresssssssesssssssesse s sssssssesessessenes 1,597,500 1,500,000 9,563
984851  AD 7 | YARA INTL SA 3.80 06/06/2026............ccouucrimririiiiiiiiiciiesisiiness s (SR 06/01/2016........ JP MORGAN SECURITIES INC... 1,991,920 2,000,000

98875L  AA 7 | ZAIS52016-2A A1 CLO SSNR FLT 10/15/2028 JP MORGAN SECURITIES INC... 1,982,400 2,000,000

3899999. Total - Bonds - Industrial and Miscellaneous .. 371,705,196 | oo 372,504,179 | oo 772,460
8399997, TOtAl - BONAS = P 3.ttt R o0 e s fLE1eEEoeE e s oEE R e EoEE o0 oEE e £EE R LR 1oL E o R e EoEE R EEoEE 8 eEE LR eE R LR E L E R L LR EE LR R SRR L E LR R f e E R eh ek eE e fhnE e enE ettt ettt | srieriene et 387,230,196 | oo 388,029,179 773,838
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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
8399998. Total - Bonds - Summary Item from Part 5....... 16,543,161
8399999, TOtal - BONGS..........coovveierereiieiieiicisieciesese et 403,773,357
9799998. Total - Common Stocks - Summary ltem from Part 5...........ooooiiieieees i

9799999.

Total - Common Stocks........oceveirennee

9899999.
9999999.

Total - Preferred and Common Stocks.

Total - Bonds, Preferred and Common Stocks

403,906,563




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

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 Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
3137B3 BL 1 |FHR 4234 LP PT 3.0 09/15/2042.........cccoooovurvrunnnee .. | 02/26/2016. | CS FIRST BOSTON.......cccoovuvvee | corvrrrmerienerirns | e 2,036,250 | ....... 2,000,000 | ....... 1,673,438 | ........... 1,707,375 2,591 . 2,591 | [ s 1,709,965 | ...ooovvvociras | e 326,285 | ....... 326,285 | ....... 15,167 | 09/15/2042.
313838 RS 1 |FNCL 511797 PT 6.0 5/01/2031.........cccovvvvinece .. | 12/25/2016. | MBS Paydown... 1,963 ...1,945 7 0 66 | 05/01/2031.
314060 2L 6 |FNCL 811779 PT 5.0 1/1/2035........ccrvveirriccieisrireceiiieseiiens .. | 12/25/2016. | MBS Paydown... v 10,512 | 10,684 ..9,421 (502) 0 251 | 01/01/2035.
63252F AA 7 |NATIONAL ARCHIVE 8.50 09/01/2019 .. | 09/01/2016. | Sinking Fund Redemption.. 210,880 | .......... 210,880 224,802 214,223 (667) 0. 13,537 |09/01/2019.
649085 AA 5 |NEW VALEY GEN 115.572 05/01/20. .. |.. | 05/01/2016. | Sinking Fund Redemption.. 148,703 | .......... 148,703 | .......... 153,797 150,063 (184) (V1N I 4,143 | 05/01/2020.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27.... ..|..| 08/27/2016. | Sinking Fund Redemption.. 86,167 ..86,167 | ...cccooeee 86,167 86,167 0 | 1,913 {02/27/2027.
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030. .. | 12/15/2016. | Sinking Fund Redemption.. 14,286 L114.286 | ... 114,286 114,286 0 2,564 | 12/15/2030.
83162C GM 9 | SBAP 1996-20A 1 6.30 01/01/2016 .. |.. | 01/01/2016. | MBS Paydown . 5,514 ..5,514 0 | 174 | 01/01/2016.
0599999. Total - BoNds - U.S. GOVEIMMENL. .......vvuuiiieiriieisiisssisississ s eessssss s snsennne | coesan 2,614,274 | ... 2,578,024 2,270,650 2,288,993 0 [ 1,231 | e 0 231 |0 | 2,287,989 |....ccccooo...ud 0]... 326,285 | ....... 326,285 | ....... 37,814 XXX
Bonds - U.S. States, Territories and P« i
13063A 5D 2 [CA ST TAX VAR PURP 5.95 04/01/2016.........ccocccovvvrsmriannnes | . | 04/01/2016. | Maturity...........cccoovwionnivsnicisnn | covvsniicisniiciinns | o 1,000,000 | ....... 1,000,000 | ....... 1,005,060 | ........... 1,000,216 (216) (VA1) Y [P 1,000,000 0 ... 29,750 | 04/01/2016.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS............cocueurieririieariieiariies 1,000,000 | ....... 1,000,000 | ....... 1,005,060 | ........... 1,000,216 0 (216) | . 0] .. (216) 0 | o 1,000,000 | ..o (O (VI 0 ... 29,750 XXX
Bonds - U.S. Political Subdivisions of States
399262 HD 9 |GROSSMONT CA SCH 5.479 08/01/2025.. .| 01/01/2016. | Prior Year Adjustment. (70,000) 70,000) ..(70,000) 0 08/01/2025.
442331 QM 9 |HOUSTON TX REF PENSION 6.29 3/01/2032 .. | 03/01/2016. | Sinking Fund Redemption.. e ceeverern:85,000 | e, 55,051 53,936 | ..o | s (8,936) | ..vovvrnerriene 0 | 1,415 | 03/01/2032.
549187 6N 7 |LUBBOCK TXB-WTRWKS 5.25 02/15/2018... .. | 02/15/2016. | Sinking Fund Redemption........... | 235,000 | ..o 235,000 241,260 235,932 (932) (V1N I 6,169 | 02/15/2018.
645019 3N 8 |NEW HAVEN CT TXB 9TH 7.00 02/15/2016... .. [ 02/15/2016. | Maturity.........cccooovemvvienniienniians | corviisneiiieneiins | e 460,465 | i 460,465 | ........ 472,718 460,728 (263) ....460,465 0. 16,116 | 02/15/2016.
791240 BT 0 |STLOUIS MN SD 5.25 02/01/2025 .. | 02/01/2016. | Call | 1,335,000 | . 1,335,000 | ....... 1,356,640 | ........... 1,345,274 | oo | v (10,274) ...(10,274) I [ 1,335,000 0 35,044 | 02/01/2025.
981305 SA 4 |WORCESTER PENSION 6.25 1/1/2028.. .. 1 01/01/2016. | Sinking Fund Redemption........... . ,000 | s 35,000 | .cocrcenns 37,220 36,762 | .o | e (1,762) (U 1,094 | 01/01/2028.
2499999. Total - Bonds - U.S. Political Subdivisions of States...........cccocreurennes et eesiienseenviiesiesssssssssessssssssssssssssssesssssnessesssssnseenns | oonnn2,040,465 | Lo, 2,040,465 | ...... 2,092,890 | ........... 2,132,631 0 (22,166) | . (V)] (22,166) [ ...cvererereees 0 ] i 2,040,465 | ..o () IR (VI 0 [... 59,838 XXX
Bonds - U.S. Special Revenue and Special A it
130333 CA 3 |CAHSGFIN AGY A 2.90 02/01/2042............coovvvemerrerrrirarenens .. [ 12/01/2016. | MBS Paydown............coocvevervenes | corveerereeireniinns | e 258,831 | .......... 258,831 258,831 258,831 [ oo | s | s | e 0 | e | e 258,831 (VN 4,119 | 02/01/2042.
130333 CB 1 |CAHSGFIN AGY B 2.90 02/01/2042............cccovvvmmrriirriranneens .. [ 12/01/2016. | MBS Paydown............ccccocvumviinns | corvvvenviisnniins | e 317,389 | ......... 317,389 | ......... 316,596 316,704 414 A4 | | 317,389 0 | 5,739 | 02/01/2042.
BANC OF AMERICA
3137AW 4Z 5 |FHR 4125 EP PAC 2.50 11/15/2042.... .. | 02/03/2016. | SECURITIES 2,792,813 | ...... 3,000,000 2,267,344 2,333,858 3,080 | .o | crrrerernennn 3,080 | i | 002,336,938 | i | s 455875 | ....... 455,875 11/15/2042.
31395X  3F 0 |FHR 3018 UG PAC 5.50 10/15/2034... .| 12/15/2016. | MBS Paydown............cccovvrurenne 128,856 | .......... 128,856 | .......... 125,715 127,909 698 0 10/15/2034.
34074M JB 8 |FL HSG FIN CORP A 2.80 07/01/2041.... .. [ 12/01/2016. | MBS Paydown... 200,117 | coooneee. 200,117 200,117 200,117 0 07/01/2041.
34074M  JC 6 |FL HSGFIN B TXBL 2.80 07/01/2041 .| 12/01/2016. | MBS Paydown... 207,271 | ..o 207,271 207,271 207,271 0 07/01/2041.
462467 NW 7 |IASTFIN SF MTGE SER 32.90 2/01/2042.... .. | 12/01/2016. | Partial Call. 230,000 | .......... 230,000 230,000 230,000 0 02/01/2042.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041 .. | 12/01/2016. | Partial Call. . 260,000 | ......... 260,000 260,000 260,000 0 11/01/2041.
49130T  PT 7 |KYHSG CORP B 3.00 11/01/2041........covvveerreieniccrirecei .. [ 12/01/2016. | Partial Call............coocvevereerereiines | corerreceireceinns | e 205,000 | .......... 205,000 205,000 205,000 0 11/01/2041.
57429L AL 0 |MARYLAND TRANS REV 6.48 7/01/22... .. | 07/01/2016. | Sinking Fund Redemption........... | ccoeererrvrevrnns | vererrnnnn 70,000 | oovrer. 70,000 | oo 75,525 72,551 (400) 0 07/01/2022.
57586N  UR 0 |MA ST HSG FIN A 4.375 01/15/2046 .. | 12/15/2016. | MBS Paydown 984,157 | ..........984,157 | .......... 988,258 987,994 | ..o | e (CHAL) ] — . 0 01/15/2046.
647200 4S 0 |NEW MEXICO ST MTGE B 2.60 09/01/2040... .. | 12/01/2016. | Partial Call 45,000 | ............45,000 | ............ 45,000 45,000 0 09/01/2040.
64972C BD 4 |NYCHSG DEV A TXBL 3.05 06/15/2036 .. | 12/15/2016. | MBS Paydow 932,092 | ..........932,092 | .......... 932,092 932,092 ....932,092 0 06/15/2036.
658207 MA 0 |NC HSGFIN AGY 4.00 01/01/2030 .. | 07/01/2016. | Sinking Fund Redemption.. . 55,000 | ............55,000 | ............ 55,000 55,000 0 01/01/2030.
658207 MA 0 |NCHSG FIN AGY 4.00 01/01/2030 .. | 12/01/2016. | Partial Call . 155,000 | ..........155,000 | .......... 155,000 155,000 0 01/01/2030.
677377 2P 7 |OHIO ST HSG FIN AGY SF 2.65 11/01/2041 .. | 12/01/2016. | Partial Call. 185,000 | .......... 185,000 | .......... 185,000 0 11/01/2041.
686087 MP 9 |ORHSG & CMNTY SVCS C 2.891 07/01/203 .. | 10/01/2016. | Partial Call. ...235,000 ..235,000 235,000 235,000 0 07/01/2033.
762217 AL 3 |RIHSG SER 64-T 5.00 10/01/2028 .. | 10/01/2016. | Partial Call. 575,000 575,000 | .......... 575,000 575,000 0 10/01/2028.
797398 EF 7 |SANDIEGO CNTY CA PEN 5.648 08/15/2016... .. [ 08/15/2016. | MatUrity..........cccooovemvviemiiviniiiens | ceveiiereiieniiins | s 3,000,000 | ... 3,000,000 | ....... 3,069,240 3,006,840 | ..ooocvereririiries | s [(Z:10) 0 08/15/2016.
882750 NE 8 |TXHSG & CMNTY AFFAIRS 2.875 07/01/2041.. . | 12/01/2016. | Partial Call. 90,000 | ............ 90,000 | ............ 90,000 90,000 0 07/01/2041.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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 Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
88275F NU 9 |TEXAS ST DEPT OF HSG A 3.20 09/01/2039. .. | 12/01/2016. | Partial Call. 180,000 ..180,000 .180,000 180,008 (8) 0 2,348 | 09/01/2039.
91528N  AA 9 |UNM SANDOVAL REG MD 4.50 07/20/2036... .. | 07/20/2016. | Sinking Fund Redemption.. ceerenernn:D0,000 | i 50,000 50,000 (V18 I 1,800 |07/20/2036.
928120 Q3 5 |VASTHSGDEV D 4.30 12/25/2043... .. | 12/25/2016. | MBS Paydown... 129,838 | .......... 129,838 | ......... 129,838 129,836 0 3,539 | 12/25/2043.
928120 Q4 3 |VAHSGDEV A 3.50 10/25/2037 .. [ 12/25/2016. | MBS Paydown... 229,168 | .......... 229,168 229,168 229,168 (V1N IR 4,222 | 10/25/2037.
928120 Q6 8 |VAHSGDEVAUTH PT A 3.10 06/25/2041 .. | 12/25/2016. | MBS Paydown... 171121 | e 171121 | e 171,121 0 | 1,363 | 06/25/2041.
92813T EE 6 | VIRGINIA HSG AUTH SER A 3.25 08/25/2042.... . | 12/25/2016. | MBS Paydown... 169,259 | .......... 169,259 | ......... 169,259 | ..cccoovevnnee 169,257 0 3,537 | 08/25/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES...........ciiiiiiieiieis  cvrerreiiessiessesessseessesssssssssessessssessesssssssessessssansessess | eenes 11,855,910 | ..... 12,063,098 | ... 11,405,373 | ........ 11,007,435 | ................. 0 [ (6,830) 0l......6830)]........0]....11400,035 |....... 0 .. 455,875 | ....... 455,875 | ..... 311,229 XXX
Bonds - Industrial and Miscellaneous
00084V AQ 3 |ACASC 2013-2A A2B CLO 4.55 10/25/2025...........cccocrvvvvennes .. [ 07/25/2016. | MBS Paydown............couvvemmreenes | corvvemrevirenninns | v 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 | .oooovvereriiinns [ v e | errrerrineninn0 | s | e 1,000,000 0. 34,125 |10/25/2025.
00101J AH 9 |ADT CORP 4.125 06/15/2023 .. | 05/03/2016. | Consent Fee...........c.coouvvemmmiinens | corvvenniiiniiins | cevineii 5,000 I I 5,000 0 06/15/2023.
00101J AH 9 |ADT CORP 4.125 06/15/2023 .. | 05/03/2016. | MORGAN STANLEY. 463,125 | ......... 500,000 | .......... 499,930 499,936 6 | e 497,443 | o | (34,318) | ........ (34,318) | ......... 4,039 | 06/15/2023.
00101J AH 9 |ADT CORP 4.125 06/15/2023 .. | 05/20/2016. | MORGAN STANLEY. 465,625 | ......... 500,000 | ......... 499,930 499,936 31 O IO 497,468 | ... | e (31,843) | ........ (31,843) | ....... 13,206 | 06/15/2023.
00163G  AA 5 |ALM 2012-7A A1 CLO FLT 10/19/2024.........ccocoommrvrrmrrrrneni .. | 10/04/2016. | Distribution 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 I I 1,000,000 (V1 I 19,288 | 10/19/2024.
00164T AA 6 |AMC EAST COMM LLC 5.74 01/15/2028.... .. | 07/15/2016. | Sinking Fund Redemption........... 104,258 | ......... 104,258 | ......... 109,117 107,386 (120) O I 104,258 (VN 4,506 |01/15/2028.
00191D AJ 9 |ARES 2012-3A B2 CLO 3.3815 01/17/2024. .. | 09/08/2016. | Distribution.............ccccoevvvererveirene | cervrrererreeninns | 001,350,000 | ... 1,350,000 | ....... 1,350,000 | ........... 1,350,000 0N IOV 1,350,000 0. 40,705 | 01/17/2024.
00192) AA 4 |APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE .. [ 12127/2016. | MBS Paydown...........cccocvcvurvecies | corvvvnnviiiniiins | 00000 268,322 | i 268,322 239,142 | oo [ e | s 10,206 | ......ccoovvvrneee B IR 268,322 0 690 |07/27/2057.
00206R CX 8 |DIRECTV HLDGS 5.875 10/01/2019... .. | 03/21/2016. | Consent Fee.. 2,000 10/01/2019.
00213R  AA 1 |ARLFR2012-1A A1 ABS FLT 12/15/2042... .. [ 12/15/2016. | MBS Paydown...........cccccocvumvcnns | conviisneiisniiins | 2. 105,368 | ... 105,368 | .......... 105,368 105,368 12/15/2042.
00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044.. .. [ 12/15/2016. | MBS Paydown............ccocvecmerveenes | corvvvererreceinns | coireneenn 79,460 | 79,460 | oo 77,105 160 06/15/2044.
00249E  AA 8 |AAAIRCRAFT FIN 2013-13.596 11/01/2017. .. [ 12/01/2016. | Sinking Fund Redemption........... | cccccccuvvcveviiies | v, 146,463 | ... 146,463 | ......... 146,463 146,463 11/01/2017.
00441Y AC 6 |ACE 2006-OP2 A2B SEQ FLT 08/25/2036.. .. | 05/25/2016. | MBS Paydown... 82,305 08/25/2036.
007036 GS 9 | ARMT 2005-2 2A1 SEQ CSTR 06/25/2035.. .. | 12/25/2016. | MBS Paydown... 85,770 | oo | e 1,269 06/25/2035.
009363 AQ 5 |AIRGAS INC 3.65 07/15/2024..........cccoocvuvvvenanee .. | 05/25/2016. | Consent Fee 07/15/2024.
023778 AB 2 |AMAIRLN 15-2 AA 3.60 09/22/2027...........coouvvvmmmiiinriinnriins . [ 09/22/2016. | Sinking Fund Redemption.. 47,307 09/22/2027.
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/202 .. | 07/15/2016. | Sinking Fund Redemption.. cerennnnn08,716 68,716 01/15/2023.
025816 AW 9 | AMERICAN EXPRESS 5.50 09/12/2016 .. [ 09/12/2016. | Maturity..........cccccvomvvienviiineicians | e | 202..3,000,000 | ...... 3,000,000 | ....... 3,022,270 3,002,017 | oo | s (2,017) 09/12/2016.
02660L AA 8 | AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046 .. [ 12/25/2016. | MBS Paydown... 19,690 944 10/25/2046.
02665U AA 3 | AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36 ..| 12117/2016. | MBS Paydown... 17,464 13 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36 .. [ 12/17/2016. | MBS Paydown... 35,000 (33) 12/17/2036.
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45.... .| 12117/2016. | MBS Paydown...........ccovrvuvvvnnnes | ernvrerimnsnirnns | cerererennid5,805 | v 45,805 | oo 45,803 45,784 (4) 04/17/2052.
02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45 .. | 12/17/2016. | MBS Paydown..........ccoveerevereens | veverneernerivninines | cvveneennnn8,554 | e, 8,554 8,554 ...8,554 (1) 10/17/2045.
034863 AD 2 | ANGLO AMERICAN 4.45 09/27/2020 C| 06/23/2016. | RBC CAPITAL MARKETS. 992,500 | ...... 1,000,000 | .......... 999,760 999,873 12 09/27/2020.
034863 AD 2 |ANGLO AMERICAN 4.45 09/27/2020.. . |C|07/11/2016. | RBC CAPITAL MARKETS. ...992,500 ,000,000 .999,760 999,873 12 09/27/2020.
BANC OF AMERICA
035242 AA 4 | ANHEUSER-BUSCH 2.625 01/17/2023..........ccccoovvrerinrirnniinn . | 12/07/2016. | SECURITIES 1,962,080 | ...... 2,000,000 | ....... 1,986,940 | ........... 1,990,443 1,991,626 [ ...coovvvvvrivens | e (29,546) | ........ (29,546) | ....... 73,646 | 01/17/2023.
03764X AD 9 |APID 2014-17A A2B CLO MEZ 4.25 04/17/26. .. [ 12/01/2016. | Distribution.............ccccocvwrerriinnns 750,000 | .......... 750,000 | .......... 745,500 746,528 N I 747,088 2,912 2912 | ... 35,771 | 04/17/2026.
03764X AG 2 |APID 2014-17A A1B CLO SSNR 3.46 04/17/26... . | 12/01/2016. | Distribution 2,000,000 | ....... 2,000,000 | ... 2,000,000 2,000,000 | e 2,000,000 0. 77,658 | 04/17/2026.
03938L AU 8 | ARCELORMITTAL 5.50 03/01/2021 06/29/2016. | Cash Tender. JESTTR IR 1,053,750 | ....... 1,000,000 | .......... 993,570 996,231 3,769 [ I 1,000,000 | ..ovovvereriens | e 53,750 | ......... 53,750 | ....... 53,806 |03/01/2021.
03938L AW 4 | ARCELORMITTAL 4.50 02/25/2017 01/28/2016. | GOLDMAN SACHS..........ccccoooeue 1,947,500 | ...... 2,000,000 | ....... 1,993,820 | ........... 1,998,451 112 [V I 1,998,563 | ...oovvvrriaens | e (51,063) | ........ (51,063) | ....... 47,972 | 02/25/2017.
045488 AC 7 |ASSOC BANC-CORP 5.125 03/28/2016. v | [ 02/28/2016. | Call......ooovveeereeiereeiesieeiees | e | v 1,000,000 | ...... 1,000,000 | ....... 1,003,990 | ........... 1,000,143 (143) B T 1,000,000 (V] I 21,354 | 03/28/2016.
04964H AA 6 |ATRM 8A A1 CLO FLT 10/23/2022.........ccocouvveririiiiicinnis .. | 10/23/2016. | MBS Paydown... 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 .2,000,000 0. 41,589 | 10/23/2022.
04964H AC 2 |ATRM8A B CLO FLT 10/23/2022 .. | 10/23/2016. | MBS Paydown... 500,000 | .......... 500,000 | ......... 496,250 496,797 3,203 . ....500,000 (V1 I 15,648 | 10/23/2022.
05531R  AG 2 |BCAP 2009-RR4 3A1 SEQ SSNR CSTR 4/26/37..........cccocouuc. .. | 04/26/2016. | MBS Paydown.........c..coucverervenes | corvvermrevirnneinns | e 117,802 | .......... 117,802 | .......... 107,936 117,802 | oo | e [ | e (VI (OO IR 117,802 0 510 | 04/26/2037.
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05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35 .. | 12/26/2016. | MBS Paydown ...207,999 ..207,999 203,319 203,465 3,556 . 3,556 0 5,971 | 06/26/2035.
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.. .. | 12/26/2016. | MBS Paydown... 766,567 | .........766,567 | .......... 720,573 736,775 28,014 | oo | s 28,014 (V] I 11,593 | 11/26/2036.
05532E AG 0 |BCAP 2009-RR10 4A1 SEQ SSNR 6.00 6/26/37. .. | 07/27/2016. | MBS Paydown... 159,162 | .........159,162 | ......... 154,785 153,478 5,685 . 5,685 0 | 3,434 | 06/27/2037.
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.... .. [ 12/26/2016. | MBS Paydown... 222,809 219,466 220,860 751 751 0 6,299 |03/26/2036.
05532L AL 3 |BCAP 2009-RR14 5A1 SEQ AFC SSNR 12/26/36... .. | 08/26/2016. | MBS Paydown... 169,801 | .........169,801 | ......... 168,528 169,328 473 (V1N I 4,194 | 12/26/2036.
05533G  CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35 .. | 12/26/2016. | MBS Paydown... 141,818 | ..........141818 | ... 134,372 135,587 481 (V1N I 4,582 | 10/26/2035.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE.... .| .. | 12/26/2016. | Pass-Through Loss 46 0 06/26/2037.
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE. .. | 12/26/2016. | MBS Paydown... LA17131 367,075 373,183 | i | e 24,017 L A17131 0 6,503 | 01/26/2036.
055359 AC 7 |BCRR2009-1 2A1 SEQ SSNR CSTR 07/17/40 .. [ 12/17/2016. | MBS Paydown...........cccocvcvereones | corvvrnnevrerninns | 004,873,866 | ... 4,873,866 | ....... 4,589,188 | ........... 4817465 | ...oovvvvcrrraes | s 47,958 | .o | e AT,958 | | e 4,873,866 0... 199,761 | 07/17/2040.
05539B AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE .. [ 12/26/2016. | MBS Paydown... 440,184 | .......... 440,184 | .......... 402,218 420,771 (364) 0 ... 14,134 | 12/26/2037.
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE .. | 12/26/2016. | MBS Paydown... 205,054 | .......... 205,054 | .......... 190,701 206,012 5,080 0 2,914 | 05/26/2036.
05540X BQ 5 |BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE. .. [ 12/26/2016. | MBS Paydown... 705,768 | ........ 705,768 621,076 623,790 | oo | v 44148 | ..o 0 ... 10,177 | 11/26/2035.
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE .. [ 12/20/2016. | MBS Paydown... 206,797 | .......... 206,797 | .o 170,866 179,457 965 0 699 | 11/20/2036.
057224 BC 0 |BAKER HUGHES INC 3.20 08/15/2021 .. | 06/10/2016. | Cash Tender...........cccccccouvvvcvurees | corvrvsnivviniiinns | 0000..2,255,958 | ... 2,143,000 | ....... 2,138,628 2,140,369 2,631 | oo | 2,831 | s | 002,143,000 | i | 112,958 | ...... 112,958 | ...... 49,936 | 08/15/2021.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036 .. | 03/31/2016. | Book Value Adjustment 3,504 3,504 03/25/2036.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.... .. [ 12/25/2016. | MBS Paydown............ccococvumvcnes | corvvvmnviieniiins | 0,953,349 | 1.....953,349 | ..., 683,083 665,552 | ..ooveoreereinin | enri 97,531 | oo 03/25/2036.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036 .. | 12/25/2016. | Pass-Through Loss 2,468 .| 03/25/2036.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035 .. | 03/31/2016. | Book Value Adjustment 05/25/2035.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.. .. [ 12/25/2016. | MBS Paydown.........c..ccocvvereeones | corvvrmneereniines | e 139,682 1 11 139,582 | .....eco 113,203 102,290 6,145 05/25/2035.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.. .. [ 12125/2016. | Pass-Through LoSS............cccccues | corvvienviianniins | covisniiisniicinnii | e 13,589 | 11,327 05/25/2035.
05949A H8 6 |BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035.... .. [ 12/25/2016. | MBS Paydown... ...47,486 (393) 02/25/2035.
05949A H9 4 |BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035.. .. | 12/25/2016. | MBS Paydown... ..41,846 (262) 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. .. [ 12/25/2016. | MBS Paydown............ccccvcvervones | corvvvmrerrecires | e 136,599 | 111 136,599 | .....eco 132,749 119,561 | oo | e (10,346) | ....ooovrrernnee 09/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. .. [ 12125/2016. | Pass-Through Loss............cccccues | corvvienviinneiiins | covivsnviisniicinnni | e 13,948 | 14,464 09/25/2035.
05949C HM 1 |BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35 .. | 03/31/2016. | Book Value Adjustment. 10/25/2035.
05949C HM 1 | BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35. .. | 12/25/2016. | MBS Paydown... 214,222 215,664 6,903 10/25/2035.
05949C HM 1 |BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35 .. | 12/25/2016. | Pass-Through Loss ..223 10/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35 .. | 03/31/2016. | Book Value Adjustment. 11/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35. .. [ 12125/2016. | MBS Paydown............ccocvcvervines | corvvvervrveciinns | e 18,204 | 18,204 | L 16,276 17,338 (393) 11/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35 .. | 12/25/2016. | Pass-Through Loss 57 24 11/25/2035.
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037 .. [ 12125/2016. | MBS Paydown............ccocecvurvcnes | corvvvecvrveneiinns | e 40,236 | ... 40,236 | ..o 38,224 27,051 (30) 01/25/2037.
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037 .. | 12/25/2016. | Pass-Through LOSS...........cccccevvee | vevierenniicnnicnns [ ovrinniceniisniiiens | cvveenennn 21,2468 | i 20,183 01/25/2037.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036... .. | 12/25/2016. | MBS Paydown 3,394 ..2,637 37 10/25/2036.
059510 AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 .. | 12/25/2016. | Pass-Through Loss 1,077 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036. .. | 03/31/2016. | Book Value Adjustment. .| 05/20/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036. .. | 12/20/2016. | MBS Paydown 274,002 5,930 05/20/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036 .. | 12/20/2016. | Pass-Through Loss 8,955 05/20/2036.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37. .. | 12/25/2016. | MBS Paydown..........c.ccccucvciveres | vevverimnicnnonns | cvreeneen 21,345 | 121,345 | i, 18,662 16,032 (144) 05/25/2037.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37 .. | 12/25/2016. | Pass-Through Loss 7,228 05/25/2037.
05955Q 4 | BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.... .. | 12/26/2016. | MBS Paydown rerenn525,091 | L 498,837 513,049 3,148 525,091 0. 17,981 | 08/26/2037.
05955Q AC 0 |BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE .. [ 12/26/2016. | MBS Paydown... 538,885 | .......... 538,885 528,781 535,209 2,772 538,885 0. 17,411 | 10/26/2036.
05955T 8 | BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/5 .| .. | 12/24/2016. | MBS Paydown... . 2,238,245 2,238,245 2,279,940 2,235,848 | ...ovviciiens | i (QICEYA ) — N 2,238,245 0]... 102,694 | 02/24/2051.
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49...........cccouvueeeee .. | 12124/2016. | MBS Paydown............ccocvcvereeines | corvveemerveceiirns | v 981,536 | .......... 981,536 | .......... 953,048 972,519 3,656 | .o | o3850 | s | e 981,536 0 ... 40,472 | 12/2412049.
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05955T AE 0 |BALL 2009-UB2 A4AC SEQ CSTR 02/24/44... .. | 12/24/2016. | MBS Paydown 3,084,377 | .......3,084,377 | ....... 2,798,548 | ........... 3,032,939 |.... v | s 51,438 .3,084,377 0]... 143,640 | 02/24/2044.
05955U AA 5 |BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49... .. [ 12/15/2016. | MBS Paydown............ccocvevereecnes | corveimmerreniinns | o 3,128,058 | ....... 3,128,058 2,957,895 3,093,350 26,222 0 06/15/2049.
05955U AG 2 |BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46.... .. | 12/15/2016. | MBS Paydown... 573,334 | ........ 573,334 | ... 541,980 565,443 6,476 0 05/15/2046.
05955U AU 1 |BALL 2010-UB3 A4A4 SEQ SSNR 5.338 12/43... .. [ 12/15/2016. | MBS Paydown............ccocvvvureeines | convveemeiieniiins | e 4,000,000 | ....... 4,000,000 | ....... 3,838,125 3,967,336 | ..oovveerirerines | e 32,664 | ..o 0 12/15/2043.
05956D AC 8 |BAFC 2010-R5 1A2 SUB SSNR 6.0 10/26/2037.. .. | 07/26/2016. | MBS Paydown... 910,223 | .......... 910,223 | .......... 878,365 900,746 9,477 . 0 10/26/2037.
05956H AA 3 |BALL 2010-RC30 A5A SEQ 5.334 12/43 RE .. [ 12/16/2016. | MBS Paydown............ccocvecvervecnes | corvvenrerveneiirns | o 1,000,000 | ....... 1,000,000 | ....... 1,041,406 | ........... 1,005,989 |....oovvvvvrrrans | v (5,989) [ ..ooovvercnennn 12/16/2043.
05990H AA 1 |BAFC 2010-R2 1A1 SEQ SSNR 6.00 08/37 RE... .. | 10/26/2016. | MBS Paydown... 539,557 | .......... 539,557 | .......... 541,580 527,971 | v | v 11,585 | ..o 08/26/2037.
05990H AB 9 |BAFC 2010-R2 1A2 SEQ 6.00 8/26/2037.... .. | 12/26/2016. | MBS Paydow 211,046 218,510 6,945 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.... .. | 03/31/2016. | Book Value AdIUSIMENL.........cc..c. | corvverrriiiniiiins | e | eevereiieneiiensiies | covreesesesnnneinnnes | eevenessinenesnnssinnnes | conmssensssinnneens | vonevnssssnsessnns | ensvnsnesnnnnnes | connevnnnseenenen0 e [ verecrnenenne(19,788) | v | 10000 19,785 | i 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037 .. | 12/26/2016. | Pass-Through Loss R S A1369 [ [ [ 902 | 902 | | e 19,785 | | ,785) | ........ ) 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE .. | 12/26/2016. | MBS Paydown 89,617 | ...........89,617 ..87,124 89,617 0 07/26/2035.
06739F HV 6 |BARCLAYS PLC BKNT 3.75 05/15/2024..........ccccoomurviiuniiis C|01/14/2016. | Cash Tender..............cccoewmumviins | covvsmviiinniianns | e 5,000,000 | ....... 5,000,000 | ... 4,998,350 | .......... 4,998,579 |...cccoovimnnii B I 5,000,000 0 05/15/2024.
071813 BA 6 |BAXTERINTL 4.50 08/15/19. .. | 03/02/2016. | Cash Tender. 1,127,500 | ....... 1,000,000 | .......... 996,660 998,610 08/15/2019.
071813 BC 2 |BAXTERINTL 4.2503/15/20 .. | 03/02/2016. | Cash Tender. 472,745 | .......... 417,000 | .......... 415,382 416,238 03/15/2020.
071813 BC 2 |BAXTERINTL 4.25 03/15/20 .. | 09/14/2016. | Make Whole Call... 644,576 | .......... 583,000 | .......... 580,738 581,934 03/15/2020.
07330T AA 0 |BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40.... .. [ 12/17/2016. | MBS Paydown... 885,764 | ..........885,764 | .......... 815,076 868,634 07/17/2040.
073568 AA 5 |BEACN 2012-1A A ABS 3.72 09/20/2027..... . | 04/20/2016. | MBS Paydow 54,631 4,849 54,796 09/20/2027.

BANC OF AMERICA

073568 AA 5 |BEACN 2012-1A A ABS 3.72 09/20/2027..... .| 05/10/2016. | SECURITIES 232,374 | ......... 240,802 243,323 242,702 09/20/2027.
073568 AA 5 |BEACN 2012-1A A ABS 3.72 09/20/2027 .. | 05/10/2016. | J> MORGAN SECURITIES INC. ..7180,474 ..802,673 | . .804,325 803,940 . 09/20/2027.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033.... .. [ 12/25/2016. | MBS Paydown............ccccocourveenas 164,939 | ......... 164,939 | ......... 166,691 166,246 B I ....164,939 (VN 4,620 |09/25/2033.
07388L AE 0 |BSCMS 2006-PW13 A4 SEQ 5.54 09/11/41.... .. | 06/11/2016. | MBS Paydown... 6,193,907 | ....... 6,193,907 | ....... 6,235,069 6,186,320 B I 6,193,907 0. 139,965 | 09/11/2041.
09254D AC 9 |BSIS 2006-4A C CLO MEZ FLT 04/20/2019.... .. | 04/20/2016. | MBS Paydown............oervrneernes | vormvrrernnnneirens | cvrenes 1,000,000 | ....... 1,000,000 | .......... 943,100 984,992 B 1,000,000 0 5,844 | 04/20/2019.
09626U AA 6 |BLUEM 2013-1A A1 CLO FLT 05/15/2025 . | 12/16/2016. | NON-BROKER cevnrinniennns | 2000.2,000,000 | 2,000,000 | ... 2,000,000 2,000,000 05/15/2025.
09751W AA 9 |BOLDINILTD 3.6 07/19/35 07/19/2016. | Sinking Fund Redemption........... 50,000 07/19/2035.
111320 AH 0 |BROADCOM CORP MTN 3.50 08/01/2024 .. | 02/02/2016. | Cash Tender............ccc.ccoueveomerves | corvvrervvrennonns | 202,020,000 | .......2,000,000 | .......1,992,300 | ........... 1,993,240 6,760 08/01/2024.
124794 AA 7 |CAUTO 2011-1A A ABS 5.61 11/15/2039 .. | 12/15/2016. | MBS Paydown... 30,225 1 11/15/2039.
12479L  AA 8 |CAI 2012-1A A ABS 3.47 10/25/2027 C| 12/25/2016. | MBS Paydown... 48 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028...... .. | C| 12/25/2016. | MBS Paydow 118 03/27/2028.
125277 AA 1 |CGCMT 2009-RR1 MA4A SEQ SSNR CSTR 3/51.. .. [ 12/17/2016. | MBS Paydown...........cccccocvumvines | corvvvervrcvsnionns | 001,302,076 | .......1,302,076 | ......1,126,233 | ........... 1,272,171 20,266 03/17/2051.
125278 AA 9 |CGCMT 2010-RR2 CA3A SEQ SSNR CSTR 12/39. .. | 08/19/2016. | MBS Paydown............ccccuvervens | vevivvrinricnniinns | 204,045,060 | ... 4,045,060 | ....... 3,929,853 | ........... 4,030,817 | ..o | v 14,243 12/19/2039.
125278 AC 5 |CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51.... .. [ 09/19/2016. | MBS Paydown............ccocvevervenes | corvvvmnervnneonns | e 183,034 | i 183,034 | ......... 197,784 187,208 | .cooovvecciians | v (4,297) 02/19/2051.
125431  AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36. .. | 06/21/2016. | Suspense Ledger Adjustment..... ... | 06/20/2036.
125431  AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 .. | 06/30/2016. | Book Value Adjustment............... .| 06/20/2036.
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36. .. | 12/20/2016. | MBS Paydown 26,128 367 06/20/2036.
125431  AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 .. | 12/20/2016. | Pass-Through Loss ...13,540 06/20/2036.
12548W AF 0 |CIFC 2012-3A A2F CLO 3.654 01/29/2025.. .. | 10/29/2016. | MBS Paydown............cccccuerveres | verivnrivricnniinns | ... 1,400,000 | .......1,400,000 | ....... 1,400,000 | ........... 1,400,000 01/29/2025.
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28. .. [ 12/18/2016. | MBS Paydow . 218,319 218,336 8 06/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028 .. | 12/18/2016. | MBS Paydown... JUUPOORRRON 1< 1 1< 0 AR 59,109 59,109 0 11/18/2028.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029 .. [ 12/18/2016. | MBS Paydown...........cccocvvurvines | corvvvemnviiniiins | 282,124 | L 282,124 277,066 153,269 346 10/18/2029.
12621R  AA 2 |COMM 2010-RR1 GEA SEQ SSNR CSTR 12/11/49... .. | 12/11/2016. | MBS Paydown... | 2,935,488 | ... 2,935,488 | ....... 2,744,024 2,909,640 20,166 . 12/11/2049.
12635R  AX 6 |CSAIL 2015-C4 A4 SEQ SSNR 3.8079 11/48............cccocvvnnees .. 1 03/22/2016. | CS FIRST BOSTON.......cccooovuvver | corvvvrvriiniiins | i 2,120,625 | ....... 2,000,000 | ....... 2,047,344 2,047,344 | o | (1,027) | oo [ e (1,027) | oo | e 2,046,317 | oo 11/15/2048.
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12639C AA 5 |CSMC 2009-RR4 A4A SEQ 5.695 09/15/40.... .. | 12/15/2016. | MBS Paydown 1,682,576 1,682,576 | ....... 1421974 | ... 1,638,740 | ..coovvivricen | v 21,082 21,082 .1,682,576 0 29,913 | 09/15/2040.
12641P  AA 2 | CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36 .. | 12/26/2016. | MBS Paydown... 264,867 | .......... 264,867 264,867 264,867 372 372 0 6,353 | 01/26/2036.
12641P  AJ 3 | CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35... .. | 12/26/2016. | MBS Paydown............cccccoeuveeis | corveniicnniivciines | e0eenn.8670,637 | e 670,637 | .......... 670,637 639,979 | oo | e 1,366 | .o 10/26/2035.
12641P AR 5 | CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35 .. | 09/30/2016. | Book Value Adjustment. 10/26/2035.
12641P AR 5 | CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35... .. | 12/26/2016. | Pass-Through Loss (481) 10/26/2035.
12641P  AX 2 |CSMC 2009-6R 4A1 SEQ SSNR 5.50 11/26/35... .. | 06/26/2016. | MBS Paydown 52,490 157 11/26/2035.
12641P  AY 0 |CSMC 2009-6R 4A2 SUB SSUP 5.50 11/26/35... .. | 12/26/2016. | MBS Paydown 73,534 29 11/26/2035.
12641P  BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/3 .. | 03/31/2016. | Book Value Adjustment. .| 11/26/2035.
12641P  BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35... .. | 12/26/2016. | Pass-Through LOSS...........ccccoevuee | covvrerinriieniiinns [ v | v (12,365) 1,133 (6) .| 11/26/2035.
12641P  BJ 2 | CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35. .. [ 12126/2016. | MBS Paydown...........cccococvurvines | corvvvenvrviniinns | 00 237,513 | i 237,513 237,513 236,702 227 227 09/26/2035.
12641P  BR 4 | CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35 .. | 12/26/2016. | Pass-Through LOSS...........cccouvuee | covirerinriieniiinns [ oevisrissiesiienis | v (34,972) 2355 [ s [ | s 40,521 | e | e 40,521 | oo | e (548) [ i | 548 | i BA8 | 09/26/2035.
12641P  BX 1 |CSMC 2009-6R 8A1 EXC SEQ SSNR 5.50 10/35... .. | 10/26/2016. | MBS Paydown... 690,467 | .......... 690,467 | ......... 690,467 690,467 10/26/2035.
12641P  CA 0 |CSMC 2009-6R 8A2 SUB SSUP 5.50 10/26/35. .. | 12/26/2016. | MBS Paydown... 221,958 | ......... 221,958 221,958 221,181 778 10/26/2035.
12641P  CS 1 | CSMC 2009-6R 11A1 EXC SEQ SSNR 5.5 1/36 .. | 05/26/2016. | MBS Paydown... 67,164 244 01/26/2036.
12641P  CV 4 |CSMC 2009-6R 11A2 SUB SSUP 5.50 1/26/36 .. | 12/26/2016. | MBS Paydown... N 49,198 18 01/26/2036.
12641P  CZ 5 |CSMC 2009-6R 12A1 EXC SEQ SSNR 4/26/35 .. | 07/26/2016. | MBS Paydown... 141,003 | ........141,093 | ........ 141,093 141,093 04/26/2035.
12641P DC 5 |CSMC 2009-6R 12A2 SUB SSUP 5.00 4/26/35... .. | 12/26/2016. | MBS Paydow ..116,633 116,633 116,374 12 04/26/2035.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 06/30/2016. | Book Value Adjustment. 09/26/2037.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. | 11/26/2016. | Pass-Through Loss 1,491 09/26/2037.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. [ 12/26/2016. | MBS Paydown............ccococvurvcnns | corvvvenniianiiiss | vvienen.64,886 | ............64,886 | ............ 44,777 49,051 | oo | e 7,068 | .o 09/26/2037.
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.. .. [ 11/26/2016. | MBS Paydown............ccocvecverveones | corvvrerverennionns | covvennenn 71,405 | i 71,405 | i 71,405 71,090 66 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .. | 12/26/2016. | Pass-Through Loss (24,373) 8,618 | v | e | v 1,649 | .o 07/26/2037.
12641Q AN 2 |CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35... .. [ 12/26/2016. | MBS Paydown............ccoceecvereines | corvvvenerveneinns | ereern357,289 | i 357,289 | .......... 357,289 356,186 139 11/26/2035.
12641Q  AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 .. | 12/26/2016. | Pass-Through Loss 8,086 () 11/26/2035.
12641Q AW 2 |CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35... .. | 12/26/2016. | MBS Paydown 209,092 208,562 (11) 09/26/2035.
12641Q AY 8 |CSMC 2009-7R 6A3 MEZ 5.50 9/26/35... .. | 06/26/2016. | Pass-Through Loss 8,736 (47) 09/26/2035.
12641Q BD 3 |CSMC 2009-7R 7A2 SUB FLT 12/26/36 .. | 06/26/2016. | MBS Paydown............ccccoovurvones | corvvrereeveceiinns | coevene. 54,815 | 54,815 | L 51,192 53,564 | ...oovvvvirrriens | o 1,252 | oo 12/26/2036.
12641Q BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36.. .. | 12/126/2016. | MBS Paydown...........ccocrvrvernnns | vrvererivnnnrnns | cerernnnn 46,078 | i 46,078 | e 32,112 38,689 5,974 12/26/2036.
12641Q  BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.. .. | 06/30/2016. | Book Value Adjustment. 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36 .. | 12/26/2016. | Pass-Through LOSS...........ccccuvvee | corererirnrinniiinns [ vvrenrinsiensinnies | ovvirenens (12,580) ..462 235 12/26/2036.
12641Q BU 5 |CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35 .. [ 12/26/2016. | MBS Paydown............cccocecverecnes | corvvvmnervnneinns | c000eenn220,330 | i 220,330 220,330 219,650 [ .eovveerereeeeis | s IRE 22 ) I— 08/26/2035.
12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35.. .. | 12/26/2016. | MBS Paydown... 226,862 226,239 576 02/26/2035.
12641Q CP 5 |CSMC 2009-7R 12A2 SUB 5.75 1/26/36 .. | 07/26/2016. | MBS Paydown............ccocucvurvines | corvvrerveveceiinns | cererenn33,693 | ..0033,693 | ooeeece 33,693 33,693 01/26/2036.
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36 .. | 12/26/2016. | MBS Paydown..........c.ccoveveiveries | verevnremriennonns | vrreenee 19,593 | 10000 19,593 | i 19,593 19,593 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36..... .. | 10/26/2016. | Pass-Through Loss ...205 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37. .. [ 12/26/2016. | MBS Paydown............couvvemurvernes | vovvvrnrvirneniinns | wvrennnn87,544 | 1 67,544 | L) 67,544 67,544 | ..o | e s | vernsrsnieenn0 | | v 87,544 | | 0 | 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37 .. | 12/26/2016. | Pass-Through Loss 8,557 (30) 0 06/26/2037.
12641Q DF 6 |CSMC 2009-7R 14A4 SUB 5.75 4/26/37 .. | 01/26/2016. | MBS Paydown 17,200 | o 17,200 | e 17,200 ...8,489 8,711 17,200 0 52 | 04/26/2037.
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37 .. | 12/26/2016. | MBS Paydown... 130,397 | ..........130,397 | .......... 130,397 128,651 ....130,397 0 2,683 | 04/26/2037.
12641Q DV 1 |CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36... .. | 12/26/2016. | MBS Paydown... 85,731 | .........85,731 | ............ 85,747 82,313 85,731 0 2,554 | 02/26/2036.
12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36 .. | 12/26/2016. | Pass-Through Loss 9,235 0 02/26/2036.
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37 .. | 12/26/2016. | MBS Paydown............cccccoeuvenies | corvenicnniiiciinns | e, 146,056 | .......... 146,056 | .......... 146,056 137,863 2,070 146,056 0 294 | 03/26/2037.
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37..........ccoccouvvvenae .. | 12126/2016. | MBS Paydown............ccococvervcnes | corvvvmnvrvnncnirns | o 156,427 | 156,427 | e 156,427 156,427 (98) 156,427 (V1N I 2,403 | 03/26/2037.
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12641Q  EV 0 |CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36 .. | 12/26/2016. | MBS Paydown ...229,285 ..229,285 229,285 228,659 179 179 0 6,971 | 03/26/2036.
12641Q  FC 1 |CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35 .. | 12/26/2016. | MBS Paydown... 416,331 | .......... 416,331 | .......... 416,331 414,972 0 08/26/2035.
12641T AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE... .. | 06/30/2016. | BOOk Valug AQIUSTMENL.........ccoc. | corvverrrviiriiiins | ervirereiiinriiiieniins | eeneeeiieneiinnesins | coereesensssnnessnnes | eevesnsssnnnesnnnsssnnnes | conmeessnsinnesens | voneessesnnnssnns | eenvvsnssnnenns | connevnsessonneeen0 [ e v 2 .| 06/26/2036.
126417 AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE... .. | 12/26/2016. | Pass-Through Loss 1 1 | e 1 06/26/2036.
12641V AA 9 | CSMC 2009-RR1 A3A SEQ 5.383 2/15/2040... .. | 11/15/2016. | MBS Paydown... 2,758,231 | ....... 2,758,231 | ....... 2,885,261 2,764,472 e | s 2,758,231 0 02/15/2040.
12643) AA 4 |CSMC 2010-RR1 1A SEQ 5.692 04/16/49 .. [ 12/16/2016. | MBS Paydown............ccocvecvervecnes | corvvenrerveneiirns | o 1,441,906 | ....... 1,441,906 | ....... 1,376,119 | ... 1,426,753 | ...ccovvviiirr I [ 1,441,906 0 04/16/2049.
12643K  AQ 6 |CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39. .. | 12/15/2016. | MBS Paydown... 233,500 | .......... 233,500 219,965 230,498 ....233,500 0 09/15/2039.
12644C AA 8 |CSMC 2010-RR4 1A SEQ 5.383 02/15/40... .. | 10/15/2016. | MBS Paydow 2,755,173 2,755,173 | ...... 2,778,231 2,752,534 . 2,755,173 0 02/15/2040.
12644C AG 5 |CSMC 2010-RR4 1B MEZ 5.383 02/15/2040... .. [ 12/15/2016. | MBS Paydown... 1,360,000 | ....... 1,360,000 | ....... 1,191,083 | ........... 1,320,903 | .o | 039,097 [ oo [ 39,007 1,360,000 0 02/15/2040.
12645A AA 1 |CSMC 2010-RR7 1A SEQ SSNR 5.378 8/12/48.. .. [ 11/12/2016. | MBS Paydown... 1,667,110 | ....... 1,667,110 | ....... 1,748,837 | ........... 1,679,579 | ..o ...(12,469) N [ 1,667,110 0 08/12/2048.
12645A AG 8 |CSMC 2010-RR7 1B SUB 5.378 08/12/2048 .. | 12/12/2016. | MBS Paydown... 1,000,000 | ...... 1,000,000 | .......... 847,500 968,068 31,932 | | s 1,000,000 0. 50,502 | 08/12/2048.
12645 DU 6 | CSMC 2010-20R 6A3 SUB SSNR SSUP 7/27/35 .. | 04/27/2016. | MBS Paydown... 729,201 | .......... 729,201 | ......... 653,546 717,138 12,063 2,957 | 07/27/2035.
12646U AK 4 |CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043... .. [ 12/25/2016. | MBS Paydown... 337,753 | ......... 337,753 | .......... 315,799 317,124 03/25/2043.
12646W AH 7 |CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43 .. [ 12/25/2016. | MBS Paydown... 216,738 | .......... 216,738 202,515 203,378 04/25/2043.
12647H BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE.... .| .. | 12/27/2016. | MBS Paydown... 907,598 | .......... 907,598 | .......... 861,367 882,246 12/27/2036.
12647P  AK 4 |CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043. .. [ 12/25/2016. | MBS Paydown 533,515 | ........533,515 | ......... 514,176 515,640 08/25/2043.
126650 AW 0 |CVS CAREMARK 5.298 01/11/27... .. | 12/10/2016. | Sinking Fund Redemption.. .73,602 3,602 73,603 01/11/2027.
126650 BH 2 |CVS CAREMARK5.75 06/01/17 .. | 07/27/2016. | Make Whole Call 314,612 298,832 301,434 566 06/01/2017.
126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36.. .. [ 12/20/2016. | MBS Paydown 5,166 27 02/20/2036.
126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36.. .. | 12/20/2016. | Pass-Through Loss . 02/20/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .. | 06/27/2016. | Suspense Ledger Adjustment..... 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .. | 06/30/2016. | Book Value Adjustment............... 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .. | 12/25/2016. | MBS Paydown 46,951 | .o | e 14,221 | o 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .. | 12/25/2016. | Pass-Through Loss ...15,881 05/25/2036.
12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035 .. | 12/25/2016. | MBS Paydown 205,781 205,540 | ..cvoerineiiinen | v 11,079 [ 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35. .. | 06/25/2016. | Pass-Through Loss... 1,943 .. | 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35. .. | 06/27/2016. | Suspense Ledger Adjustment..... .| 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35. .. | 06/30/2016. | Book Value Adjustment. 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35. .. [ 12125/2016. | MBS Paydown............ccocvcverveines | corvvvmnervenninns | e 193,621 | i 193,621 | ......... 170,930 166,656 | .....ocveverriies | v 4,586 | ...oooooonnnenn. 04/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35, .. | 05/25/2016. | Pass-Through Loss...........ccco..uc.. retereeeensns | e | 8,223 6,855 ... | 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35, .. | 06/29/2016. | Suspense Ledger Adjustment..... .| 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35, .. | 12/25/2016. | MBS Paydown...........c.cccocoeuiveis | corvenicnniivciines | e 157,498 | i, 157,498 | ......... 142,695 131,701 | | e 1,352 | 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35, .. [ 12/31/2016. | Book Value Adjustment. 05/25/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36.. .. | 11/20/2016. | Pass-Through Loss. (77) 04/20/2036.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/3 .. | 12/20/2016. | MBS Paydown 303,409 ..303,409 266,904 04/20/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36.. .. | 12/20/2016. | MBS Paydown... 1,825 0 5 | 04/20/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36.. .. | 12/20/2016. | Pass-Through Loss . 0 04/20/2036.
126690 US 5 |CWHL 2002-39 A18 PAC 5.75 2/25/2033 .. | 12/25/2016. | MBS Paydown e | e 67,489 | L 67,489 | ............ 66,888 67,023 217 67,489 (V18 I 1,452 | 02/25/2033.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 06/27/2016. | Suspense Ledger Adjustment..... ... | 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 06/30/2016. | Book Value Adjustment............... 62,451 | ..ooiiicii ... | 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 12/25/2016. | MBS Paydown . 233,028 236,044 6 248,924 0 [ 6,052 | 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 12/25/2016. | Pass-Through Loss . FUUPPORROC § I £ 7 IO 30,027 e 0 08/25/2035.
127055 AG 6 |CABOT CORP 510/01/16....... . 1 09/27/2016. | Make Whole Call............cccoovvecves | corvverereereneiires | e 2,001,016 | ....... 2,000,000 | ....... 1,986,440 | .......... 1,998,318 | ..oooovvicvciiees | v 1,682 | v | s 1,682 | .o | e 2,000,000 | oo | e 1,016 | oo 1,016 | ....... 98,889 | 10/01/2016.
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12803P AA 6 | CAJUN 2011-1A A2 ABS 5.995 2/20/2041... .. | 11/20/2016. | MBS Paydown...........c.cccovevvvees | corvvnicmiiivcinns | e 160,227 | i, 160,227 | .......... 160,227 160,227 0 6,040 | 02/20/2041.
13342B AE 5 | CAMERON INTERNATIONAL 4.50 06/01/202 .. | 04/06/2016. | Consent Fee 0 06/01/2021.
13342B AE 5 | CAMERON INTERNATIONAL 4.50 06/01/2021... .. | 04/07/2016. | Cash Tender. 2,205,940 | ....... 2,000,000 | ....... 1,983,020 | ........... 1,989,850 | ...coovvvvriicnnis | v 15,150 [ .o | e 15,150 | i | .2,000,000 v | 205,940 | ....... 205,940 | ....... 31,500 | 06/01/2021.
13643E AG 0 | CANADIAN OIL SANDS TR 4.50 04/01/2022 .. | 06/03/2016. | IMPERIAL CAPITAL.. 250,000 | .......... 250,000 248,053 248,683 80 ....248,763 | .... OO 1,237 | oo 1,237 | . 5,625 | 04/01/2022.
13643E AG 0 | CANADIAN OIL SANDS TR 4.50 04/01/2022.. .. | 06/08/2016. | BARCLAYS CAPITAL 1,776,250 | ....... 1,750,000 | ...... 1,736,368 | ........... 1,740,779 580 | e 1,741,359 | oo | s 34,891 | ... 34,891 | ....... 57,219 | 04/01/2022.
13875V AL 0 |CANYC 2012-1A B2 CLO 3.16 01/15/2024 .. [ 10/15/2016. | MBS Paydown............ccocvevereecnes | corveeererveniinns | o 1,000,000 | ....... 1,000,000 | .......... 951,700 964,330 35,670 B T 1,000,000 01/15/2024.
141781 G# 5 |CARGILL INC 7.28 06-30-23 .. | 06/30/2016. | Paydown 105,263 | .......... 105,263 | .......... 123,269 114,026 | ..o [ e (1,036) 06/30/2023.
14310K AG 6 |CGMS 2013-4A B2 CLO MEZ 3.973 10/15/2025, .. | 07/15/2016. | MBS Paydow 1,500,000 ,500,000 | ......1,475,623 | ........... 1,481,750 |.... 10/15/2025.
144531 EW 6 |CARR 2006-NC1 A3 SEQ FLT 01/25/2036 .. [ 12125/2016. | MBS Paydown.........c..coocvcmmrvernes | corvvrmneireniinns | 00 226,024 | ......... 226,024 | .......... 174,462 174,607 | oo | e 17,551 01/25/2036.
144531 FL 9 |CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.... .. [ 12/25/2016. | MBS Paydown... 211,022 241,539 | v | v 31,846 02/25/2036.
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038 .. | 12/15/2016. | MBS Paydown............ccocecvcvveres | vevivnrimnicnninns | cvvveenneen 17,724 |l AT,724 | 17,723 17,723 ) 12/15/2038.
14575H  AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.... .. [ 12/15/2016. | MBS Paydown............ccocvcvumviens | corvvverniianiiins | i 22,348 | 22,348 | i 22,340 (4) 02/15/2046.
14754D AG 5 |CASH AMER INTL 5.75 05/15/2018 .. | 09/01/2016. | Make Whole Call... 1,077,346 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 05/15/2018.
14855G  AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29. .. [ 12/15/2016. | MBS Paydown... 1,634,465 | ....... 1,634,465 | ....... 1,634,465 | ........... 1,634,465 02/15/2029.
15189Y AC 0 |CENTERPOINT ENER 6.15 05/01/2016. .. | 05/01/2016. | Maturity 500,000 | .......... 500,000 | .......... 498,220 499,921 79 05/01/2016.
161546 CW 4 |CFAB 2002-3 1A5 5.407 06/25/32 .. [ 12/25/2016. | MBS Paydown 196,089 | ... 96,089 | .......cc... 96,083 95,910 (77) 06/25/2032.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 .. | 06/30/2016. | Book Value Adjustment. .| 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36... .. [ 12125/2016. | MBS Paydown............ccccocvumvinns | corvvvenviiiniiiss | v 35,888 | ... 35,888 | ........... 31,571 28,233 2,601 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36... .. | 12/25/2016. | Pass-Through Loss ...836 01/25/2036.
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 .. [ 12/25/2016. | MBS Paydown 9,108 ..9,278 2,481 .10,439 11/25/2036.
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36 .. [ 12/25/2016. | MBS Paydown . 209,352 202,201 20,699 266,692 09/25/2036.
16163C AG 7 |CHASE 2006-A12A2 SEQ SSNR CSTR 09/25/36 .. | 12/25/2016. | Pass-Through Loss e 13,682 | s 13,212 0 09/25/2036.
17275R  AC 6 |CISCO SYSTEMS 5 02/22/16 .. | 02/22/2016. | Maturity 3,000,000 | ....... 3,000,000 | ... 3,248,430 3,008,044 | .....oovvviins | e (6,044) | ..o N IO 3,000,000 0 02/22/2016.
172967 HD 6 |CITIGROUP INC 3.875 10/25/2023............cooovvemmriiinciiirriin .. | 05/13/2016. | Cash Tender............c.cccouvvvmurees | convivvsmerianiiins | i 2,000,000 | ....... 2,000,000 | ....... 1,995,400 | ........... 1,996,259 3,741 I 2,000,000 0 10/25/2023.
172967 HT 1 |CITIGROUP INC 3.75 06/16/2024 .. | 05/13/2016. | Cash Tender............ccc.ccoevvecverves | corvvvmrervennonns | 2..5,000,000 | ....... 5,000,000 | ... 4,993,800 | ........... 4,994,612 5,388 0 06/16/2024.
17307G  ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034 .. | 12/25/2016. | MBS Paydow . ...67,658 68,051 (2,611) 0 03/25/2034.
173090 AD 5 |CGCMT 2006-C4 A3 SEQ CSTR 3/15/2049 .. | 04/15/2016. | MBS Paydown............ccocecvervines | corvvrmrerrncnnns | 003,115,132 | 103,115,132 | ... 3,244,361 3,104,658 | ...ovvvvrirerinee | e 10,473 | oo 0 03/15/2049.
17309L  AD 7 |CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036... .. | 12/25/2016. | MBS Paydown... 352,577 | oo 352,577 290,435 343,036 | ..o | e 7,622 | .o 0 08/25/2036.
17309N  AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036. .. [ 12/25/2016. | MBS Paydown... 605,524 | .......... 605,524 | .......... 594,923 603,484 870 0 07/25/2036.
17310E  AD 0 | CRMSI 2006-2 A4 SEQ 5.775 09/25/36 .. | 12/25/2016. | MBS Paydown... 275486 | .......... 275,486 238,295 265,851 3,745 0 09/25/2036.
17312H AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037 .. [ 12/25/2016. | MBS Paydown... 398,387 | .......... 398,387 383,115 384,563 3,624 0 06/25/2037.
17315 AP 7 |CMLTI 2009-6 7A2 SUB 6.00 8/25/2037.. .. | 07/25/2016. | MBS Paydown... 425984 | ......... 425984 | ......... 429,179 425,399 585 0 08/25/2037.
17315N  AD 5 |CMLTI2009-8 2A1 SEQ 6.1 04/25/2037... .. [ 12/25/2016. | MBS Paydown... 503,683 | .........503,683 | ......... 503,683 501,835 258 0 04/25/2037.
17315X  AD 3 | CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35 .. | 12/25/2016. | MBS Paydown 151,350 | ........151,350 | .......... 145,296 147,615 3,049 0 11/25/2035.
17315X  AF 8 | CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35 RE. .. | 12/25/2016. | Pass-Through Loss 3 3. 0 11/25/2035.
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37 .. | 12/25/2016. | MBS Paydown 397,766 | e 391,800 393,870 [ .ovvveeriienns | e 1,782 | i . 397,766 0. 13,813 | 05/25/2037.
184588 AC 5 |CLRLK 2006-1A B CLO MEZ FLT 12/20/2020. .. [ 12/20/2016. | MBS Paydown............ccocvevereecnes | corvvemrerveniirns | o 1,000,000 | ....... 1,000,000 | .......... 958,750 988,741 | ..o | e 11,259 | .o N IO 1,000,000 0 ... 13,830 | 12/20/2020.
19075Q AB 8 |COBANK, ACB 7.875 04/16/2018 .. | 04/15/2016. | Paydown 1,000,000 | ....... 1,000,000 | ...... 1,000,000 | ........... 1,000,000 | e 1,000,000 0 39,375 | 04/16/2018.
20047Q AE 5 |COMM 2006-C7 A4 SEQ CSTR 6/10/46 .. | 04/10/2016. | MBS Paydown............ccocvevereenes | corvremmerrenirnns | v 3,628,696 | ....... 3,628,696 | ....... 3,760,803 3,623,942 | oo | e 4754 | 3,628,696 (V) I 48,551 | 06/10/2046.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040. .. | 12/25/2016. | MBS Paydown... 59,775 | oo 59,775 | oo 59,759 1 0 295 | 10/25/2040.
205363 AL 8 | COMPUTER SCIENCE 6.50 03/15/2018. .. | 03/17/2016. | Make Whole Call...........ccccoovveres | corvvveneriiniicrns | o 1,098,680 | ....... 1,000,000 | ....... 1,075,090 | ........... 1,026,389 |....ccovvvviriians | v (2,319) | oo [ 74,610 | ......... 74,610 | ...... 32,861 |03/15/2018.
205887 BL 5 | CONAGRA INC 4.95 08/15/2020 .. | 02/17/2016. | Cash Tender. . 628,814 | ......... 567,000 | .......... 601,201 589,124 (555) N 40,246 | ......... 40,246 | ....... 14,122 | 08/15/2020.
205887 BL 5 |CONAGRAINC 4.95 08/15/2020 .. | 10/25/2016. | Cash Tender............ccc.ccouvvevuree | covvvermrvrveceiirns | v 281276 | .......... 247,000 261,899 256,638 | ... | s (GRTA0 ) — 26,216 26,216 | ....... 13,641 | 08/15/2020.




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

INAT

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 Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
209111 EP 4 | CONSOLIDATED EDI 2006 D 5.30 12/01/2016, . | .. [ 12/01/2016. | Maturity..... . 1,994,320 | .o 1,999,347 653 653 0]... 106,000 | 12/01/2016.
212168 AA 6 | CONTINENTAL WIND 6.00 02/28/2033 .. | 08/31/2016. | Sinking Fund Redemption........... cevvrrnnernnnennns | e 94,666 | .......... 94,666 | ........... 94,666 94,866 | ... | s | s | e 0 0 | 1,449 | 02/28/2033.
22303Q AP 5 |COVIDIEN INTL FIN SA 2.95 06/15/2023 C| 04/15/2016. | Cash Tender. 1,048,860 | ...... 1,000,000 | .......... 997,730 998,273 | ..o | e 1727 | | e 1,000,000 | ..ooorveorriins | s 48,860 | ........ 48,860 | ......... 9,833 | 06/15/2023.
224044 BQ 9 |COX COMMUN INC 5.875 12/01/2016.... .. [ 12101/2016. | MatUrity..........cccooovervvieniiiniiiiens | corviieneiieniiins | e 2,000,000 | ....... 2,000,000 | ....... 1,999,100 | .......... 1,999,894 106 B T 2,000,000 0. 117,500 | 12/01/2016.
22541Q FV 9 |CSFB2003-17 1A4 NAS 5.50 06/25/33 .. | 11/25/2016. | MBS Paydown... 86,520 | ............ 86,520 | ............ 87,098 86,659 (374) 0 | 1,968 | 06/25/2033.
225418 PJ 1 |CSFB 2004-AR6 CB1MEZ FLT 10/25/2034.... .. | 11/25/2016. | MBS Paydown... 41 41 KX ORI ISR IS (2,907) | oo 0 0 | 10/25/2034.
22545B AC 5 |CSMC 2006-C2 A3 SEQ CSTR 3/15/39 .. | 01/15/2016. | MBS Paydown... 523973 | ......... 523973 | ......... 531,287 522,794 | ..ovvveeriiiinns | e 179 | 03/15/2039.
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028.. . | C| 12/18/2016. ...100,000 ..100,000 | . 9,999 100,000 04/18/2028.
22822R AQ 3 |CROWN CASTLE TOW 5.495 01/15/17 .. | 05/15/2016. 3,023,965 | ....... 3,000,000 | ....... 3,000,000 3,000,000 23,965 01/15/2017.
228452 AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022 .. [ 11/20/2016. | MBS Paydown... 589,861 | .......... 589,861 | .......... 589,861 589,861 11/21/2022.
22944P  AA 5 |CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43.. .. | 12/25/2016. | MBS Paydown... 615972 | ......... 615972 | ......... 553,123 555,003 | ..o | i 16,389 | ..oooorieeie 02/25/2043.
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46... .. | 05/25/2016. | Pass-Through Loss..................... rerrnnns | s | 38,665 9,213 | o v | e | e | oerennnenennd0 | e | v 13,958 | | (13,958) | ........ (13,958) | . ... | 04/25/2046.
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46... .. | 06/27/2016. | Suspense Ledger Adjustment..... cervvrenernenennns | e 115,905 | [ e [ e | e | e | e | o0 [ e [ | s | e 115,905 | ....... 115,905 ... | 04/25/2046.
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46... .. | 06/30/2016. | Book Value Adjustment. 101,946 | ...ocoovvvns ...(101,946) | ...... (101,946) | .....covvvvrs 04/25/2046.
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46... .. [ 12/25/2016. | MBS Paydown e | 201,236,164 | 1,236,164 828,705 813,426 | ...coovvvrinns | v 361,053 | .oovrvierninne I [ 1,236,164 0 3,911 | 04/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36 .. | 06/27/2016. | Suspense Ledger Adjustment..... cervvrennnnnnnns | e 148,235 | s s [ | s | s | e | o0 [ [ | | o 146,235 .| 12/25/2046.
23245G  AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.. .. | 06/30/2016. | Book Value Adjustment .| ....(145,637) 12/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36 .. [ 12/25/2016. | MBS Paydown...........cccococvurvinns | convvisnriinniiins | e0eennn.256,840 | i 256,840 | .......... 195,636 188,702 | oo | o 44,648 | .......ccoooon 12/25/2046.
23245G  AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.. .. | 12/25/2016. | Pass-Through Loss 9,489 | oo | e | cerevnenenennnns | e | o0 e [ o598 | i | e (598) 12/25/2046.
233046 AD 3 |DNKN 2015-1A A2l ABS SNR 3.98 02/20/45, .. | 11/20/2016. | MBS Paydown .30,000 | ............30,000 | ............ 30,000 30,000 02/20/2045.
23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21... .. [ 12/10/2016. | MBS Paydown............ccocvecvereeones | cervvrmrevreniinns | orene.811,450 | 1. 811,450 | ...eeco 819,547 814,112 | i | e (3,524) | ..o 08/10/2044.
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040.... .. | 12/125/2016. | MBS Paydown...........ccccrvvvvnnnns | vrveererivnnnrnnns | verernnnnn 92,688 | ..i.92,688 | oo 92,660 2 06/25/2040.
24763L FN 5 | DELHE 1999-2 A7F NAS 7.03 08/15/30 .. [ 11/15/2016. | MBS Paydown............ccocvecvervines | corvvvervevecninns | e 19,619 | 119,619 | 19,617 19,619 08/15/2030.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037.... .. [ 12/25/2016. | MBS Paydown...........cccococvumvcnns | corvvisneiiiniiins | 00000.399,200 | ..........399,200 | .......... 356,270 | ..o [ e | s 12,557 | .o 02/25/2037.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037 .. | 12/25/2016. | Pass-Through Loss 02/25/2037.
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020. .| .. [ 12/25/2016. | MBS Paydown... 64,355 03/25/2020.
25179M AV 5 | DEVON ENERGY 5.85 12/15/2025. .. [ 12/20/2016. | Cash Tender............cccccoourvevmerves | corvrverercranionns | 2000.2,270,800 | .......2,000,000 | .......1,999,100 | ........... 1,999,103 | oo | vernereen897 [ s [ eeirienereenn897 | i | 0000000002,000,000 [ oo | 270,800 12/15/2025.
25468P CE 4 |WALT DISNEY CO MTNC 5.625 09/15/2016.. . | 09/15/2016. | Maturity 999,422 09/15/2016.
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019 12/15/2016. | Sinking Fund Redemption........... cevvrinreiinnniiins | e 334,800 | 334,800 | .......... 333,963 334,457 114 06/15/2019.
256882 AB 7 |DOLPHIN SUB II'16.50 10/15/2016 .. | 02/05/2016. | Partial Make Whole Call.... 78,000 2,579 10/15/2016.
256882 AB 7 |DOLPHIN SUB Il 16.50 10/15/2016 .. [ 10/15/2016. | Maturity 97,000 10/15/2016.
25755T AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/2042 .. | 10/25/2016. | MBS Paydown... 117,000 01/25/2042.
25755T AE 0 |DPABS 2015-1A A2Il ABS SNR 4.474 10/45... .. [ 10/25/2016. | MBS Paydown... 20,000 10/25/2045.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027. .. | 10/15/2016. | MBS Paydown... (1) 04/15/2027.
263534 BQ 1 |DUPONT EINEMOUR 5.25 12/15/2016. .| | 12115/2016. | Maturity.............cccovwremvrvmmnerenens [ corcvemiivenicienns | 201,101,000 | .....1,101,000 | ... 1,097,191 | .o 1,100,544 456 12/15/2016.
26835P AC 4 |EDP FINANCE BV 4.90 10/01/2019 C| 12/06/2016. | Cash Tender..........cccccuvuververens | corvvniiverreninnis | vreeenn 245,201 | onivic 232,000 230,515 231,357 B43 | oo | o843 | | 00000232,000 | i | 13,201 | e 13,201 | ....... 11,527 |10/01/2019.
268648 AN 2 |EMC CORP 3.375 06/01/2023...........ccccovvvnrivnrienes .. 1 07/19/2016. | BARCLAYS CAPITAL........ccoceee | corvvnnrnniiniins | ceeeenn 877,500 | i 500,000 | ......... 499,625 499,708 20 v | 499,728 | e | e (22,228)| ........ (22,228) | ......... 9,633 | 06/01/2023.
27876G BE 7 |ECHOSTAR DBS 7.125 02/01/2016.........cccoormvvnrrinrircicis .. | 02/01/2016. | Maturity cevvvreesiinnnsns | 001,000,000 | 1,000,000 | ...... 1,017,500 | ........... 1,000,371 (371) | e 1,000,000 0 35,625 | 02/01/2016.
28932M  AA 3 |ELM RD GEN STA 5.209 02/11/2030 .. | 08/11/2016. | Sinking Fund Redemption........... cevevreeerrenennns | 80,345 | L 80,345 | ...oooouuc 80,345 80,345 | oo [ e | s | e 0 0 | 3,152 | 02/11/2030.
29250R AH 9 |ENBRIDGE ENERGY 5.875 12/15/2016. . [ 12/15/2016. | Maturity.........ccccoeceenicnniccciivcnns | vevivsriesicnniens | 221,000,000 | ..o 1,000,000 | .......... 999,120 999,890 110 B 1,000,000 0. 58,750 | 12/15/2016.
29358Q AA 7 |ENSCO PLC 4.70 03/15/2021 12/15/2016. | UBS WARBURG..........ccccooimmvians | corvvverniianiinns | 891,875 | L 500,000 | ......... 490,125 494,260 950 | ovvveeerrieens | everrrieeerenn880 | oo | ervieeneni895,210 | e | eeer(3,335) | e (3,335) | 23,500 |03/15/2021.
29358Q AA 7 |ENSCO PLC 4.70 03/15/2021 12/16/2016. | UBS WARBURG... | 491,250 | 500,000 | .......... 490,125 494,260 950 | v [ e 980 || 495,210 | | (3,960) | e (3,960) | 35,381 | 03/15/2021.
30257G  AA 9 |FPLENERGY NATL 5.608 03/10/24..........ccooovmmvreiirrrsciranenes .. | 09/10/2016. | Sinking Fund Redemption........... | ccccecoeeveveccecnes | o 20,327 | oo 20,327 | oo 20,193 20,327 841 | 03/10/2024.
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314275 AA 6 |FEDERATED RETAIL 5.90 12/01/2016.. .. | 12/01/2016. | Maturity..... . 1,276,000 1,276,000 .1,279.897 | .. 1,276,475 (475) .1,276,000 0 12/01/2016.
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017 .. | 12/01/2016. | Sinking Fund Redemption........... ceverrenenneneenns | 115,398 | 115,396 | L 102,421 114,045 862 [ [ rverirerrnenne802 [ | e (V1N I 4,587 |06/01/2017.
32027L AE 5 | FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036 .. | 12/25/2016. | MBS Paydown.............cccceeuveeies | corveniicnniicciiins | e, 118,882 | 10 118,882 | e 106,176 83 0 279 | 10/25/2036.
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35 .. [ 12/25/2016. | MBS Paydown............ccccocvurviies | corvvvenviviniiinns | cerernnn39,826 | .....39,826 | .o 36,191 (169) (V1N I 175 | 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.... .. | 08/25/2016. | Pass-Through Loss 0 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.... .. [ 12125/2016. | MBS Paydown............ccocecvurvcnes | covvvvervrvenciinns | v 76,704 | 76,704 | Ll 71,499 66,136 | ...ovvoercrieenns | e 1,642 | oo (V1N I 1,266 | 11/25/2035.
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37. .. | 03/31/2016. | BoOk Value AQIUSTMENL.........covee | corveerrriiireiiins | erviiemeiinreiinniins | eeeesiinnssinnsiins | coveresnnesnnneisnnns | eevsnessinnssinnsinnens | conseensssnnnse | sovssnssssnnsssns | sesvnnnssnnnnnes | onesennessnnenen0 e [ oo (1,084) | o | e 1,064 | ........... 1,064 | oo 02/25/2037.
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37. .. [ 12/25/2016. | MBS Paydown... ..3,195 740 0 553 | 02/25/2037.
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37. .. [ 12/25/2016. | Pass-Through LOSS............ccccevee | corvvermrrvnnnninns | ervemeneimeneiinnnennn | overerennnend, 10 | et TTT [ | v | cevvvvsnesinsennins | v | connevonsneeinenen0 e [ oo 1,064 | i | e (1,064) | .......... (1,084) | ..o 02/25/2037.
32113J CF 0 |FNLC 2005-4 A3 SEQ FLT 02/25/2036 .. [ 12/25/2016. | MBS Paydown... 210,081 | .......... 210,081 | ......... 162,025 194,145 3,040 0 867 | 02/25/2036.
337158 AE 9 |FIRST TENN BANK BKNT 5.65 04/01/2016 .. | 04/01/2016. | Maturity 1,000,000 | ...... 1,000,000 | .......... 997,350 999,915 85 0. 28,250 | 04/01/2016.
343498 AA 9 |FLOWERS FOODS 4.375 04/01/2022 .. [ 12/06/2016. | CANTOR FITZGERALD & CO.... | ccooovvrvvvarriias | 2,090,720 | ....... 2,000,000 | ....... 1,995,200 | ........... 1,996,756 433 | e | o833 [ | 1,997,189 | | 93,531 | ... 93,531 | ..... 104,028 | 04/01/2022.
347466 AE 4 |IRWIN LAND LLC 5.3 12/15/35 .. [ 12/15/2016. | Sinking Fund Redemption........... | cccccoececveciines | vocvenen.69,584 | i 69,584 | ........... 65,542 66,248 157 0 | 2,774 | 12/15/2035.
35671D AZ 8 |FREEPORT-MCMORAN C&G 3.875 03/15/2023.... .. | 06/23/2016. | GOLDMAN SACHS v | n.049,688 | L 750,000 | .......... 749,558 749,670 20 | [0 [ | e 749,690 [ ..(100,002) | ...... (100,002) | ....... 16,610 | 03/15/2023.
35952F AB 6 |FORT HUACHUCA 8.00 12/15/2026 .. | 12/15/2016. | Sinking Fund Redemption........... cevvvrenernnneinns | e 109,508 | e 109,506 | .......... 117,883 114,895 0 12/15/2026.
361448 AW 3 | GATX CORP 3.25 03/30/2025. .. [ 10/12/2016. | FIRST TENNESSEE..........ccccccc. | corvvivnrviiiiniiins | 2r....996,840 | .......1,000,000 | .......... 989,370 990,225 5,889 5,889 03/30/2025.
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/203 .. [ 12/25/2016. | MBS Paydown... ...343,279 . .339,632 218,124 0 04/25/2033.
36190G AA 6 |GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37... .. [ 12/26/2016. | MBS Paydown... 1,059,132 | .......1,059,132 | ....... 1,027,358 | ........... 1,049,072 . 0 01/26/2037.
36190K AC 3 |GSMS 2009-RR1 CSB SUB 5.286 12/17/2039.... .. | 09/17/2016. | MBS Paydown... 2,000,000 | ....... 2,000,000 | ....... 1,999,063 | .......... 1,995,873 0N IOV 2,000,000 0 12/17/2039.
36190K BJ 7 |GSMS 2009-RR1 MLA SEQ CSTR 12/14/2049... .. | 08/14/2016. | MBS Paydown............ccccovumvinns | convvvnmeiianniins | o 1,486,044 | ....... 1,486,044 | ....... 1,372,153 | ........... 1,474,809 N [ 1,486,044 0 12/14/2049.
36192E AB 7 |GTP CELLULAR 12-2 A 4.336 03/15/2019. .. | 12/15/2016. | Sinking Fund Redemption.. 52,710 0 03/15/2019.
3622E8 AB 1 | GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036... .. | 12/25/2016. | MBS Paydown 42,130 [ oo | e 12,197 | oo 0 09/25/2036.
362341 4A 4 |GSR2006-AR12A1 SEQ SSNR FLT 01/25/2036.... .. | 12/25/2016. | MBS Paydown 797 0 01/25/2036.
362341 4A 4 |GSR2006-AR12A1 SEQ SSNR FLT 01/25/2036.... .. | 12/25/2016. | Pass-Through Loss 0 01/25/2036.
362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046... .. [ 12125/2016. | MBS Paydown.........c..ccovvemerveines | corvvvererveneiinns | ereren 462,238 | i 462,238 327,034 308,165 | ...ovveerrriincns | v 106,187 | oo (V1N I 1,857 | 05/25/2046.
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034.. .. | 12/25/2016. | MBS Paydow 127,088 | .......... 125,542 93,138 (685) 0 2,045 | 12/25/2034.
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44... .. [ 12/10/2016. | MBS Paydown............ccocvcvervcnes | corvvrererveceinns | civereernn 78,208 | .ecn 78,206 | ..o 79,727 79,054 (939) 0 2,585 | 03/10/2044.
36298G  AA 7 | GSPA MONETIZATION TR 6.422 10/09/2029. .. | 12/09/2016. | Sinking Fund Redemption........... | vceecverrvrvvrnnes | vereerrnnn 52,971 | 052,971 | e 54,171 53,862 (42) 0 [ 1,882 | 10/09/2029.
368771 AA 9 | GEN AMER RAILCAR 6.69 09/20/16 . | 09/20/2016. | Sinking Fund Redemption.. 161,373 | ... 161,373 | ... 161,373 161,373 (V1N I 4,512 | 09/20/2016.
36877Q AA 4 | GEN AMER RAILCAR 7.76 08/20/18 .. | 01/20/2016. | Make Whole Call... 264,676 | .......... 239,731 239,731 239,399 25,277 25277 | v 1,550 |08/20/2018.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028 C| 12/17/2016. | MBS Paydown 150,000 | .......... 150,000 | .......... 148,962 149,172 110 (V1N I 2,416 | 04/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028 C| 12/17/2016. | MBS Paydown... 100,000 | ......uce. 100,000 | .covvenee 99,992 99,993 1 (V18 I 1,988 | 11/17/2028.
379520 AD 5 |SEACO 2014-1A A1 ABS SNR 3.19 07/17/24.. C| 12/17/2016. | MBS Paydown... 200,000 | .......... 200,000 | .......... 199,958 199,963 4 (V18 I 3,456 | 07/17/2029.
393505 XE 7 |GT 1997-6 A8 SEQ 7.07 1/15/2029. .| 02/15/2016. | MBS Paydown... ..762 739 0 6 | 01/15/2029.
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-3: .| .. | 12/25/2016. | MBS Paydown... 48,687 . 48,443 48,274 209 0 09/25/2034.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020. C| 06/07/2016. | BARCLAYS CAPITAL. 954,584 | ..........956,976 | .......... 972,826 966,180 | ....cvvvvrririenns | e (1,435) [ oo [ eerrreenene(1,435) | e | 965,129 | o [ e (10,545) | ........ (10,545) 12/15/2020.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020... C| 06/08/2016. | BARCLAYS CAPITAL.... 286,375 | .......... 287,093 291,668 289,749 (422) | oo | eerrrreenens(822) | i | 289,438 | o [ s (3,083) | .......... (3,063) 12/15/2020.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020... C| 12/15/2016. | Sinking Fund Redemption.. 383,222 | .......... 383,222 | .......... 385,533 384,564 (208) 0 12/15/2020.
40423X  AA 0 |NZES 2016-PLS2 A ABS SNR 5.683 07/25/21.... .. [ 12/25/2016. | MBS Paydown...........cccocecvurvcnes | corvvvmnvrveneinns | e 120,266 | oo 120,266 | .......... 120,266 0 07/25/2021.
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037.. .. | 03/31/2016. | Book Value Adjustment. 8,848 8,848 09/25/2037.
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037 .. [ 12125/2016. | MBS Paydown............ccocvcvurvines | corvvvenvrvenniinns | cirenneen 79617 | i 79,617 | i 69,864 75,088 | ..ooovvvivciiins | v 14775 | 0 09/25/2037.
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037 .. | 12/25/2016. | Pass-Through Loss 8408 | ..o [ | e | e | erennnieenns0 s | 8,876 | i | (8,876) | ......... (8,876) | ..o 09/25/2037.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.... .. [ 12124/2016. | MBS Paydown............ccocvcvurvcnes | corvvvmnnrveneiinns | cirenennn27,239 | 027,239 | e 27,239 27,239 0 308 | 06/24/2049.
410867 AC 9 |HANOVER INSURANCE GRP 7.50 03/01/2020. .| 05/21/2016. | Make Whole Cal..........ccccccouvvenee | corvvrervireriinns | 0000.2,420,620 | .......2,000,000 | ....... 1,993,140 | ........... 1,996,556 3444 | i | 3444 | | 000022,000,000 | s | e 420,620 | ....... 420,620 | ..... 108,333 | 03/01/2020.
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411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043 .. | 12/20/2016. | MBS Paydown .22,500 22,500 0 629 | 03/20/2043.
42218S AC 2 |HEALTH CARE SVCS 4.70 01/15/2021 .. | 07/18/2016. | Cash Tender. 1,122,160 998,313 | .o | e 1,687 | .o e 1,887 | | 100000 1,000,000 | e | 122,160 | ....... 122,160 | ....... 47,392 | 01/15/2021.
42770Q AA 0 |HERO 2014-2A A ABS SNR PT 3.99 09/21/40.... .. | 09/20/2016. | MBS Paydown... 151,390 | oo 151,390 | oo 151,287 151,274 88 [V 4,864 | 09/21/2040.
42770R  AA 8 |HERO 2014-1A ABS 4.75 09/20/2038 .. | 09/20/2016. | MBS Paydown... 145,056 | .......... 145,056 | .......... 145,055 145,056 0 5,599 | 09/20/2038.
437076 AP 7 |HOME DEPOT INC 5.40 03/01/2016 .. | 03/01/2016. | Maturity 2,000,000 | ....... 2,000,000 | ....... 1,990,710 | ...cccooeee 1,999,797 .2,000,000 0. 54,000 | 03/01/2016.
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036. .. | 12/25/2016. | MBS Paydown... 433,642 | .......... 433,642 | .......... 368,054 422,578 ....433,642 0 2,085 | 01/25/2036.
437303 AA 8 |HPA2016-2 A ABS SSNR FLT 10/17/2033...........cocovmrvrerirnnes .. | 12/17/2016. | MBS Paydown 27,882 | ..o 27,882 | ..o 27,667 27,882 0 97 | 10/17/2033.
438516 AX 4 |HONEYWELL INTL 5.3 03/01/18. .. | 12/01/2016. | Make Whole Cal 1,360,605 ,295,000 | ......1,345272 | ......... 1,309,628 1,303,615 | . | 156,990 | ... 56,990 | ....... 85,794 |03/01/2018.
438516 AZ 9 |HONEYWELL INTL 5 02/15/19.......coorrierriierrieceiieseiieceiens .. [ 12/01/2016. | Make Whole Call... 2,150,860 | .......2,000,000 | ...... 2,073,080 2,027,480 | oo | oo 1879 | e | e 7,879) [ i | 000000002.2,019,800 | i | +.131,080 | e 131,060 | ..... 129,444 | 02/15/2019.
44329H AG 9 |HP COMM LLC 5.02 03/15/2023..........ccccoooerrvenee .. | 09/15/2016. | Sinking Fund Redemption.. 270,328 261,484 266,163 0 ... 10,231 | 03/15/2023.
45112A  AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043..........coocvvemrrrrrerris .. [ 10/25/2016. | MBS Paydown 69,855 | ............69,855 | ............ 69,855 69,856 [ ...ooiviniicnnns | e [ | s 0 | 1,846 | 01/25/2043.
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035. .. [ 12/25/2016. | MBS Paydown... 77,540 | .o | eeeeeend(3,973) [ (3, , 0 553 | 04/25/2035.
45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 .. [ 12/25/2016. | MBS Paydown... ..4,455 0 314 | 08/25/2035.
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 .. | 12/25/2016. | Pass-Through Loss 0 08/25/2035.
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35... .. | 10/31/2016. | Book Value Adjustment 3,914 3,914 06/25/2035.
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35... .. [ 12/25/2016. | MBS Paydown 588 | .o | o284 | .4, , 0 285 | 06/25/2035.
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35... .. [ 12/25/2016. | Pass-Through LOSS............cccceee | corvvererreneniiinns | ervemereireneiinenens | crereerenn 39,368 | 126,554 | oo | e | cevevvsnerssneinns | eevvvnnniinnnins | venevnenenonenen 0 [ e [ e 3,914 | i | cen(3,914) | (3,914) .| 06/25/2035.
45661F AB 7 |INDYL 2006-L2 A2 SEQ FLT 6/25/2039 . | 11/25/2016. | MBS Paydown 33,283 06/25/2039.
45661F AB 7 |INDYL 2006-L2 A2 SEQ FLT 6/25/2039...........coovvvemrrriirrrir .. [ 12/15/2016. | ODEON CAPITAL GROUP LLC. | ..coovvvvvervirns | e 161,222 | ......... 267,034 202,946 | ..o [ e [ e [ | 0 | s | o0 e | o 161,222 | ....... 161,222 06/25/2039.
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.... .. [ 12/15/2016. | MBS Paydown............ccococvumvcnns | corvvvenvivaniiins | cviienneen 79,603 | o0 79,603 | oo 79,587 79,419 0 12/15/2048.
46616P AA 1 |HENDR 2011-1A A ABS 4.70 10/15/2056.... .. [ 12/15/2016. | MBS Paydown............ccccvcvereecnes | corvevmreernnines | e 120,359 | .. 120,359 | ... 120,327 120,332 0 10/15/2056.
46617A  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065. .. | 12/15/2016. | MBS Paydown... LA37,439 | 136,131 72,367 0 09/15/2065.
46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067 .. [ 12/15/2016. | MBS Paydown... oo 11,625 | 71,576 71,577 0 04/15/2067.
46617) AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062 .. [ 12/15/2016. | MBS Paydown...........cccococvurviinns | convvinnniieniinns | e 131,698 | i 131,598 | ......... 131,567 131,541 0 03/15/2062.
46617L AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41.... .. [ 12/15/2016. | MBS Paydown.........c.ccoovvemervecnes | corvvvmnevvennonns | o 119417 | 119417 | ... 119,320 119,326 0 01/17/2073.
46617T AA 2 |HENDR 2014-1A A ABS SNR 3.96 03/15/2063 .. | 12/15/2016. | MBS Paydown... 71,271 ) 0 03/15/2063.
46618A AA 2 |HENDR 2014-2A A ABS 3.61 01/17/2073.... .. | 12/15/2016. | MBS Paydow 105,048 ) 0 01/17/2073.
46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077. .. | 12/15/2016. | MBS Paydown... 55,864 ) 0 06/15/2077.
46618L AA 8 |HENDR 2015-1A A ABS SSNR 3.26 09/15/2072 .. [ 12/15/2016. | MBS Paydown... 276,925 274,461 274,509 (272) 276,925 0 09/15/2072.
46619R  AA 4 |HENDR 2015-2A A ABS SSNR 3.87 03/15/2058 .. | 12/15/2016. | MBS Paydown... 25991 | .........25991 | ............ 26,043 26,042 7 25,991 0 03/15/2058.
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035... .. [ 12/25/2016. | MBS Paydown... 158,820 | ..........158,820 | ......... 140,952 141,869 | oo | e 10,504 | ..o ....158,820 0 07/25/2035.
46625Y CV 3 |JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41 .. | 12/15/2016. | MBS Paydown... 90,744 | .........00,744 | .......... 91,481 90,744 90,744 0 07/15/2041.
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .. | 12/25/2016. | MBS Paydown 51,554 | ..........51,654 | ... 49,603 38,518 0 12/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .. | 12/25/2016. | Pass-Through Loss 9,255 0 12/25/2035.
46627M CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.... .. [ 12125/2016. | MBS Paydown............ccocvcvurecres | corvvvmnerveneinns | . 284,924 | L 284,924 234,510 197,343 0 3,932 | 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36... .. | 12/25/2016. | MBS Paydown... 140,313 140,313 | ... 131,282 109,414 (V1N I 4,394 | 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36... .. [ 12/25/2016. | Pass-Through LOSS............cccccee | corveeemeriisneiins | coveiemeiieneiienies | e 5,832 5,468 0 03/25/2036.
466285 AN 3 | JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36... .. | 03/31/2016. | Book Valug AdJUSIMENL..........ccc.. | coreerivriiniiies [ i [ i | ovrieiissiessienes | onrinssiessesssnsnnes | e | o | s | s 0 [ | e (241) [ | v 241 11/25/2036.
466285 AN 3 |JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36... .. [ 11/25/2016. | MBS Paydown...........cccococvurvecnes | corvvvsnriviniiins | e 316,375 | i 316,375 235,699 297,715 11/25/2036.
466285 AN 3 | JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36... .. | 11/25/2016. | Pass-Through Loss 3,540 (241) 11/25/2036.
46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36. .. [ 12/25/2016. | MBS Paydown............ccococvuvvines | corvvvenviienniins | ciiennrn.03,746 | 83,746 | oooeece 50,984 35,854 . . 0 964 | 06/25/2036.
46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.........cocoovvvrnncee .. | 12/25/2016. | Pass-Through Loss 3,925 | oo | e | e | e | s (VI O 0 06/25/2036.




oL'vi3a

Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 4

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 Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
46628V AH 9 |JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36 .. | 12/25/2016. | Pass-Through LOSS...........ccccceews | corvvrrimiivcines [ v | e 161,545 ...39,054 ..62,990 B (62,990) | ........ (62,990) | . .| 08/25/2036.
46628V AH 9 |JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.... .. | 12/31/2016. | Book Value Adjustment 62,990 62,990 08/25/2036.
466290H AB 2 | JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036. .. | 12/25/2016. | MBS Paydown... 233,485 | ........ 233,485 | ... 185,037 199,849 (V1N IO 767 | 07/25/2036.
46629P AC 2 |JPMCC 2006-LDP9 A3 SEQ 5.336 5/15/47 .. [ 12/15/2016. | MBS Paydown... ...1,905,205 | ....... 1,905,205 | ....... 1,965,934 | ........... 1,913,184 | .o (V1 I 75,427 | 05/15/2047.
46630J AC 3 |JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49 .. | 12/15/2016. | MBS Paydown............ccccovervniies | corivnivcmnivciines | eer..8661,420 | ..........661,420 | .......... 639,459 657,273 0 28,330 | 01/15/2049.
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.. .. | 08/25/2016. | Pass-Through Loss ..210 0 04/25/2037.
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.. .. | 12/25/2016. | MBS Paydown............cccvveiveers | verenniivnnicnniinns | oriieeneenn 3,658 | i 3,658 3,559 ..2,798 7 3,658 0 57 | 04/25/2037.
46630V AC 6 |JPMCC 2007-CB19 A3 SEQ CSTR 2/12/2049 .. | 01/01/2016. | Prior Year Adjustmen 0 ... 17,315 | 02/12/2049.
46631B  AD 7 |JPMCC 2007-LD11 A3 SEQ CSTR 6/15/2049 .. | 08/15/2016. | MBS Paydown 3,353,882 | ....... 3,353,882 | ....... 3,361,271 | .ccoonee 3,345,765 8,117 3,353,882 0. 55,488 | 06/15/2049.
46632H AD 3 |JPMCC 2007-LD12 A4 SEQ 5.882 02/15/2051 .. [ 12/15/2016. | MBS Paydown... 168,390 | .......... 168,390 | .......... 179,651 170,971 | oo | i (1,636) (VN 8,180 | 02/15/2051.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... .. | 12/27/2016. | MBS Paydown... 225741 | ... 225741 | ... 178,617 187,468 |...ccovvviicians | s 30,808 07/27/2037.
46633A  AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37 .. [ 12/26/2016. | MBS Paydown... 311,784 | ... 311,784 238,904 269,661 | ..o | v 10,655 03/26/2037.
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE .. [ 12/26/2016. | MBS Paydown............ccocvemervenes | corvvvmrevrenenns | oo 194,054 | L 194,054 | ........ 150,513 194,054 11/26/2036.
46633A AG 0 |JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE... .. [ 12/26/2016. | MBS Paydown... 339,577 | ......... 339,577 247,042 305,947 23,745 06/26/2037.
46633K AY 9 |JPMRR 2009-5 3A1 SEQ SSNR CSTR 5/26/37 .. | 02/26/2016. | MBS Paydown... 105,349 | ......... 105,349 | ............ 99,818 105,349 05/26/2037.
46633P BQ 4 |JPMRR 2009-7 21A1 SEQ SSNR CSTR 3/27/37. .. | 08/27/2016. | MBS Paydown... 194,580 194,580 | .......... 180,655 190,585 3,996 03/27/2037.
46634B  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.... .. | 12/26/2016. | MBS Paydow ...375,380 ..375,380 371,157 364,211 9,294 12/26/2035.
46634D AW 8 | JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37 .. [ 12/26/2016. | MBS Paydown... 621,372 621,372 621,372 04/26/2037.
46634D AX 6 |JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37.... .. | 12/26/2016. | Pass-Through Loss 483 04/26/2037.
46634F AU 7 |JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036. .. | 08/26/2016. | MBS Paydown............ccccoccvumveenns | corvvvnnviinnnirns | 00een.857,879 | .......857,879 | ......... 868,719 757,998 | ..o | e 99,881 07/26/2036.
46634F AZ 6 |JPMRR 2010-2 3A6 NAS EX 6.00 07/26/2036 .. | 12/26/2016. | MBS Paydown... 241,343 250,346 | ..o | e 17,742 07/26/2036.
46634V AX 6 |JPMCC 2010-RR1 WBA SEQ CSTR 6/20/2049.. .. | 12/20/2016. | MBS Paydown...........coccrvrvvrees | vrnrvervvirveinenns | wreeenn 170,708 | ..., 170,708 | ... 168,547 169,792 380 06/20/2049.
46635B  AA 9 |JPMRR 2010-7 1A1 SEQ SSNR CSTR 3/26/2039... .. | 09/26/2016. | MBS Paydown... 284,056 264,854 03/26/2039.
466358 AJ 0 |JPMRR 2010-7 1A9 SEQ SSNR CSTR 3/26/2039... .. [ 12/26/2016. | MBS Paydown............ccccocvumvenes | convvvsnvivnnniiins | e 157,056 | ... 157,056 | ... 154,471 155,454 03/26/2039.
46636V AC 0 |JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046 .. [ 12/15/2016. | MBS Paydown............ccocvecverveones | corvvrerevreciines | 0eeee.307,891 | 1.....307,891 | .ooeeco 310,969 309,585 08/15/2046.
46637D AA 3 |JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE .. | 12/26/2016. | MBS Paydow 829,230 846,582 06/26/2035.
472319 AB 8 |JEFFERIES GROUP 5.50 03/15/2016 .. | 03/15/2016. | Maturity...........ccccoovveverrcrenncnans | cerveveriiivecienns | 201,000,000 | .......1,000,000 | ......... 993,740 999,856 03/15/2016.
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47... .. | 12/125/2016. | MBS Paydown...........cocrervereers | vrvevervvrnninens | vevereren 372,457 | 0 372,457 | oo 343,377 276,436 (20,680) 06/25/2047.
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37 .. [ 12/26/2016. | MBS Paydown............ccocvcvemvcnes | corvvvernrveceinns | e 99,174 | 099,174 | L 85,711 93,240 403 01/25/2037.
472321 AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039... .. | 12/26/2016. | MBS Paydown..........cccoervrnverees | vrvevervvinninenns | vrernnn 226,481 | ... 226,481 | e 179,101 202,924 | ..o | e (3,713) 01/25/2039.
472321 AK 4 |JMAC 2008-R2 3A2 SUB CSTR 01/25/39 .. | 12126/2016. | Pass-Through LOSS............cccccus | corvvrererrnnniinns | cevvveneiveneivenes | e 31,143 | i 12,263 238 01/25/2039.
472321 AL 2 |JMAC 2008-R2 3A3 MEZ CSTR 01/25/39... .. | 05/26/2016. | MBS Paydown 01/25/2039.
472321 AL 2 |JMAC 2008-R2 3A3 MEZ CSTR 01/25/39... .. | 05/26/2016. | Pass-Through LOSS............cccccue | coreeeereeirmneinns | cevevereiiieneiieniees | e 9,360 1,694 3,574 451 01/25/2039.
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37... .. | 03/31/2016. | Book Value Adjustment ... | 01/25/2037.
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37... .. | 12/26/2016. | Pass-Through Loss... 3,902 .| 01/25/2037.
47232D  AF 9 | JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36.. .. | 06/30/2016. | Book Value Adjustment 8,058 09/26/2036.
47232D  AF 9 |JMAC 2009-R5 2A1 SEQ SSNR CSTR 9/26/36.. .. | 11/26/2016. | MBS Paydown... 151,225 | ........151,225 | ... 151,225 149,979 | oo | v 1,246 09/26/2036.
47232D AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36. .. | 12/26/2016. | MBS Paydown... 23,723 | 23723 | 23,723 23,677 (120) 09/26/2036.
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36... .. | 03/31/2016. | Book Value Adjustment ... | 09/26/2036.
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36... .. | 12/26/2016. | Pass-Through LOSS...........ccccuvuee | covirerinriieniiinns [ v | v (46,635) | ............ 11,661 (83) .| 09/26/2036.
47232D AM 4 | JMAC 2009-R5 3A1 SEQ SSNR CSTR 1/26/47 .. | 04/26/2016. | MBS Paydown... 133,185 | ......... 133,185 | .......... 133,185 133,185 01/26/2047.
47232D AN 2 | JMAC 2009-R5 3A2 SUB SSUP CSTR 1/26/2047.... .. | 12/26/2016. | MBS Paydown... 321144 | ... 321,144 321,144 316,758 | ..o | e 1,704 01/26/2047.
47232D AS 1 |JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47...........ccccooeunee .. | 10/31/2016. | Book Value Adjustment............... | coccevereevececins | covvverevreneiienenns 01/26/2047.
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47232D  AS 1 | JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47 .. | 12/26/2016. | Pass-Through Loss B (10,952) | ........ (10,952) | . 01/26/2047.
47232D AU 6 |JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36... .. | 12/26/2016. | MBS Paydown 86,266 (522) 0 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... .. | 12/26/2016. | Pass-Through Loss 54 0 09/26/2036.
47232D AW 2 |JMAC 2009-R5 5A1 SEQ SSNR CSTR 1/26/36.. .. | 02/26/2016. | MBS Paydown L4176 B [P 4,176 0 | 168 | 01/26/2036.
47232D  AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36... .. | 12/26/2016. | MBS Paydown... 48,474 48,040 (27) 0 01/26/2036.
47232D  BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36... .. | 12/26/2016. | MBS Paydown... 151,546 | .........151,546 | ......... 151,546 124,904 | .o | e 15,566 | ......cccocvvnnnee 09/26/2036.
47232D BM 3 | JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36... .. | 12/26/2016. | Pass-Through Loss 7,786 5 09/26/2036.
47232D BP 6 |JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/3 .. | 12/26/2016. | MBS Paydown... 245,157 229,905 | ..o | e 14,568 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37... .. | 03/31/2016. | Book Value Adjustment. 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37... .. [ 12126/2016. | Pass-Through LOSS............cccccues | corvvveneiiineiiins | covivemeiieniiiini | covviinns 168,009 | .......... 102,128 | oo | o | e (2,852) | ..o 07/26/2037.
47232D CG 5 |JMAC 2009-R5 11A1 SEQ SSNR CSTR 5/21/36. .. | 09/21/2016. | MBS Paydown.............cccoveuvenis | corienicniiivcinns | e 156,141 | i 156,141 | .......... 156,141 156,141 05/21/2036.
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36 .. [12121/2016. | MBS Paydown............ccocevurviinns | convvvenniinneinns | e 15,199 i 15,199 | ...ccccoee. 15,199 10,322 | oo | e (3,831) [ oo 05/21/2036.
47232D CL 4 |JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36 .. | 03/31/2016. | Book Value Adjustment. 05/21/2036.
47232D CL 4 |JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36 .. | 05/21/2016. | Pass-Through Loss 1,136 (5) 05/21/2036.
47232D CV 2 |JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47 .. [ 12126/2016. | MBS Paydown............coocvemerveines | corvvrervirenniinns | cerernnnn66,301 | 66,301 | oo 66,301 66,200 (38) 04/26/2047.
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47. .. | 03/31/2016. | Book Value Adjustment .| 04/26/2047.
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47. .. | 12/26/2016. | Pass-Through Loss... 8,510 (65) 04/26/2047.
47232D  CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37. .. [ 12/26/2016. | MBS Paydown............ccococvumvcnns | convvvsnviinnniins | o 140,495 |1 140,495 | L 137,748 137,726 (570) 06/26/2037.
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37. .. | 03/31/2016. | Book Value Adjustment 06/26/2037.
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37. .. | 09/26/2016. | Pass-Through Loss 6 (41) 06/26/2037.
47232D DC 3 |JMAC 2009-R5 15A1 SEQ SSNR CSTR 8/26/37 .. | 01/26/2016. | MBS Paydown... 5,220 ..5,412 08/26/2037.
47232D DD 1 |JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37 .. | 12/126/2016. | MBS Paydown..........ccocvvvverees | vrveverevirnninenns | v 115,491 | 115,491 | i, 113,950 114,759 234 08/26/2037.
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37. .. | 03/31/2016. | Book Value Adjustment .| 08/26/2037.
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37. .. | 12/26/2016. | Pass-Through Loss 2,420 (26) 08/26/2037.
47232D DG 4 |JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37. .. [ 12126/2016. | MBS Paydown............ccocecverveenes | corvvrmneeireciinns | 105,314 1110 105,314 | L 105,314 105,088 (176) 08/26/2037.
47232D DN 9 |JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37.. .. | 12/126/2016. | Pass-Through Loss. 3,187 08/26/2037.
47232D DQ 2 |JMAC 2009-R5 17A2 SUB SSUP CSTR 9/26/35. .. | 06/26/2016. | MBS Paydown PR 231,566 231,566 09/26/2035.
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35. .. | 12/26/2016. | MBS Paydown... 333,225 | .......... 333,225 203,944 271,281 27,649 09/26/2035.
47232D DW 9 |JMAC 2009-R5 18A2 SUB SSUP CSTR 4/37. .. | 04/26/2016. | MBS Paydown... 127,892 | .......... 127,892 | .......... 119,060 123,841 | oo | v 4,051 | 04/26/2037.
47232D DX 7 |JMAC 2009-R5 18A3 SUB SSUP CSTR 4/37.. .. | 12/126/2016. | MBS Paydown............cccrvrvvernns | wrvvererivnevrnnns | verenenn 103,490 | i 103,490 | .coocvunn 43,552 78,993 | oo | v 15,866 | ...ooovvrercenee . 04/26/2037.
47232D EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.. .. | 03/31/2016. | Book Value Adjustment. (15,259) | ..o | e 15,259 | ........ 15,259 | oo 04/26/2037.
47232D EA 6 | JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 .. | 12/26/2016. | Pass-Through Loss 2,568 (48) 15,259 04/26/2037.
47232D EE 8 |JMAC 2009-R5 19A4 SUB SSUP CSTR 6/26/37. .. | 06/26/2016. | MBS Paydown 42,551 | L 17,275 40,042 2,510 06/26/2037.
47232D EF 5 | JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37. .. | 12/26/2016. | MBS Paydown... ..38,593 | i 12,319 35,517 2,170 06/26/2037.
47232D FH 0 |JMAC 2009-R5 24A3 SUB SSUP CSTR 12/26/36... .. | 12/26/2016. | MBS Paydow 107,103 | .......... 107,103 106,900 203 12/26/2036.
47232D FJ 6 | JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36... .. | 12/26/2016. | MBS Paydown... 9,188 ...6,784 988 12/26/2036.
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. .. | 03/31/2016. | Book Value Adjustment ... | 06/26/2037.
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37. .. | 07/26/2016. | Pass-Through Loss 1,308 68 .| 06/26/2037.
47232Q AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE .. | 12/26/2016. | MBS Paydown... 154,893 | ..........154,893 | ... 150,537 141,660 | ..o | o (5,708) | ..covvvernenne 11/26/2037.
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37.. .. | 12/26/2016. | MBS Paydown... 72,822 | o 72,822 | e 72,822 71,859 172 02/26/2037.
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37... .. [ 12/26/2016. | Pass-Through LOSS...........ccccccues | corvvvenvevaneiinns | cevivemeiisneivini | e 22,618 | s 17,772 1 02/26/2037.
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37... .. | .. [ 12/126/2016. | MBS Paydown . 254,908 251,806 | ..oovverrriienns | s (1,369) [ oo . 254,908 02/26/2037.
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 ...........ccccveennc. .. | 03/31/2016. | BOOk Value AQIUSTMENL..........c.cc. | corvverrreiineiins | erveemeiiiemiiieneis | eovemesiesesinensenns | coveessemessnnesienes | eeesssssssssesnsnsssnnnes | consesssnsssnnneens | oonesesnsssnnssnns | eeeveennsnnnees | onneseesssennenss (0 OO PP (1,225) | oo | e 1,225 | .. 1,225 | s 02/26/2037.
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47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37 .. | 12/26/2016. | Pass-Through Loss... .. 79,172 ...713,576 (871) (1,225) . ... | 02/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. .. | 09/30/2016. | Book Value Adjustment 2 2 11/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. .. | 12/26/2016. | MBS Paydown.............ccccoeuveees | corvveniicniiivcinns | e 249,183 | L, 249,183 | ............ 69,914 246,059 20,338 0 3,894 | 11/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. .. [ 12/26/2016. | Pass-Through LOSS............cccccues | corvvveneiiinniiins | covivemeiviniiisneis | e (67,971) 1,284 | s e | | e | 0| v | 2| s | e (V2 I (V2] I 11/26/2037.
47232V CA 8 |JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36.. .. | 12/26/2016. | MBS Paydown..........c.ccccvviveres | vovirerinnieniinns | cvveeneen 87,364 | i 67,364 | ............ 67,364 67,364 (57) 67,364 (V18 I 2,423 | 07/26/2036.
47232V CE 0 |JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36.. .. | 03/31/2016. | Book Value Adjustment. (2,844) 2,844 2,844 07/26/2036.
47232V CE 0 |JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36.. .. | 12/26/2016. | Pass-Through LOSS...........ccccevuee | covenrenriioniiinns [ ovrinniiieniesiiens | cvvieeiis 14,853 2,738 (542) [ oo | e (B42) e | e 2,884 [ | (2,844) | ......... (2,844) | ..o 07/26/2036.
47232V CF 7 |JMAC 2009-R4 11A1 SEQ SSNR 5.8368 04/37.. .. | 01/01/2016. | Prior Year Adjustmen 0 210 | 04/26/2037.
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37... .. [ 12/26/2016. | MBS Paydown...........coovveverveinns | corvvirmrrirnnninns | cirennn860,284 | i 60,284 | ........... 60,284 59,660 (97) 60,284 0 | 1,180 | 04/26/2037.
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35 .. [ 12126/2016. | MBS Paydown...........cccocucvureines | corvvvenvrviniiins | . 343472 | L 343472 | ... 343472 342,681 (65) 343,472 0 9,390 | 11/26/2035.
47232V CP 5 |JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35 .. | 12/26/2016. | Pass-Through LOSS...........cccouvuee | covirerinriieniiinns [ oevisrissiesiienis | v (16,082) | ............ 48,361 (310) 11/26/2035.
47232V CQ 3 |JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36 .. [ 12/26/2016. | MBS Paydown...........cccccocvureiiins | comvvvnnniianiinns | e 98,693 | i 98,693 | ..o 98,693 98,121 342 05/26/2036.
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36 .. | 03/31/2016. | Book Value Adjustment. 05/26/2036.
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36 .. [ 12/26/2016. | Pass-Through LoSS............cccccues | convveveneiinniiinns | cvvivsniiisniiieniis | i (18,135) 6,216 | oo | v | s 1,674 | . 05/26/2036.
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35 o || 12/26/2016. | MBS Paydown..........cccccooerveoneces [ covrmrvirenniinnnns | cereenn 116,895 | L 116,595 | .......... 116,595 116,457 (11) 09/26/2035.
47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35.. . | .. | 03/31/2016. | Book Value Adjustment .| 09/26/2035.
47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35.. .. | 11/26/2016. | Pass-Through Loss... (197) 09/26/2035.
47232V DF 6 |JMAC 2009-R4 16A1 SEQ SSNR 6.00 04/26/36 .. | 01/26/2016. | MBS Paydown 675 04/26/2036.
47232V DJ 8 |JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36.. .. | 12/26/2016. | MBS Paydown 38,624 284 04/26/2036.
47232V DM 1 |JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36.. .. | 03/31/2016. | Book Value Adjustment. 04/26/2036.
47232V DM 1 |JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36 .. | 12/26/2016. | Pass-Through Loss 1,780 644 04/26/2036.
47232V DN 9 |JMAC 2009-R4 17A1 SEQ SSNR 5.75 02/26/36 .. | 09/26/2016. | MBS Paydown............ccccevervvmees | corevniicnniivenines | v, 368,948 | ..........368,948 | .......... 368,948 330,216 38,732 02/26/2036.
47232V DP 4 |JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36.. .. [ 12/26/2016. | MBS Paydown............ccccocvemvcnes | corvvrerveovsceinns | e 37,820 | 37,820 | oo 37,820 35,996 84 02/26/2036.
47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36.. .. | 11/26/2016. | Pass-Through Loss .367 (1) 02/26/2036.
47232V DR 0 |JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36 .. [ 12126/2016. | MBS Paydown............ccocvecvervecnes | corverereeveceinns | e 94,961 | 194,961 | L 94,961 94,798 | ..o | e (1,645) | ..o 04/26/2036.
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.. .. | 03/31/2016. | Book Value Adjustment. .. | 04/26/2036.
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.. .. | 12/26/2016. | Pass-Through LOSS............cccccees | corvvrereernnniinns | covvereveceivenen | cvereerenn 40,627 | i 18,587 (116) .| 04/26/2036.
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36 .. | 12/26/2016. | MBS Paydown..........c.ccovververies | vereverenricnnonns | evreerenn 35,007 | 100i000035,007 | v 35,097 35,097 07/26/2036.
47232V DY 5 |JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36 .. | 03/31/2016. | Book Value Adjustment. 07/26/2036.
47232V DY 5 |JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36 .. | 12/26/2016. | Pass-Through Loss. 8,416 (73) 07/26/2036.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36 .. | 12/26/2016. | MBS Paydown 129,430 492 03/26/2036.
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36 .. | 12/26/2016. | Pass-Through Loss 0 03/26/2036.
47232V EC 2 |JMAC 2009-R4 21A1 SEQ SSNR 6.00 03/26/37 .. | 10/26/2016. | MBS Paydown 30,504 2,106 03/26/2037.
47232V ED 0 |[JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37.. .. | 12/26/2016. | MBS Paydown 11,544 (17) 03/26/2037.
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.. .. | 12/26/2016. | Pass-Through Loss 543 0 03/26/2037.
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37.. .. | 12/26/2016. | MBS Paydown 89,504 (4) 89,748 0 3,092 | 04/26/2037.
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37... .. | 03/31/2016. | BOOk Value AQIUSIMENL..........c.cc. | corvveereeiineiins | erveiemeiiemniieneies | eoemesienesienesens | coeeessemessenesienes | eeesiessssesesnsnsssnnes | covsesssnssssnneens | coresesssssssnnsens | eeevesnnsennnees | conseseesesennenes 0 (3,257) 3,257 3,257 04/26/2037.
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37.. .. | 12/26/2016. | Pass-Through LOSS...........cccevuee | covirnrinniieniiinns [ o | cvvveeiiis 30,902 | ... 31,368 (92) | covveerrirneni | erererreenenns(92) [ [ e 3,257 | i | e (3,257) | vvevnad (3,257) | oo 04/26/2037.
47232V ES 7 |JMAC 2009-R4 23A3 SUB SSUP 5.75 01/26/36.. .. [ 12/26/2016. | MBS Paydown............ccocvcvereines | corvvvmnversniirns | e 122,968 | ... 122,968 | ... 122,968 122,968 (33) (V18 I 3,468 | 01/26/2036.
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36... .. | 12/26/2016. | Pass-Through LOsS...........cccccevuwe | vovinrinniicnniinns [ ovrinnicssiieniiiens | eeieerennni23,232 | i 23,030 (43) 0 01/26/2036.
47232V EX 6 |JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36.. .. | 12/26/2016. | MBS Paydown 57,246 (23) (V1N I 1,755 | 02/26/2036.
47232V FA 5 | JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36.. . | .| 12/26/2016. | Pass-Through Loss . e (101) 0 02/26/2036.
47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36...................... .. | 03/26/2016. | MBS Paydown............ccovvevervenes | corvveenerieneiins | coveieseniecensenenes 0 41 | 02/26/2036.
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47232V FB 3 |JMAC 2009-R4 24A6 MEZ SSUP 5.50 02/26/36.. .. | 03/26/2016. | Pass-Through Loss 471 ...640 510 ..(1,840) 0 02/26/2036.
47232V FU 1 |JMAC 2009-R4 29A1 SEQ SSNR FLT 01/47 .. | 04/26/2016. | MBS Paydown 66,546 | ............66,546 | ............ 66,546 64,983 | ... [ e | e | e | e | e 64,983 | i e 1,563 | oo 1,563 | ...ccceeee. 115 | 01/26/2047.
47232V FV 9 |JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47... .. | 12/26/2016. | MBS Paydown... 154,357 | ... 154,357 | ... 118,782 103,896 2,972 0 | 1,134 | 01/26/2047.
47232V GJ 5 |JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.... .. | 11/26/2016. | MBS Paydown... 130,451 | ......... 130,451 | ......... 130,451 130,451 | [ s (1,391) [ oo (V1N IR 4,149 | 03/26/2036.
47232V GM 8 |JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36.. .. | 12/26/2016. | Pass-Through LOSS...........ccccevuee | covernrinriieniiinns | o | cvvieeiis 13,192 3,099 768 (507) 0 03/26/2036.
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36... .. | 03/31/2016. | Book Value Adjustment (784) 0 03/26/2036.
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36... .. | 05/26/2016. | MBS Paydown 0 93 | 03/26/2036.
47232V GN 6 |JMAC 2009-R4 32A6 MEZ SSUP 6.50 3/26/36 .. | 05/26/2016. | Pass-Through LOSS............cccccues | corvveneiinneiiins | crvvveniiieniiieniis | v 6,717 1,249 0 03/26/2036.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47... .. | 12/26/2016. | Pass-Through Loss... v 22,189 1,887 3 0 01/26/2047.
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... .. [ 12126/2016. | MBS Paydown...........cccocucvurvcves | corvvvsnervnniinns | e 152,677 | i 152,677 | cvveee 140,844 148,786 2,201 (V18 I 2,157 | 03/26/2037.
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... .. | 01/01/2016. | Prior Year Adjustmen 18 18 03/26/2037.
472330  AA 9 |JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36 .. [ 12/26/2016. | MBS Paydown...........cccococvurvcins | convvinneiiineinns | 001,290,260 | ... 1,290,260 | ....... 1,212,845 | .......... 1,278,440 5,357 0 ... 41,722 | 09/26/2036.
478375 AD 0 |JOHNSON CONTROLS INTL PL 5.00 03/30/2020.. .. [ 12/27/2016. | Consent Fee 0 03/30/2020.
478375 AG 3 |JOHNSON CONTROLS INTL PLC 3.625 07/02/24 .. [ 12/27/2016. | Consent Fee 0 07/02/2024.
48124W  AA 7 |JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51 .. [ 12/18/2016. | MBS Paydown... 5,844,221 | ...... 5,844,221 | ....... 5,151,179 | oo 5,704,896 | .....ccoovvrvrrins | e 118,043 | .o 03/18/2051.
48124X  AA 5 |JPMCC 2009-RR2 GEA SEQ 5.543 12/17/49 RE.... .. [ 12/17/2016. | MBS Paydown... 2,207,818 | ....... 2,207,818 | ....... 1,994,927 2,178,534 22,382 12/17/2049.
48124X AC 1 |JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050... .. [ 12/17/2016. | MBS Paydow ..577,977 577,977 528,849 566,968 06/17/2050.
48248C AA 2 |KKR2007-1A A CLO FLT 05/15/2021 .. | 05/15/2016. | MBS Paydown... 446,017 446,017 | .......... 433,270 443,615 05/15/2021.
49327X  AB 6 |KEY BANKNA MTN 5.45 03/03/2016. .. | 03/03/2016. | Maturity 3,000,000 | ....... 3,000,000 | ... 2,966,920 2,999,252 03/03/2016.
50219P AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021 .. [ 12/01/2016. | MBS Paydown... 499,896 | ........ 499,896 | ......... 487,422 01/01/2021.
515074 AA 0 |LANDMARK LEASING 6.20 10/01/2022 .. | 10/01/2016. | Sinking Fund Redemption.. 151,053 | ......... 151,053 | ......... 149,164 149,865 10/01/2022.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035. .. | 12/25/2016. | MBS Paydown 318,752 | .......... 318,752 299,878 293,789 11/25/2035.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035. .. [ 12/25/2016. | Pass-Through LOSS............cccceees | corvveererirmneinns | ervevemeiieneiienens | cvereiienes 11,008 5,539 11/25/2035.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035. .. [ 12/31/2016. | Book Value Adjustment 11/25/2035.
525221 GM 3 |LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036. .. [ 12125/2016. | MBS Paydown.........c..coocvevereecnes | corvvvmrevrennnns | onene 174,569 | i 174,569 | .......... 148,875 02/25/2036.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037.. .. | 10/31/2016. | Book Value Adjustment. .| 01/25/2037.
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037... .. [ 12125/2016. | MBS Paydown............ccocvecvervines | corvevenvrvenniinns | e 26,447 | L 26,447 | oo 17,161 16,172 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .. | 12/125/2016. | Pass-Through LOSS.........cccrvvvens | vrvverermninnnnns | wovvrsenervennenens | conreneeeen 15,851 | i 11,159 01/25/2037.
52525F AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047 .. [ 12/25/2016. | MBS Paydown.........c..ccocvecvemeeones | corvvvmreivecnonns | e 412,541 | 412,541 | L 358,911 369,711 0 8,595 | 07/25/2047.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045. .. | 12/15/2016. | MBS Paydown... 0 645 | 01/15/2045.
54910L AA 7 |LSTRZ2015-8 A1 SEQ SNR FLT 08/01/20 RE .. [ 12/01/2016. | MBS Paydown... .18, ..18,472 0 57 | 08/01/2020.
55818H AL 2 |MDPK2012-10A A1B CLO FLT 01/20/2025.... .. | 10/20/2016. | MBS Paydown... 2,000,000 | ...... 2,000,000 | ... 2,000,000 2,000,000 | e 2,000,000 0. 53,324 | 01/20/2025.
559080 AB 2 |MAGELLAN MIDSTRM 5.65 10/15/2016 .. | 10/15/2016. | Maturity 1,000,000 | ....... 1,000,000 | .......... 998,790 999,893 N IO 1,000,000 0 56,500 | 10/15/2016.
564760 BH 8 |MTTC 2003-1 A1 SEQ CSTR 11/25/2033 .. | 03/25/2016. | MBS Paydown... 1,902,206 | ....... 1,902,206 1,949,762 | ........... 1,925,233 | ..o | v [CR110) ) - B 1,902,206 0 26,215 | 11/25/2033.
570535 AH 7 |MARKELCORP7 09/30/19.. .. | 04/13/2016. | Cash Tender. 3,487,740 3,000,000 ..2,995,260 2,997,869 2,131 .3,000,000 .| ....487,740 | ....... 487,740 | ..... 114,594 | 09/30/2019.
571044 AE 6 |MARLB 2007-1A C CLO MEZ FLT 04/18/2019 .. | 10/18/2016. | MBS Paydown... 60,571 | .o 60,571 | ..o 57,845 59,778 793 0 800 | 04/18/2019.
57430U 30 1 |MDIBS 2006-1A A ABS 5.55 12/10/2065 .. [ 10/10/2016. | MBS Paydown............ccocvcvurvecnes | corvvvmrerveneinns | e 191,205 | L 191,205 | .......... 178,298 185,549 5,758 0 8,989 | 12/10/2065.
576434 HM 9 | MALT 2003-7 7A4 5.75 11/25/2033 .. | 12/25/2016. | MBS Paydown...........ccccvevveees | corvvniicniiivcines | c00r..696,816 | e, 696,816 | .......... 699,212 694,674 470 0. 20,762 | 11/25/2033.
57643M LZ 5 | MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36 .. | 11/25/2016. | MBS Paydown... ...88,738 | ........... 86,866 £ 72X T/ O I (2,414) | s 0 2,915 | 05/25/2036.
576457 AA 5 | MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037 .. | 12/25/2016. | MBS Paydown... 648,867 | .........648,867 | ......... 586,820 598,364 8,565 0 2,280 | 09/25/2037.
585907 AN 8 |MELLON BANK NA BKNT 5.45 04/01/2016. .. | 04/01/2016. | Maturity..........cccooervvvemeiiinniiiens | corviiereiieniiiins | o 1,000,000 | ....... 1,000,000 | .......... 999,690 999,990 10 (V] I 27,250 | 04/01/2016.
590200 W4 3 | MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35.. .. | .. | 12/25/2016. | MBS Paydown... 295561 | .......... 295,561 249,286 245,763 5,598 0 3,973 | 12/25/2035.
59020U W4 3 |MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35..........cccccvuuuece .. | 12125/2016. | Pass-Through LOSS............cccccees | corvveenerirnnerinns | eovevemeiieceiienies | e 9,544 0 12/25/2035.
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59549P  AA 6 |MID-STATE TR 4A ABS 8.33 4/1/2030 .. | 10/01/2016. | MBS Paydown... .19,887 19,887 04/01/2030.
59748T AA 7 |MIDLAND COGEN 6.00 03/15/2025 .. | 09/15/2016. | Sinking Fund Redemption.. I 65,178 03/15/2025.
59748T AB 5 |MIDLAND COGEN VENTURE 5.25 03/15/2025.. .. | 09/15/2016. | Sinking Fund Redemption.. 89,988 | ............ 89,988 | ............ 89,988 89,988 [ ... [ e [ | 0 89,988 03/15/2025.
60687V AE 5 |MLCFC 2006-3 A4 SEQ 5.414 7/12/46 .. [ 07/12/2016. | MBS Paydown............ccocvvvnrvecnes | corveerererveniiins | v 2,520,797 | ....... 2,520,797 | ...... 2,491,256 2,515,505 5,292 | oo | 8,292 | i | s 2,520,797 07/12/2046.
617458 AE 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047 .. | 12/15/2016. | MBS Paydown... 237,697 | .......... 237,697 240,073 238,684 09/15/2047.
61746B DB 9 |MORGAN STANLEY MTN 5.75 10/18/2016.... .. [ 10/18/2016. | MatUrity...........coooervvemerreneiiens | coreeererreneiins | i 2,000,000 | ... 2,000,000 | ...... 2,054,460 2,005,551 10/18/2016.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .. | 12/25/2016. | MBS Paydown... 101,046 | .......... 101,046 | ........... 68,459 54,706 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047. .. [ 12/25/2016. | MBS Paydow ...283,593 ..283,593 258,335 254,014 07/25/2047.
61754) AF 5 |MSC 2007-T27 A4 SEQ CSTR 6/11/42 .. [ 12/11/2016. | MBS Paydown... 159,800 159,800 | .......... 158,389 159,367 06/11/2042.
61755F AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037 .. [ 12/25/2016. | MBS Paydown... 184,810 | .......... 184,810 | .......... 163,326 177,299 06/25/2037.
61758M AA 5 | MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE... .. | 12/26/2016. | MBS Paydown... 712711 | e 712711 | ... 740,168 722,070 | oo | s (15,938) | ..o | e (15,938) 0. 27,503 | 04/26/2036.
61758Q AH 1 |MSRR2010-R12B SEQ CSTR 07/26/2035 RE... .. [ 12/26/2016. | MBS Paydown... 195,140 | ......... 195,140 | .......... 174,894 185,495 9,241 9,241 (VN 4,852 |07/26/2035.
61758V AP 2 |MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37. .. | 12/26/2016. | MBS Paydown... 251,833 | .......... 251,833 231,686 241,276 9,458 10/26/2037.
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37... .. | 03/31/2016. | Book Value Adjustment ...| 10/26/2037.
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37... .. [ 10/26/2016. | Pass-Through LOSS............cccceeee | corvveerreirnniinns | erveieneineneiinneies | e 47,478 85 .| 10/26/2037.
61760D AC 7 |MSRR 2011-KEYA 1X 10 CSTR 12/17/2040 .. | 09/19/2016. | MBS Paydown (0) 0 12/19/2040.
61765L AU 4 | MSBAM 2015-C24 A4 SEQ SSNR 3.732 05/4 .. | 03/22/2016. | JEFFERIES & CO. 2,086,711 ,975,000 2,016,716 (962) [ .oooevveeerres | evvvrereierenn(962) | v | oo 2,015,754 | Lo | s 70,957 | .oeoeae 70,957 | ....... 23,955 | 05/15/2048.
61915R AB 2 |MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35 .. [ 12/25/2016. | MBS Paydown 118,477 | .......... 118,477 78,782 | .o | v 34541 | 118,477 0 | 730 | 05/25/2035.
62888X AB 0 |NGN 2010-C1 A2 SUB 2.90 10/29/2020 .. | 08/27/2016. | MBS Paydown... 1,127,188 | ....... 1,127,188 | ....... 1124314 | .......... 1,126,327 861 B T 1,127,188 0 8,889 | 10/29/2020.
62942K AA 4 |NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043... .. [ 12/25/2016. | MBS Paydown... 354,112 | ... 354,112 338,177 339,142 2,429 354,112 [V [ 7,010 | 07/25/2043.
64129X AE 9 |NEUB 2014-16A A2 CLO SSNR 3.51 04/15/26.... .. | 07/15/2016. | MBS Paydown... 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 0N IOV 1,000,000 (V] I 26,325 | 04/15/2026.
64129X AJ 8 |NEUB 2014-16A B2 CLO MEZ 4.31 04/15/2026.. .. | 07/15/2016. | MBS Paydown... 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 B IR 1,000,000 0 32,325 | 04/15/2026.
643528 AB 8 |NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36 .. [ 12/25/2016. | MBS Paydown... ..1,316 (63) 0 219 | 07/25/2036.
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36... .. [ 12/25/2016. | MBS Paydown... 28,045 0 | 1,143 | 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36............ccccooonnve .. | 12/25/2016. | MBS Paydown 14,051 0 572 | 10/25/2036.
650119 AA 8 |NEW YORK UNIV 5.236 07/01/32 .. | 07/01/2016. | Sinking Fund Redemption.. . . 158,387 0 8,241 | 07/01/2032.
65504L AC 1 |NOBLE HLDG INTL 4.90 08/01/2020............coomvrermrrererriacnienas C| 12/28/2016. | Cash Tender...........cc.ccoovvovurvones | covivervvireniiranns | 20 913,763 | 1.........885,000 | .......... 882,566 883,742 | .o | e 1,258 [ i | e 1,258 | i | ie0000:885,000 | s | s 28,763 | ......... 28,763 | ....... 59,036 |08/01/2020.
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036.. .. | 12/25/2016. | MBS Paydown... 272,313 309,655 (U I 1,202 | 03/25/2036.
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 .. [ 12/25/2016. | MBS Paydown............ccocvcvervcnes | corvvrererveniinns | 35,915 | 10035915 | L 35,793 18,600 0 862 | 03/25/2047.
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047 .. | 12/125/2016. | Pass-Through LOSS.........cccrvvrens | vrrveerermnnnirnns | eovvrneveiienneinens | conreneenn21,855 | e 21,781 0 03/25/2047.
65539C AK 2 |NMRR2011-4RA 1A10 MEZ FLT 12/26/36RE .. | 12/26/2016. | Pass-Through Loss... 0 12/26/2036.
667294 AW 2 |NORTHWEST AIRLINE 7.041 04/01/22.. ..| 10/01/2016. | Sinking Fund Redemption........... 4,191 ..4,159 0 240 | 04/01/2022.
677415 CL 3 |OHIO POWER CO K 6.00 06/01/2016. .. [ 06/01/2016. | Maturity...........cccocoevvvremvrreneicnens | cervevereiveninns | 2000.2,000,000 | .......2,000,000 | ....... 1,992,940 | ........... 1,999,612 (V1 I 60,000 |06/01/2016.
679574 AG 8 |OLD DOMIN ELEC 6.21 B 12/01/2028.... .| 12/01/2016. | Sinking Fund Redemption........... | cceererrvvevrnnes | vererrnnn83,333 | i00083,333 | o 92,021 89,984 (806) 0 [ v 5,175 | 12/01/2028.
681919 AS 5 |OMNICOM GROUP 5.90 04/15/2016. .. | 04/15/2016. | Maturity..... 2,990,460 2,999,671 329 0 88,500 | 04/15/2016.
68383N BN 2 |OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035. .. | 12/25/2016. | MBS Paydown... 187,890 | ..ooouce. 187,890 | ..ooouce. 144,440 158,608 | ...ovvecrieriens | e 12,958 | ..o 0 824 | 07/25/2035.
68504R AA 6 |ONGLT 2014-AA A ABS SNR 2.29 07/09/2029... .. [ 12/09/2016. | MBS Paydown... 191,162 | .......... 191,162 | .......... 191,128 191,132 13 0 2,291 | 07/09/2029.
693456 AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043.... .. | 12/25/2016. | MBS Paydown... 842,256 | ........ 842,256 820,673 821,217 | oo | s 7,020 | .o . 0. 16,417 | 09/25/2043.
69352) AH 0 |PPLENERGY SUPPL 6.20 05/15/2016.. .. | 05/15/2016. | Maturity 500,000 | .......... 500,000 | ......... 499,305 499,966 34 500,000 (V] I 15,500 | 05/15/2016.
69352) AL 1 |PPL ENERGY SUPPLY 6.50 05/01/18.... .. | 05/02/2016. | CITIGROUP.. 2,050,000 | ....... 2,000,000 | ....... 1,993,220 | ........... 1,998,125 252 | e 1,998,376 | ...oovveeerrnns | e 51,624 | ... 51,624 | ...... 65,361 | 05/01/2018.
713448 BJ 6 |PEPSICOINC 7.90 11/01/2018 .. [ 11/07/2016. | Make Whole Call............ccccoovveves | corvvverervenicrns | e 2,821,050 | ....... 2,500,000 | ....... 3,058,875 2,697,803 | ..o | e (55,339) | ...oovvvriine | s 2,642,464 | ....ccoovvivn | e 178,587 | ....... 178,587 | ... 200,792 | 11/01/2018.
74432Q  AJ 4 |PRUDENTIAL FIN GMTN 5.50 03/15/2016...........ccovveecrirnrirnces .. | 03/15/2016. | Maturity 3,000,000 | ....... 3,000,000 | ... 2,994,070 2,999,865 135 B 3,000,000 0 82,500 | 03/15/2016.
744593 AC 8 |STEER-IBM-Z26.41506/01/18...........cccovvuvncs . | 12/01/2016. | Sinking Fund Redemption........... | cccccoeeeeveveires | v 115,008 | .......... 115,008 | .......... 111,489 113,931 644 | oo | B4 | | 115,008 0 5,562 | 06/01/2018.
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749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046.. .. | 12/25/2016. | MBS Paydown ...350,987 | .......... 350,987 324,224 338,154 6,569 ....350,987 0 | e 1,310 | 08/25/2046.
74923H AQ 4 |RALI2007-QS4 3A6 6 03/25/37 .. | 09/23/2016. | Litigation Distribution. 2,367 2,367 2,367 03/25/2037.
74925G  AA 9 |RALI2007-QS11 A1 SEQ SSNR 7. 102537.... .. | 11/01/2016. | Litigation Distribution. 11,833 [ e o o [ | e | |0 [ | [ | 11,833 | ..ccooee 11,833 10/25/2037.
74927D BY 1 |RBSSP 2010-4 11A55 SEQ SSNR 5.50 10/37. .. | 12/26/2016. | MBS Paydown 442,991 | .......... 442,991 | ......... 440,223 440,965 579 442,991 0. 10/26/2037.
749289 AA 2 |RBSCF 2009-RR2 CWA SEQ SSNR CSTR 8/48 .. | 09/16/2016. | MBS Paydown... 4,143,346 | ....... 4,143,346 | ....... 3,889,566 | .......... 4,106,205 | ....ooovvervvrrries | e 37,142 |, 0N IO 4,143,346 0 ... 114,019 | 08/16/2048.
749289 AZ 7 |RBSCF 2009-RR2 WBA SEQ SSNR CSTR 2/16/51 .. [ 12/16/2016. | MBS Paydown............ccocvevureecnes | corveemrerveniirns | v 2,311,579 | ...... 2,311,579 | ... 2,210,447 2,286,013 20,450 | e 2,311,579 0. 111,524 | 02/16/2051.
749289 BT 0 |RBSCF 2009-RR2 JPA SEQ SSNR CSTR 5/16/47 .. | 09/16/2016. | MBS Paydown 4,668,066 | ....... 4,668,066 | ....... 4,270,989 | .......... 4,613,312 | oo | e 54,755 | ..ocvvvrins B [ 4,668,066 0]... 166,822 | 05/16/2047.
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 .. | 03/31/2016. | Book Value Adjustment. (8,816) 8,816 8,816 06/26/2037.
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 .. [ 12/26/2016. | MBS Paydown.........c..coovvemervenes | corvvvmnerrenninns | e 281,217 | 281217 | e 112121 143,505 2,904 241,217 0 3,333 | 06/26/2037.
74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037 .. | 12/26/2016. | Pass-Through Loss ....(3,368) 4,102 06/26/2037.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036.... .. | 12/26/2016. | MBS Paydown 210,945 172,944 03/26/2036.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 .. [ 12126/2016. | Pass-Through LoSS...........ccccccues | corvvienviianniins | covvsnvivsniiiinnii | v 27,853 | v 15,779 . ... | 03/26/2036.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 .. [ 12/31/2016. | Book Value Adjustment (27,853) | .... .| 03/26/2036.
74928H AA 4 |RBSCF 2010-RR3 CSCA SEQ 5.467 09/16/2039.... .. | 05/16/2016. | MBS Paydown............ccccocvureeies | convvevnniviianiinns | v 2,115,565 | ....... 2,115,565 | ....... 2,135,729 2,101,769 | oo | s 13,796 | ..o | e 2,115,565 09/16/2039.
74928H AB 2 |RBSCF 2010-RR3 CSCB SUB 5.467 09/16/2039.... .. | 06/16/2016. | MBS Paydown... 4,000,000 | ....... 4,000,000 | ....... 4,004,453 3,993,503 6,497 B 4,000,000 0... 103,977 | 09/16/2039.
749280 AL 1 |RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.. .. | 12/26/2016. | MBS Paydown 255,686 | ......... 255,686 248,016 250,417 3,322 0 4,964 | 08/25/2036.
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.. .. | 03/31/2016. | Book Value Adjustment. .| 08/25/2036.
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE .. [ 12126/2016. | Pass-Through LoSS............cccccoes | corvvvinnviinneiins | coviiinviisniiieniis | s 684 2,264 .| 08/25/2036.
749280 AS 6 |RBSSP2009-12 7A1 RR SEQ SSNR CSTR 10/36.. .. | 12/26/2016. | MBS Paydown... 195,140 | ......... 195,140 | .......... 188,310 191,017 3,531 10/25/2036.
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40.... .. [ 12/16/2016. | MBS Paydown............ccccocvurviinns | convveinneiienniins | o 1,263,431 | ... 1,263,431 | ... 1,343,777 | ..o 1,281,004 | ..o | i (10,196) | ....vvovrrvrnnee 09/16/2040.
74930V AA 9 |RBSSP2011-6 A1 SEQ SSNR CSTR 05/26/2036... .. | 12/26/2016. | MBS Paydown... 434,577 | .......... 434,577 | .......... 418,281 421,852 3,982 05/26/2036.
74935T AA 9 |RCMC 2012-CRE1 A SEQ 5.6235 11/15/2044 .. | 06/15/2016. | MBS Paydown... 309,391 | .......... 309,391 | .......... 309,391 309,391 11/15/2044.
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037 .. [ 12/10/2016. | MBS Paydown 478,437 | .......... 478,437 204,133 202,430 | .o | e (61,886) [ ..oceorerrrrnne 03/10/2037.
75115A  AA 9 |RALI2006-QS8 A1 SEQ 6.00 08/25/36 .. | 09/23/2016. | Litigation Distribution.............ccc.. | covveerviieriiiins | coviireiinan A 733 | s e [ | s | s || o0 [ [ | | 4733 | oo 4,733 08/25/2036.
755920 AF 2 |ROCS-NSC-1998-1 6.375 05/15/2017 .. | 11/15/2016. | Paydown 83,394 82 0 05/15/2017.
75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/2037.. .. | 12/25/2016. | MBS Paydow 64,384 48,525 9,320 0 09/25/2037.
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 .. [ 12/25/2016. | MBS Paydown... K227 [ IR N 7,509 | .o 0 07/25/2034.
760985 7F 2 | RAMP 2004-RS7 A6 NAS 5.22 7/25/34 .. | 12/125/2016. | Pass-Through Loss. 0 07/25/2034.
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33 .. | 12/25/2016. | MBS Paydown 40,601 (574) 0 | 1,700 | 04/25/2033.
76110H RV 3 |RALI2004-QS4 A1 SEQ 4.35 3/25/34 .. | 01/25/2016. | MBS Paydown ..1,898 24 0 7 | 03/25/2034.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .. | 03/31/2016. | Book Value AdIUSTMENL............cc. | corvverriiniiies | ceviereiineiieninis | eovemeiienesisneiies | cveeesienesssnesienes | eeesssnessenesnsnssnnnes | coveeessnssnnneens | eenevssesnnnnsnns | eenvnsnnscnnnnnes | cvnnennsnesonnnes0 [ eeovnneineneinens [ coevereeeneeno (4 448) | o | e 4445 | ... 4445 | 10/25/2035.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .. | 12/25/2016. | MBS Paydown 81479 | s | e LT | 0 2,003 | 10/25/2035.
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .. [ 12/25/2016. | Pass-Through LOSS............ccccces | corvverenerneneinns | eevecvereiireneiinenin | cvereerenn 22,664 | 100i0000.20,822 | oo | e | e | eenvvsnniinenis | cvnnevennneninenen0 e [ e 4448 | i | s (4,445) | ........ (4,445) | ..o 10/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. | 12/25/2016. | MBS Paydown 28,759 165 (V18 IR 1,238 |02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. | 12/25/2016. | Pass-Through Loss 0 02/25/2036.
76111 U5 1 |RFMSI2003-S4 A4 NAS 5.75 3/25/2033 .. | 08/25/2016. | MBS Paydown 300,959 0. 10,608 | 03/25/2033.
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035. .. [ 12/25/2016. | MBS Paydown... 178,735 | .......... 178,735 | .......... 168,122 168,109 0 3,626 | 03/25/2035.
76112B  C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35 .. | 12/25/2016. | MBS Paydown... 684,356 | ......... 684,356 | ......... 405,481 600,150 0 2,833 | 09/25/2035.
76112B NM 8 |GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035... .. [ 12/18/2016. | MBS Paydown... 338,298 | ......... 338,298 309,965 0 2,679 | 05/18/2035.
76112B  SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34 .. | 12/25/2016. | MBS Paydown... 438,048 | ......... 438,048 | ......... 423,007 432,550 0 | 9,931 | 09/25/2034.
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021 .. | 11/15/2016. | MBS Paydown... 161,059 | .......... 161,059 | .......... 160,871 161,021 161,059 (V18 IR 5,712 | 05/17/2021.
78355H JP 5 |RYDER SYSTEMINC 3.6 03/1/16 MTN .. | 03/01/2016. | Maturity 1,000,000 | ...... 1,000,000 | .......... 998,860 999,962 . | e 1,000,000 0. 18,000 |03/01/2016.
78403D AB 6 |SBA TOWER TRUST 5.101 04/15/2017.........oovvveerrirarrins o [ 07/15/2016. | Call.....cooocececiceciienes | e | e 3,000,000 | ... 3,000,000 | ... 3,000,000 3,000,000 | ..o | e | e | s (VOO IS 3,000,000 0 ... 89,268 | 04/17/2017.
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78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042 .. | 12/15/2016. | MBS Paydown ...488,930 ..488,930 | ......... 488,930 488,930 0. 10,431 | 07/15/2042.
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44. .. [ 12/15/2016. | MBS Paydown............cccocvcvurvcnes | corvvvmnervnniinns | 000 339,022 | e 339,022 339,022 339,022 0 6,853 | 05/16/2044.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 .. | 12/25/2016. | MBS Paydown... ..326,970 326,934 5 0 3,529 | 08/25/2025.
78471F AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25 .. [ 12/25/2016. | MBS Paydown... e 33,951 | 33,950 0 213 | 12/26/2025.
811904 AK 7 | SEACOR HOLDINGS 7.375 10/01/2019.. .. | 05/12/2016. | ROBERT W BAIRD CO 960,000 | ....... 1,000,000 | .......... 993,290 996,914 | ..o | e T4 | s e 274 | s | 997,187 | i [ (37,187) | ........ (37,187) | ....... 46,299 | 10/01/2019.
81683R AJ 3 | SEMINOLE TRIBE 7.804 10/01/2020 .. | 10/01/2016. | Sinking Fund Redemption........... 100,000 | .......... 100,000 | .......... 100,000 100,001 (V1N I 7,804 | 10/01/2020.
81745A AB 3 |SEMT 2013-5 A2 SEQ CSTR 05/25/2043 .. | 12/25/2016. | MBS Paydown... 393,248 | .......... 393,248 | .......... 372,295 373,530 0 6,934 | 05/25/2043.
81745) AA 6 |SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043 .. [ 12/25/2016. | MBS Paydow ...369,544 ..369,544 364,579 364,894 0 6,955 | 09/25/2043.
81745M AA 9 | SEMT 2013-2 A SEQ SNR CSTR 02/25/2043 .. [ 12/25/2016. | MBS Paydown... 617,175 617,175 | ......cc 552,886 554,276 0 6,883 | 02/25/2043.
818813 AA 5 |SHACK 2012-2A A CLO FLT 10/20/2023. . [ 10/20/2016. | MBS Paydown... 1,000,000 | ....... 1,000,000 | .......... 999,000 999,116 0 ... 20,103 | 10/20/2023.
826200 AC 1 |SIEMENS FINANCIAL 5.75 10/17/2016.. 10/17/2016. | Maturity 4,000,000 | ....... 4,000,000 | ....... 4,067,720 | .......... 4,006,939 [ ...coooovvvriinnns | crrernn(6,939) [ o 0]... 230,000 | 10/17/2016.
82838U AA 7 |SVLF2012-D A ABS 3.0 03/17/2025... .. [ 12/15/2016. | MBS Paydown............ccccocouruvenns 103,787 | .......... 103,787 | .......... 103,505 103,602 0 | 1,591 | 03/17/2025.
828807 BW 6 |SPG-CALL09/16 5.25 12/01/2016 .. | 09/02/2016. | Call 5,000,000 | ...... 5,000,000 | ... 4,950,330 | ........... 4,994,251 0. 197,604 | 12/01/2016.
83402Q AA 0 |SCLP 2016-2A A ABS SSNR 3.09 10/27/2025.... .. [ 12/25/2016. | MBS Paydown...........cccococvumviies | convvvnneiviniiiins | 000,551,578 | 1..551,578 | ......... 551,492 0 5,077 | 10/27/2025.
83417F AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044 .. | 07/20/2016. | MBS Paydown............coocvemervrnes | corvvrernerneniinns | cirenenn 20417 | 020,417 | e 20,416 20,417 0 614 | 07/20/2044.
83417P AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45.. .. | 08/20/2016. | MBS Paydown............ccccocvurvcies | corvvvervrvinniinns | e 29,909 | 1.o0029,909 | e 29,894 29,894 7 0 893 | 08/21/2045.
83546D AA 6 |SONIC 2011-1A A2 ABS 5.438 05/20/2041. .| 01/01/2016. | Prior Year Adjustmen ) 3 3 05/20/2041.
83546D AA 6 |SONIC 2011-1A A2 ABS 5.438 05/20/2041 .. | 05/20/2016. | MBS Paydown............ccccccvumvcens | corvvinneiisnniinns | 001,076,950 | ... 1,076,950 | ....... 1,077,017 | oo 1,076,950 0 ... 48,066 | 05/20/2041.
84383Q AA 1 |SOUTHN STAR CENT 6.00 06/01/2016.. .. | 06/01/2016. | Maturity 2,000,000 | ....... 2,000,000 | ....... 1,988,320 | ........... 1,999,386 614 (V1 I 60,000 |06/01/2016.
844741 AY 4 |SOUTHWEST AIR 5.75 12/15/2016 .. [ 12/15/2016. | Maturity 2,000,000 | ....... 2,000,000 | ....... 1,990,680 | ........... 1,998,863 | ....covvvvvriiins | v 1137 | 0... 115,000 | 12/15/2016.
84858D AA 6 |SPIRIT AIR 2015-1 A 4.10 10/01/2029. .. [ 10/01/2016. | Sinking Fund Redemption........... | cccccoecevcveciones | v 33,947 | i 33,947 | oo 33,047 33,949 1 (V1N I 1,585 | 04/01/2028.
850228 AC 1 |SCFT 2014-AA A ABS SEQ SSNR 2.7 05/25/23 .. | 10/25/2016. | MBS Paydown............cocrvrvvrnes | vornerrermnnerens | cvvenes 1,197,720 | ....... 1,197,720 | ....... 1,197,641 | ..o 1,197,664 56 0 22,365 | 05/25/2023.
855030 AM 4 | STAPLES INC 4.37501/12/2023 .. | 10/24/2016. | STIFEL NICOLAUS 307,902 | ........ 300,000 299,424 299,569 44 8,289 8,289 | ....... 14,273 | 01/12/2023.
855541 AC 2 |STARM2007-S1 3A1 SEQ CSTR 01/25/2037.... .. [ 12/25/2016. | MBS Paydown 175,546 | .......... 175,546 | ......... 159,747 160,894 2,265 0 2,284 | 01/25/2037.
85744N  AA 9 |STATE ST BK & TR 5.30 01/15/2016 .. | 01/15/2016. | Maturity 2,000,000 | ....... 2,000,000 | ....... 1,927,600 | ........... 1,999,554 446 0 53,000 | 01/15/2016.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046... .. | 12/20/2016. | MBS Paydow ..4,330 4,327 0 0 22 | 10/20/2046.
86213C AB 1 |STR2015-1A A2 ABS SNR 4.17 04/20/2045... .. [ 12/20/2016. | MBS Paydown... ...5,000 4,920 ..4,923 4 (V1N I 113 | 04/20/2045.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35. .. | 12/25/2016. | MBS Paydown... 208,150 | .......... 208,150 | .......... 145,705 138,653 32,944 0 836 | 08/25/2035.
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036 .. [ 12/25/2016. | MBS Paydown... 455197 | .......... 455,197 327,160 365,032 59,058 (V1N I 1,417 | 03/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... .. | 03/31/2016. | Book Valug AdJUSIMENL..........ccco. | vorerurevnriniiines vt | vrisesinniesienes | ovriiesinssissienss | onmesnessessnssnssnnes | e | o | s | svesnessenen0 [ | ovnienen(585) [ | v 565 | .ovverins 565 [ ..o 05/25/2036.
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... .. [ 12/25/2016. | MBS Paydown............cccocveverveinns | corvvvenervennnnns | e 74,304 | i 74,304 | ..o 59,926 59,510 (244) 0 05/25/2036.
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... .. [ 12/25/2016. | Pass-Through LOSS............cccueven | corvveemeiirnnsinns | eeveeeeiineneiinneies | v 14,354 W88 | s [ i | e [ | e 0 [ | 585 | s (565) | <vvovvvvres (565) 05/25/2036.
87151Q AA 4 |SYMETRAFINL 6.125 04/01/2016 .. | 04/01/2016. | Maturity...........cccooerevrererrecciirens | cervrrsriicvecinns | 2000..3,000,000 | ... 3,000,000 | ... 3,044,120 3,001,521 | oo | s [QIRVA DY 0 04/01/2016.
87155M  AA 9 | SYMP 2007-5A A1 CLO FLT 01/15/2024. .. | 10/15/2016. | MBS Paydown... 380,704 | .......... 380,704 | .......... 372,495 377,701 5,793 0 01/15/2024.
87244A  AA 8 |WINDR 2012-1A A CLO FLT 01/15/2024. .. | 10/15/2016. | MBS Paydow 1,000,000 | .......1,000,000 | .......1,000,000 | ........... 1,000,000 . 0 01/15/2024.
87244A AR 1 |WINDR 2012-1A B2 CLO 3.31 01/15/2024.. .|..110/15/2016. | MBS Paydown... 1,000,000 | ...... 1,000,000 | .......... 984,100 988,724 | ... | v 11,276 | . 1,000,000 0 01/15/2024.
87244A AU 4 |WINDR 2012-1A C2 CLO 4.31 01/15/2024 .. | 10/15/2016. | MBS Paydown............ccccocvuruennas JESTTR IR 1,000,000 | ....... 1,000,000 | .......... 971,800 979,798 20,202 I [ 1,000,000 0 01/15/2024.
872540 AM 1 | TUXCOSINC 6.95 04/15/2019.........cccovvvcvrrircrirs .. | 10/12/2016. | Call 1,134,891 | ....... 1,000,000 | .......... 998,120 999,248 | ... | e T2 | i [ e 752 | | e 1,000,000 | oo | e 134,891 | ....... 134,891 | ....... 68,921 | 04/15/2019.
87407P AA 8 |TAL 2013-1A A ABS SNR 2.83 02/22/2038 .. [ 12/20/2016. | MBS Paydown... 290,000 | .......... 290,000 290,200 290,151 (V1N I 4,435 |02/22/2038.
87407P AE 0 |TAL2013-2A A ABS 3.55 11/20/2038, .. | 12/20/2016. | MBS Paydown... 175,000 | .......... 175,000 | .......... 174,658 149,949 0 11/20/2038.
881561 UH 5 | TMTS 2005-8HE M1 MEZ FLT 07/25/2035 .. | 04/25/2016. | MBS Paydown... 350,482 | .......... 359,482 307,357 357,512 0 07/25/2035.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38 .. | 12/25/2016. | MBS Paydown... 128,522 | .......... 128,522 | .......... 109,719 0 01/25/2038.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38..................... . | 12125/2016. | Pass-Through LOSS............cccccees | corvveerervnneiinns | covvveniiieceiieneees (91) 0 01/25/2038.
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88157V AB 3 | TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038. . | 12/25/2016. | MBS Paydown ..128,233 66,681 78175 | oo | s 39,405 39,405 0 523 | 08/25/2038.
88314R AC 0 |TMCL 2014-1A A ABS SNR 3.27 10/20/2039.. 12/20/2016. | MBS Paydown... 33,333 .31,813 (V1N I 409 | 10/20/2039.
88948A AR 8 |TOLL ROAD INV I10.00 02/15/16.........ccveoerreerarriis .. | 02/15/2016. | Maturity 1,500,000 | ...... 1,500,000 | .......... 948,525 | .......... 1,487,054 |..cooovvvincin O I 1,500,000 0 02/15/2016.
891027 AN 4 | TORCHMARK CORP 6.375 06/15/2016............cccoovwerrrrerrnnenn .. [ 06/15/2016. | MatUrity..........cccooervviemeiiiniiiiens | corviieseiieniiins | e 3,000,000 | ... 3,000,000 | ....... 2,977,410 2,998,624 B I 3,000,000 (V1 I 95,625 | 06/15/2016.
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039.... .. | 12/16/2016. | MBS Paydown... 56,490 | ............56,490 | ............ 56,490 56,490 56,490 0 | 1,991 | 11/16/2039.
89656C AA 1 |TRL2010-1A A ABS 5.194 10/16/2040.... .. | 12/16/2016. | MBS Paydown... 169,365 | ..........169,365 | .......... 175,650 174,647 ....169,365 (V1N I 4,616 | 10/16/2040.
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43 .. | 12/15/2016. | MBS Paydown... 17,874 17,874 0 85 | 01/15/2043.
89690E AA 5 |TRMF 2011-1A A1A ABS 4.37 07/15/41.. .. [ 12/15/2016. | MBS Paydow .95,875 90,436 ..95,875 0 2,032 | 07/15/2041.
89690E AD 9 |TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44... .. | 12/15/2016. | MBS Paydown... coerennnn89,429 ...88,718 89,429 (VN O 460 | 04/15/2044.
902691 AD 6 |UGIUTILITIES B 5.753 09/30/2016 .. | 09/30/2016. | Maturity...........ccccoovvvvumveiinciians | corvicveniicisnienns | 001,000,000 | ... 1,000,000 | ....... 1,000,000 | ........... 1,000,003 N [ 1,000,000 0 ... 57,530 |09/30/2016.
90520G AA 4 |UNION BANK CALIF 5.95 05/11/2016 .. | 05/11/2016. | Maturity..........ccorvvvnricricnniceins | e | 222,500,000 | ... 2,500,000 | ....... 2,566,075 2,503,250 0. 74,375 | 05/11/2016.
907833 AE 7 |UNION PACIFIC RR 6.7 02/23/19 .. | 08/23/2016. | Sinking Fund Redemption.. 60,981 0 | 3,102 | 02/23/2019.
90783T AA 8 |UNP CO 2004 TRST 04-1 5.404 07/02/2025... .. | 07/02/2016. | Sinking Fund Redemption.. 260,340 (1N I 7,034 | 07/02/2025.
908594 AC 8 |UNION TANK CAR CO 4.71 05/15/2020 .. | 05/15/2016. | Sinking Fund Redemption.. 90,908 0 (V1N I 2,141 | 05/15/2020.
90919U AA 2 |UNISON LEASE FND 5.349 04/15/17 .. | 10/15/2016. | Make Whole Call 2,997,617 2,383 0... 133,725 | 04/15/2017.
909287 AA 2 |UAL 2007 PT TRUST 6.636 07/02/22. .. | 07/02/2016. | Sinking Fund Redemption.. 50,528 60 0 2,589 | 07/02/2022.
90932L AA 5 |UNITED AIR 2015-1 AA 3.45 6/01/2029.. .. [ 12/01/2016. | Sinking Fund Redemption.. 72,524 1 0 2,599 | 06/01/2029.
90932P AA 6 |UNITED AIR 2014-1 A 4.00 04/11/2026... .. | 10/11/2016. | Sinking Fund Redemption.. 55,065 0 | 1,652 | 04/11/2026.
90932Q AA 4 |UNITED AIR 2014-2 A 3.75 09/03/2026 .. | 09/03/2016. | Sinking Fund Redemption.. 57,677 (V1N I 1,617 | 09/03/2026.
913017 BQ 1 |UNITED TECH CORP 6.125 02/01/2019.... .. [ 12/01/2016. | Make Whole Call............c.ccoovvvres | corvviemnrianiiias | i 2,191,799 | ... 2,000,000 | ....... 2,240,100 2,089,536 | ...ooooovviiinriis | e (25,354) | ..o | erenenn(25,354) | | 2,064,182 | | 127,617 | ....... 127,617 | ... 163,333 | 02/01/2019.
92328X AE 9 |VENTR 2013-15A B2 CLO MEZ 4.445 07/2025... . [ 10/15/2016. | MBS Paydown 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,000 (V)N I 44,450 | 07/15/2025.
92765Y AA 5 |VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023... 10/23/2016. | Sinking Fund Redemption.. 261,051 | .......... 261,051 261,051 261,051 0 8,214 | 10/23/2023.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37. .. [ 12125/2016. | MBS Paydown............ccocvcvemvecnes | corvvvmneicrnciirns | o, 124,804 | 124,804 | ..o 113,596 571 (V1N I 1,151 | 02/25/2037.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37. .. | 12/25/2016. | Pass-Through Loss 0 02/25/2037.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36. .. [ 12/25/2016. | MBS Paydown............ccocvcverveenes | corvvrmneereneonns | e 165,513 | 165,513 | L 152,830 | oo | e | e (1,289) | oo (V1N IO 736 | 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36.. .. | 12/25/2016. | Pass-Through Loss 0 11/25/2036.
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 .. [ 12/25/2016. | MBS Paydown............ccccocvervcnes | corvevereiveciiinns | werernn30,020 | ..........30,020 | ..o 24,059 13,720 728 (V1N I 194 | 07/25/2036.
93934N AR 6 |WMALT 2006-52CB2 SEQ FLT 07/25/2036 .. | 12/25/2016. | Pass-Through Loss... , 9,616 0 07/25/2036.
94707V AA 8 |WEATHERFORD INTL 5.125 09/15/2020.... .. | 06/17/2016. | Cash Tender............ccccccouvvecvurees | corvrrenvrcrecionns | 001,890,000 | ... 2,000,000 | ... 2,004,070 | ........... 1,999,053 | ...ovoiviiriinns | v (109,053) | ..oovvvrrernns (V] I 77,444 | 09/15/2020.
94980G AH 4 |WFHET 2004-2 Al7 SEQ 5.0 5/25/2034... .. | 12/25/2016. | MBS Paydown............cccceverineees | corivnicnniiveiines | veen.8632,621 | .........632,621 | ... 594,038 628,558 3,695 0. 16,411 | 05/25/2034.
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034. .. [ 12/25/2016. | MBS Paydown............ccococvurvcnes | corvevervrvenciinns | cerene.58,683 | L.......58,583 | ............ 40,423 41,600 [ .o | i 13,098 | ..o 0 698 | 10/25/2034.
94983T AJ 9 |WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... .. | 12/25/2016. | MBS Paydown... 87,257 76,561 5,845 (V18 I 1,755 | 03/25/2036.
94986L AJ 3 | WFMBS 2007-16 1APO PO 12/28/2037 .. [ 12/25/2016. | MBS Paydown... 107,103 ...86,017 80,984 | ..o | i 7918 | s 0 12/28/2037.
96032X AA 5 |WESTR 2014-1A A ABS SSNR PT 2.15 12/26 .. | 12/20/2016. | MBS Paydown... 322,861 321,625 321,160 198 0 3,849 | 12/20/2026.
96033C AA 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028. .. | 12/20/2016. | MBS Paydow 145,805 . . 145,281 29 (V18 I 1,525 | 12/20/2028.
96033C AB 8 |WESTR 2016-1A B ABS MEZ 4.50 12/20/2028, .. | 12/20/2016. | MBS Paydown... v 12,902 | s 72,438 24 0 980 | 12/20/2028.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28 .. [ 12/20/2016. | MBS Paydown............ccocvcvurvecnes | corvvvmnerveneinns | 000 288,397 | i 288,397 288,014 288,009 54 [V 4,838 | 07/20/2028.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027 .. | 06/15/2016. | Sinking Fund Redemption........... | ccccoevcviivciines | e 109,000 | oo 109,000 | .......... 110,364 109,993 (993) (V1N I 4,088 | 06/15/2027.
96928 CQ 8 |WALGREEN-IDAHO FALLS ID 6.66 6/15/2033... .. | 12/15/2016. | Paydown... ....25,604 ...25,604 25,604 0 933 | 06/15/2033.
96928* CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034 .. | 12/15/2016. | Paydown... v 31,349 ...31,349 31,349 0 | 1,142 | 05/15/2034.
969457 BW 9 | WILLIAMS COS INC 4.55 06/24/2024 .. | 07/19/2016. | GOLDMAN SACHS.........ccoccoovvee | corvrvmmricinnniins | 000 490,625 | o 500,000 | ......... 498,690 498,853 83 [ ovrrerrrienns | erreerriiienneenB83 | e | e 898,916 | e | e (8,201) [ (8,291 | 12,260 | 06/24/2024.
969457 BW 9 | WILLIAMS COS INC 4.55 06/24/2024. .. | 10/18/2016. | GOLDMAN SACHS........ccccoovvees | corvvrricnniivciies | 000 257,500 | oo, 250,000 249,345 249,426 A6 | [ | | e 249,472 | L 08,028 | 8,028 | 7,978 | 06/24/2024.
97652P AL 5 |WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044..............cccuvvvennce .. [ 12/20/2016. | MBS Paydown............ccocecvureecnes | corvvvenerreneinns | e 342,108 | e 342,106 339,968 339,914 | oo | v, 1,017 | oo 0 6,367 | 06/20/2044.
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Annual Statement for the year 2016 of the

ANNUITY INVESTORS LIFE INSURANCE COMPANY

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 Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Number of Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Shares of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Stock Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
98310W AB 4 |WYNDHAM WORLDWIDE 6.00 12/01/2016. . | 03/25/2016. | Make Whole Call... .16,566 15,991 2 .574 .574 ....304 | 12/01/2016.
988498 AH 4 | YUM!BRANDS INC 3.75 11/01/2021 . | 06/01/2016. | RBC CAPITAL MARKETS. . 1,932,500 | .......2,000,000 | .......1,992,300 | ........... 1,995,329 31 311 o (63,139) | ... (63,139) | ....... 44,792 | 11/01/2021.
3899999. Total - Bonds - Industrial and MiSCEIIANBOUS. ... ssiessieenes ....353,314,423 |....351,415,626 |....342,474,758 | ....... 338,982,557 | .......... 4,852 |.... 2,331,925 | ...... 27,386 | ....... 2,309,391 .0 [..3,087,284 |..... 3,087,284 | 11,809,177 XXX
8399997. Total - Bonds - Part4...........ccccoovcinnicisniicinnnnenas ...370,825,072 |....369,097,212 |....359,248,732 | ....... 355,411,831 | .......... 4,852 |... 2,303,945 | ...... 27,386 | ....... 2,281,410 .0 {.3,869,444 |..... 3,869,444 | 12,247,808 XXX
8399998. Total - Bonds - Summary eM from Part 5........c.ciiiiisi e conierssss s | eees 16,650,665 | ..... 16,060,792 | ..... 16,543,161 | oo | e | e 14,650 |....ccoonen.. 44650 | e | 16,557,811 92,854 92854 | ... 180,655 XXX
8399999. Total - Bonds 387,475,737 | ....385,158,005 |....375,791,893 | ....... 355,411,831 | .......... 4,852 |... 2,318,594 0 .383,513,439 ..3,962,298 12,428,463 XXX
9799998 Total - Common Stocks - SUMMary EmM from Part 5............cceviveieiiiiereseiiieiies evesisiesissssssesssesesssssessesssssessssssssssssssessessessenss | evvesseens 198,449 XXX | 133,206 | ..o | evreiieiesnienes [eerinnieieinienes Lo |0 | e | e 133,206 | .ovoverraran | e 65,243 | .........65243 | ......... 2,202 XXX
9799999. Total - COMMON SEOCKS. ...t b | nnercaan 198,449 XXX [ 133,206 0 0 0 0 ....133,206 65,243 2,202 XXX
9899999. Total - Preferred and COMMON SHOCKS............iiuuiiiiiei i cbbess st | eesiinies 198,449 XXX 133,206 0 0 0 0].. ....133,206 O 65,243 | ... 65,243 | ......... 2,202 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS...............iiiiiiiiiiiiiiiriiiciissiiiniiiins o ....387,674,186 XXX ...375,925,099 | ....... 355,411,831 | ......... 4852 |... 2,318,594 | ... 27,386 | ....... 2,296,060 |................. 0. 383,646,645 | ............... 0 ].4,027,541 |..... 4,027,541 | 12,430,666 XXX




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

1 2 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
13 14 15 16
F Current Interest
(4] Year's Total Foreign and Paid for
r Par Value Current | Other-Than- Foreign | Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Disposal Number of Carrying Value at (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal | Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Mi us
001055 AD 4 |AFLAC INC 6.90 12/17/2039........cccoommvvmrernrrrnrinns | o BARCLAYS CAPITAL.......c.conuvvern. 12/20/2016 | Cash Tender...........ccoueee | vevevs 1,000,000 1,412,630 1,384,590 1,384,590 [ ..o | e (28,040) | ..o | e (28,040) | ....oovvveve 0 35,075 |..... 10,158
12593P AW 2 | COMM 2015-CR25 A4 SEQ SSNR 3.759 08/2048. | .. BANC OF AMERICA SECURITIES 03/18/2016 | CS FIRST BOSTON........ | ccceouce 2,000,000 | ......... 2,079,375 | ......... 2,132,500 2,078,114 | oo | v (1,261) [ oo [ e (1,261) | oo | cervrineriens | e 54,386 | ... 54,386 |...... 17,124 | ... 4177
12635R  AX 6 |CSAIL 2015-C4 A4 SEQ SSNR 3.8079 11/48 CS FIRST BOSTON ....| 03/17/2016 | CS FIRST BOSTON........ | ........ 1,500,000 1,558,652 11,599,961 1,557,624 | i [ i (1,028) | ..o [ evvrerreene(1,028) | s [ | e 42,337 | ... 42,337 | ... 3702 | ... 1,904
190749 AH 4 |CWCI 2006-C1 AM MEZ 5.254 08/15/2048............| .. BANC OF AMERICA SECURITIES... .| 09/15/2016 | MBS Paydown..........c.c.co. | wevevevrnes 133,518 | v 133,184 ..133,518 ....133,518 0 3,508 | ......... 546
190749 AH 4 |CWCI 2006-C1 AM MEZ 5.254 08/15/2048 BANC OF AMERICA SECURITIES... 10/15/2016 | MBS Paydown 398,224 397,229 398,224 398,224 0 ... 12,205 | ... 1,627
190749 AH 4 |CWCI 2006-C1 AM MEZ 5.254 08/15/2048. BANC OF AMERICA SECURITIE 11/15/2016 | MBS Paydown.. ..333,259 332,425 333,259 333,259 0 ... 11,673 | ...... 1,362
190749 AH 4 |CWCI 2006-C1 AM MEZ 5.254 08/15/2048 BANC OF AMERICA SECURITIES... ... | 12/15/2016 | MBS Paydown 134,999 | oo 134,661 134,999 | .ocoovee 134,999 0| o 5320 | .ccoven. 552
343498 AB 7 |FLOWERS FOODS 3.50 10/01/2026... .| 12/08/2016 | DEUTSCHE BANK.......... | ..ccccoee 1,000,000 994,730 941,110 994,823 | ..o | o3 s 93 s [ [ e (53,713) | ..... (KA [N IR
343498 AB 7 |FLOWERS FOODS 3.50 10/01/2026... BANC OF AMERICA SECURITIES... .| 12/08/2016 | DEUTSCHE BANK.......... | ccceeecs 1,000,000 967,990 941,110 968,206 | .....coovverrenis | crverrenen218 [ i [ 216 | s i [ (27,096) | ..... (27,09) | ...... 14,583 | ...... 4,569
36250G AN 5 | GSMS 2015-GC30 A3 SEQ SSNR 3.119 05/50 03/18/2016 | GOLDMAN SACHS......... | cccvoueee 1,270,000 | ........ 1,257,002 1,290,241 | i 1,257,184 | e [ e 18T | i 18T [ i | e 33,057 | ...... 33,057 | ....... 9,023 | ... 2,751
50218Y AA 6 |LSTRZ2015-1 ASEQ SSNR FLT 01/01/20........... | .. | 07/20/2016 | MIZUHO SEC USA........cccoomrermrrrmmrrrrrirnernns 12/13/2016 | Distribution............coocrvees | coverens 1,644,146 | ......... 1,614,859 1,644,146 26,294 | oo [ 26,204 | i | e | e 3,521 | ... 3,521 |...... 18,962 | ...... 2,704
50218Y AA 6 |LSTRZ2015-1 A SEQ SSNR FLT 01/01/20. 08/01/2016 | MBS Paydown 17,669 17,989
50218Y AA 6 |LSTRZ2015-1 A SEQ SSNR FLT 01/01/20. 09/01/2016 | MBS Paydown 20,762 21,138
50218Y AA 6 |LSTRZ2015-1 A SEQ SSNR FLT 01/01/20. 10/01/2016 | MBS Paydown 18,869 19,211
50218Y AA 6 |LSTRZ2015-1 A SEQ SSNR FLT 01/01/20. 11/01/2016 | MBS Paydown.. 15,790 16,076
50218Y AA 6 |LSTRZ2015-1 A SEQ SSNR FLT 01/01/20. ... | 12/01/2016 19,986 20,348
512807 AP 3 |LAM RESEARCH 3.90 06/15/2026.............cccocone.. .| 10/13/2016 | Call.....ooveerecrierincirirnen | e 2,000,000 | ......... 1,994,880 .2,020,000
54910C AA 7 |LSTRZ2014-2 A SEQ SNR FLT 12/01/2021 BANC OF AMERICA SECURITIE ... | 11/07/2016 | Distribution............cccccvees | vervrnee 2,124,388 | ......... 2,115,093 2,124,388
54910C AA 7 |LSTRZ2014-2 A SEQ SNR FLT 12/01/2021 BANC OF AMERICA SECURITIES... .| 09/01/2016 | MBS Paydown 23,859 23,964
54910C AA 7 |LSTRZ2014-2 A SEQ SNR FLT 12/01/2021 BANC OF AMERICA SECURITIES... 10/01/2016 | MBS Paydown 26,203 26,318
54910C AA 7 |LSTRZ2014-2 A SEQ SNR FLT 12/01/2021 BANC OF AMERICA SECURITIES 11/01/2016 | MBS Paydown 27,095 27,214
94989W AR 8 |WFCM 2015-C31 A3 SEQ SSNR 3.427 11/15/48.. | .. WELLS FARGO BROKERAGE SERVICES. | 03/18/2016 | CS FIRST BOSTON........ | c...cc... 1,350,000 | ......... 1,380,217 | ... 1,400,361 | ......... 1,379,999 (218)] ..... (218) | v [ [ s 20,362 | ... 20,362 | ...... 6,683 | ... 3,213
3899999. Total - Bonds - Industrial and Miscellaneous 16,060,792 16,543,161 ....16,650,665 | ......16,557,811 | ..o | o 14,650 | oo 0 | 14,650 0 0 92,854 | ..... 92,854 |....180,655 | ..... 34,328
8399998. ORI = BONGS. ..ttt eb e f4ehae oL eEE e h e E e E e eh e f e E L E L E e E A h R E b E bbbttt eniens | benens 16,060,792 16,543,161 16,650,665 16,557,811 | o0 | e 14,650 | ..o (U 14,650 | ...oovoeend (U 0. 92,854 | ... 92,854 |....180,655 |..... 34,328
C Stocks - Industrial and Miscell IS
RAYMOND JAMES &
247361 70 2 |DELTAAIRLINES INC......covviviririisrisirssirerisnissinns ASSOCIATES [ ... 4,000.000 | ...........133,206 | ... 198,449 | .......... 133,206 | ...covviviiinns | v | s | oo [ | | o 65,243 65,243 2,202
9099999. Total - Common Stocks - Industrial and Miscellaneous .0 0 0 0 65,243 65,243 2,202 0
9799998. Total - Common Stocks .0 (O O | 1 [P (O 0]... 65,243 65,243 2,202 0
9899999. Total - Preferred and Common Stocks............. .0 0 0 0 65,243 65,243 2,202 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS...........cccovieiciiiiiiiiiiieiiies aeteeieietesesee et es e et s st ses st et eseses s st s sssee s s ssetesssstessssaetasnsnsesssassnsesssnsesssnsssassnsesessssssssssnsnsesssessnenanss | 2eninn 10,070,367 | .......16,849,114 | .......16,691,017 | ccceveveveenn0 | e 14,650 | ..c.coecend (0 [ IO 14,650 | ............ {11 01...158,097 |..... 158,097 |...182,858 |..... 34,328
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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
11 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
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: §..... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Showing all SHORT-TERM INVE
6 7

SCHEDULE DA - PART 1
STMENTS Owned December 31 of Current Year

5 8 Change in Book/Adjusted Carrying Value 13 Interest 21
10 1 12 17 18 20
Current Year's
Unrealized Other-Than- | Total Foreign
Valuation | Current Year's| Temporary Exchange Amount Paid for
Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in Effective Received Accrued
CUSIP Identification Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Rate of | Rate of During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |Invesco Advisors Inc.Treasury Portfolio Institutional Class.... [ ........... | . [ 12/30/2016. | The Bank of New York Mellon.........cccccocvvniininnes | covee .., S I 45,716,534 [ .o | [ | e | eonnnnsnsnsnsnes | oeenn 49,716,534 | 1000 10,380 [ i [ 0.370 |..... 0.370 | Mtly.... | .oveeee T4T15 |

8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO. 45,716,534 0 .0 XXX XXX
9199999. Total - Short-Term Investment: 45,716,534 0 .0 XXX XXX




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE 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
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange | CurrentYear'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) BJAC.V. Accretion | Hedged Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. BARCLAYS.. .1 01/07/2016. | 01/06/2017. | .. ...10,813,461 |....1,990.2600 | ....ovvvvrcrrererrirne | crrerne 211,025 | ..o | s 410,819 [*#. | ... 410,819 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. BARCLAYS.. .| 01/07/2016. | 01/06/2017. | .. ....1,990.2600 30,235 59,720 | *#. | ......... 59,720 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. BARCLAYS.. .1 01/07/2016. | 01/06/2017. | .. 201,990.2600 | .ooovverriieriiees | et 46,563 | ..oooeeriieeei | e 93,575 | *#. | ..ccven. 93,575 1 B
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCT. BARCLAYS.. .| 01/07/2016. | 01/06/2017. | .. . ....1,990.2600 38,024 74,395 | *4. | ......... 74,395 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A WELLS FARGO... ..ceveririericirieerireseisessieeni 01/07/2016. | 01/06/2017. | ...oovvvvrrerns [ o 3,535,681 |[...1,990.2600 | ....coccrmvverrerrerens | werrerrenne 75,181 | oo | v 169,695 | *#. | ....... 169,695 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A BNP PARIBAS NY ... 01/21/2016. | 01/20/2017. | ccoorvvvenne [ e 1,358,140 | ....1,859.3300 33,644 62,982 | *#. 62,982 | ... 60,178 | oo [ e (30,841) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A BNP PARIBAS NY ... 01/21/2016. | 01/20/2017. | ..o [ o 8,824,847 | ....1,859.3300 | ....ccoovvumerirennes [ cerriee 179,361 330,126 | *#. 330,126 | ....... 315,179 | oo [ e (164,414) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A BNP PARIBAS NY .....ccooiiiriniieniesieeniiesiens 01/21/2016. | 01/20/2017. | .coorvvvers [ e 1,329,596 | ....1,859.3300 | ...ovvvveerrerrrins | crrirenees 36,112 68,276 | *#. | ......... 68,276 65,267 (33,103) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. N/A........ BNP PARIBAS NY .. .| 01/21/2016. | 01/20/2017. | .. 1,531,016 | ....1,859.3300 33,793 62,612 |*#. 62,612 59,796 ceen(30,977) 1 B
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCT. N/A........ WELLS FARGO... .. .101/21/2016. | 01/20/2017. | .. 2,800,597 |....1,859.3300 68,790 132,981 |*#. | ..o 132,981 | ... 127,249 [ oo [ e (63,057) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A........ A.... STANLEY s 02/08/2016. | 02/06/2017. | .....ocvveves ...10,753,293 |....1,880.0500 | ....ccoveerrieeriies | e 196,700 | ..ooooreerrienens [ o 397,291 |*#. | ...... 397,291 | ....... 364,508 | ..o [ e (163,917) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A.... STANLEY s 02/08/2016. | 02/06/2017. | ..ocovvvvveene [ oneee 2,433,983 | ....1,880.0500 |.....cccooirrrirmrins | corrirnnea 47,060 95,892 | *#. 95,802 | ......... 88,049 (39,217) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A.... STANLEY s 02/08/2016. | 02/06/2017. | ....coovvvveene [ oneee 3,091,434 | ....1,880.0500 69,901 146,003 |*#. | ....... 146,003 | ....... 134,353 [ . [ v (58,251) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A WELLS FARGO... ..cooiiiiieriiriiissiiiesisesiiesi 02/08/2016. | 02/06/2017. | ......cvveeecree | woneee 2,916,480 | ....1,880.0500 56,947 135,528 |*#. | ....... 135,528 | ....... 126,036 | ...oooovreereniinens | crviana (47,456) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A STANLEY s 02/22/2016. | 02/20/2017. | ...oooervercrs | e 8,630,010 |....1,917.7800 | ....ccooovommrrcmernes | corri ATT769 | e [ e 313,356 |*#. | ...... 313,356 | ....... 283,728 | ..o | e (148,141) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A STANLEY s 02/22/2016. | 02/20/2017. | ...oooevvvccves | o 2,684,892 | ....1,917.7800 60,738 107,789 |*#. | ....... 107,789 | ......... 97,666 (50,615) 1 B
MORGAN
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. STANLEY . .| 02/22/2016. | 02/20/2017. | .. ...1,917.7800 R b 20 84,332 | ... 76,469 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. WELLS FARGO... .. .| 02/22/2016. | 02/20/2017. | .. ....1,917.7800 137,798 |*#. | ....... 137,798 | ....... 125,692 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. CITIBANK 03/07/2016. | 03/06/2017. | .. . ....1,999.9900 109,857 |*#. | ....... 109,857 1 B
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCT. CITIBANK....cvvvs v 03/07/2016. | 03/06/2017. | .. ....10,706,743 | ...1,999.9900 | ......cccooomrrrereans | verveerne 204,179 | oo [ v 357,006 | *#. | ...... 357,006 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. BARCLAYS.. .. 03/07/2016. | 03/06/2017. | .. 2,703,586 | ....1,999.9900 56,992 122,865 | *#. | ....... 122,865 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. CITIBANK . 103/21/2016. | 03/20/2017. ,082,389 | ....2,049.5800 52,009 85,347 |*4. 85,347 |. 72,344 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. CITIBANK 03/21/2016. | 03/20/2017. | .. . 1,488,890 | ....2,049.5800 32,108 52,138 |*#. 52,138 | ......... 44111 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. CITIBANK.....covvvs crvrrinesiesrisesiessieesessieenens 03/21/2016. | 03/20/2017. | ...ooovvvrnee ..11,068,741 |....2,049.5800 | ....cvvvererrererris | crrerae 212,509 | ..o | s 342,584 |*#. | ...... 342,584 | ... 289,456 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. MERRILLLYNCH .. .| 03/21/2016. | 03/20/2017. | .. ....2,049.5800 69,633 148,439 |*4. | ....... 148,439 | ....... 131,031 (52,224) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. CITIBANK .. | 04/07/2016. | 04/06/2017. | .. ....2,066.6600 53,605 88,829 | *4. | ........ 88,829 | ....... 70,961 (35,737) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. ..| 04/07/2016. | 04/06/2017. | .. . ....2,066.6600 ) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. . | 04/07/2016. | 04/06/2017. | .. ....11,565,396 | ....2,066.6600 ) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A........ A... BNP PARIBAS NY .....ovvvervirmrrnrinrnrisesessesneenes 04/07/2016. | 04/06/2017. | ..oeovnvvrerne [ e 3,923,046 | ....2,066.6600 |.......cccoovmmrrrens | worvrrienns 73,273 | oo | e 160,217 |*4. | ....... 160,217 | ...... 135,793 | oo | e (48,848) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A........ A... STANLEY s 04/21/2016. | 04/20/2017. | c.oooorvvvr [ e 1,471,680 | ....2,102.4000 32,574 48,277 |*#. | .o 48,277 | ......... 37,419 | oo | e (21,716) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A.... STANLEY s 04/21/2016. | 04/20/2017. | c.ovvovvvree | e 3,784,320 |...2,102.4000 | .....ccooovvmmmrirens | worvrrirnns 79,496 | oo | i 17432 |*#. | ... 117,432 | ........ 90,933 (52,997) 1 B
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange | CurrentYear'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) BJAC.V. Accretion | Hedged Items Exposure Entity end (b)
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A........ A.... CITIBANK ...covvvis rrvrirrerriienessissessisesessisneenes 04/21/2016. | 04/20/2017. | .covvvvreves ...10,003,028 | ....2,102.4000 | ....cccoooovmruereruies | verenens 195,740 288,817 | *#. 288,817 223,570 | oo [ (130,494) 1 B
MORGAN
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT..... N/A........ A..... STANLEY ... | 04121/2016. | 04/20/2017. | ...ovrvvoer [ e 1,261,440 | ....2,102.4000 M| 46,623 | ......... 36,186 | ..oooocveveriinens | cevinnn (20,874) 1 B
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... A WELLS FARGO . | 04/21/2016. | 04/20/2017. | ....ooovevveees | cevens 3,164,127 | ...2,102.4000 b O 105,628 | ......... 84,002 | .ooooreerrinens | cevinna (43,073) 1 B
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... A MERRILL LYNCH . | 05/09/2016. | 05/06/2017. ....10,596,094 | ....2,057.1400 b 315,692 |....... 232,011 [ oo | e (117,153) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A MERRILLLYNCH ..o 05/09/2016. | 05/06/2017. | ...ooovvvrcrns [ o 4,571,348 | ...2,057.1400 | ...ocoevvererrrernns [ crvrri 97,310 | oo | e 154,135 | *#. | ....... 154,135 | ....... 113,590 (56,764) 1 B
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... A MERRILL LYNCH .... | 05/09/2016. | 05/06/2017. ....2,057.1400 69,613 | *#. 69,613 | ......... 51,461 1 B
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... A... WELLS FARGO. ... | 05/09/2016. | 05/06/2017. ....2,057.1400 171,947 |*#. | .. 171,947 | ....... 136,690 1 B
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... CITIBANK. . | 05/23/2016. | 05/20/2017. ....2,052.3200 ol 289,085 | ....... 211,467 1 B
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT. CITIBANK. 05/23/2016. | 05/20/2017. | . ....2,0562.3200 #. 80,722 .59,302 1 B
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... CITIBANK. ... | 05/23/2016. | 05/20/2017. ....2,052.3200 b 112,398 | ......... 82,353 1 B
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... BARCLAYS.. ... | 05/23/2016. | 05/20/2017. ....2,0562.3200 129,778 |*#. | ....... 129,778 | ....... 102,509 1 B
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... CITIBANK .| 06/07/2016. | 06/06/2017. 1:2,109.4100 | .ooovverinerirens | s 199,559 | ..o [ e 261,994 |*#. | ... 261,994 | ...... 162,215 1 B
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT..... MERRILL LYNCH ....| 06/07/2016. | 06/06/2017. ....2,109.4100 ...70,684 93,159 | *#. 93,159 | ......... 57,818 (35,342) 1 B
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... CITIBANK ... | 06/07/2016. | 06/06/2017. ....2,109.4100 21,638 28,553 | *#. 28,553 | ... 17,734 | e [ e (10,819) 1 B
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... CITIBANK ....| 06/07/2016. | 06/06/2017. ....2,109.4100 26,603 35,223 |*#. 35223 |......... 21,922 | oo | s (13,302) 1 B
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... BARCLAYS.. .| 06/07/2016. | 06/06/2017. 20:2,109.4100 [ oo [ v 76,060 | ovooeoevecerennens | e 113,723 |*#. | ... 113,723 | ......... 75,693 | oovvveeerecrenns | o (38,030) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. CITIBANK 06/21/2016. | 06/20/2017. ....2,083.2500 32,857 45286 |*#. | ......... 45286 | ......... 28,857 | oo [ e (16,429) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT. BNP PARIBAS NY ....cooonriiiriinriinniesiessiiesiens 06/21/2016. | 06/20/2017. | ....ooervvcenes [ o 9,638,860 |....2,083.2500 | .....ccoooommrumeries [ corriens 193,494 | oo [ e 265,303 |*#. | ...... 265,303 | ....... 168,556 (96,747) 1 B
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... BARCLAYS.....cccc. i 06/21/2016. | 06/20/2017. | ..ocovvvvverne [ onene 3,913,168 |....2,083.2500 | .....ccoovormmrverres [ cerrerienns 84,396 | ..ooooorierrens | i 115,856 |*#. | ....... 115,856 | ......... 73,658 | oo | o (42,198) 1 B
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT..... CITIBANK 06/21/2016. | 06/20/2017. | ....covvveccres | e 1,245,671 | ....2,083.2500 32,654 45294 |*#. | ... 45294 | ......... 28,967 | oo [ e (16,327) 1 B
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... BARCLAYS.. ... | 06/21/2016. | 06/20/2017. | ..oovvvvervrene [ e 1,436,740 | ....2,083.2500 35,049 48411 | | .o 48411 | ... 30,886 | .cvevurerreinens | cerirnn (17,524) 1 B
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... BARCLAYS.. .1 06/21/2016. | 06/20/2017. | .....ooevrerrs | e 3,726,984 | ....2,083.2500 83,530 142,660 |*#. | ....... 142,660 | ....... 100,895 | ..o | e (41,765) 1 B
MORGAN
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... STANLEY .1 07/07/2016. | 07/06/2017. | ......covvvecs | e 9,868,731 | ....2,099.7300 202,496 273,402 |*#. | ...... 273,402 | ...... 155,280 | ..o | e (84,373) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A STANLEY s 07/07/2016. | 07/06/2017. | .....evveeeree | e 1,889,757 |....2,099.7300 | ...oovvueerierrrins | cevirenens 41,026 55,501 | *#. 55,501 | ......... 31,569 | .o | e (17,094) 1 B
MORGAN
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT..... A STANLEY ... | 07/07/2016. | 07/06/2017. | ...ovvvecrs [ e 1,076,160 | ....2,099.7300 24,570 33,025 |*#. 33,025 | ... 18,693 | ..o | e (10,238) 1 B
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... A BARCLAYS.......... ... ... | 07/07/2016. | 07/06/2017. | ..oovvvvvrvrene | e 1,154,145 | ....2,099.7300 30,094 41,002 | . | .o 41,002 | ........ 23447 | e [ (12,539) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A..... WELLS FARGO... .oovvevvvireerieeeriiesessiseeseenas 07/07/2016. | 07/06/2017. | ...oeovvvvrerne [ e 3,742,201 | ...2,099.7300 83,694 133,314 | *4. | ... 133,314 | ........ 84,492 | ..o | e (34,873) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A.... STANLEY s 07/21/2016. | 07/20/2017. | c.oooorvvvens [ e 3,042,228 |...2,173.0200 | ...coooovmremrrrrans | o 64,602 | ..o | e 75,605 | *#. | ......... 75,605 | ........ 37,920 (26,917) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A........ A..... STANLEY s 07/21/2016. | 07/20/2017. | ccovvorreenes LA1,734,308 (...2,173.0200 | i | e 235,949 | .o | s 276,511 | *#. | ....... 276,511 | ...... 138,874 (98,312) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............. N/A........ A... STANLEY e 07/21/2016. | 07/20/2017. | c.ovoovvvve [ e 1,521,114 | ..2,173.0200 | ...oovvvveericriins | e 41,835 | oo | s 48,446 |*#. | ......... 48,446 | ... 24,042 | oo [ (17,431) 1 B
MORGAN
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... N/A........ A... STANLEY .1 07/2112016. | 07/20/2017. | ..oovvvveears | e 869,208 | ....2,173.0200 22,917 |*#. 22917 | ........ 11,464 (8,181) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A.... MERRILLLYNCH ... 07/21/2016. | 07/20/2017. | c.ovvovvvrene | ovnnd 4,562,517 | ...2,173.0200 93,249 98,643 | *#. 98,643 | ......... 44,248 | ..o [ (38,854) 1 B
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1 2 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Adjustment to Credit Effectiveness
of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Value of Potential Reference | and at Year-
Description Income Generation or Replicated (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) Hedged ltems Exposure Entity end (b)
MORGAN
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.............. A STANLEY s 08/08/2016. | 08/06/2017. | .....ovvvvneee 1,528,009 | ....2,182.8700 | ....ovevrererrerrcrrs | cervrerees 34,464 | ..o [ i 39,143 | *4. | ......... 39,143 16,167 1 B
MORGAN
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.............. A STANLEY s 08/08/2016. | 08/06/2017. | ......ccvvvnec 1,528,009 | ...2,182.8700 | ....ceevrererrerrerres | cerererees 31,692 36,131 | *4. 36,131 15,003 1 B
MORGAN
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.............. A STANLEY s 08/08/2016. | 08/06/2017. | .......cvvvnec 1,528,009 | ...2,182.8700 | ...cocvrererrerrerres | cervrernns 41,989 | oo | s 47289 |*#. | ........ 47,289 19,297 1 B
MORGAN
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... A STANLEY .| 08/08/2016. | 08/06/2017. 1,309,722 | ....2,182.8700 26,871 30,641 | *4. | ......... 30,641 12,727 1 B
MORGAN
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.............. A STANLEY s 08/08/2016. | 08/06/2017. | .......cvvvuee ...12,442,359 | ...2,182.8700 232,299 265,738 | *#. 265,738 110,872 1 B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT.............. A MERRILLLYNCH ...ooiviiceeeeeiins 08/08/2016. | 08/06/2017. | .......coouucc. 3,967,276 |...2,182.8700 | ....cooovmreemerrrers | rorerrennd 81,077 | oo | s TTAT8 |*4. | ......... 77,478 23,427 1 B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT.............. A CREDIT SUISSE.  ....ccvoiririrnieniresiiesiisens 08/22/2016. | 08/20/2017. | .....cvveunee 986,843 | ....2,183.8700 22,865 25515 | *4. | ......... 25515 10,272 1 B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. A CREDIT SUISSE. .....cooiririrnniesiesrieeiieens 08/22/2016. | 08/20/2017. | ......cvveunee 1,220,899 | ....2,183.8700 27,198 30,373 | *4. 30,373 12,241 1 B
S&P 500 CALL OPTIONS... .... |EQUITY INDEX PRODUCT..... A.... CITIBANK ...cvvvs v 08/22/2016. | 08/20/2017. 1,267,684 | ....2,183.8700 26,743 29,962 | *#. | ......... 29,962 12,133 1 B
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... A CITIBANK 08/22/2016. | 08/20/2017. 9,891,707 |...2,183.8700 | .....ccooorrerrurunns 192,411 | e [ e 216,208 |*#. | ...... 216,208 87,934 1 B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. A CREDIT SUISSE.  ....coooiiiiiriieniseciseiienens 08/22/2016. | 08/20/2017. | ......ccceuuce 3,358,382 |...2,183.8700 | ....cocomruurrrurens | worrcrienas 70,370 | oo | e 70,769 |*4. | ......... 70,769 23,856 1 B
MORGAN
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... A STANLEY .| 09/07/2016. | 09/06/2017. 1,093,240 | ....2,186.4800 29,337 31,755 | *4. | ......... 31,755 ..9,753 1 B
MORGAN
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT..... A STANLEY ....| 09/07/2016. | 09/06/2017. 1,311,888 | ....2,186.4800 29,013 31,279 | *4. | ......... 31,279 1 B
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... A CITIBANK .1 09/07/2016. | 09/06/2017. . 1,308,173 | ....2,186.4800 28,000 30,223 |*4. | ... 30,223 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. A CITIBANK 09/07/2016. | 09/06/2017. | .......coouuce. ...10,202,998 | ....2,186.4800 |.....ccccoervurennen. 194,962 | ...oooocreeeeriienins [ e 210,069 |*#. | ...... 210,069 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.............. A MERRILLLYNCH ...ccooviiiicseecieseins 09/07/2016. | 09/06/2017. | .......ccouucc. 2,975,724 | ....2,186.4800 60,509 60,482 | *#. 60,482 15,100 1 B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT.............. A CREDIT SUISSE.  ....ccooviiiiiiriienisecieeeiiesens 09/21/2016. | 09/20/2017. | ......ccoeuuce 1,308,551 | ....2,139.7600 28,852 32,926 |*#. 32,926 11,287 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.............. A CREDIT SUISSE.  ....ccoooriiririinrieciseiens 09/21/2016. | 09/20/2017. | ......ccveuvee ...12,082,127 |...2,139.7600 | .....ccoovervrrrennen. 245,001 | oo | s 279,339 |*#. | ... 279,339 95,588 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT.............. A CREDIT SUISSE.  ....coooiriiieciineieciseieens 09/21/2016. | 09/20/2017. | ......ccveueee. 2,053,521 |...2,139.7600 | ....ccooovrrrirernns | corrrirn 49,261 56,383 | *#. | ......... 56,383 19,437 1 B
ROYAL BANK OF
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT. A... CANADA s 09/21/2016. | 09/20/2017. | ..covvvvreees 3,733,149 [...2,139.7600 | ...cooovmrvurrrrrans | corerieand BTATT | oo | e 108,939 |*4. | ....... 108,939 43,331 1 B
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT. A CITIBANK...c.oovvvs crrrrrinenreriseniessiesssessisesnens 10/07/2016. | 10/06/2017. | .....ocevvennee 2,415,204 | ...2,160.7700 | ..coocvevrrrrerrrernns | crvrrerens 57,229 65,322 | *#. 65,322 1 B
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT..... A.... CITIBANK. ....| 10/07/2016. | 10/06/2017. 1,419,760 | ...2,160.7700 | ...covvveerrerriins | e 31,716 36,154 | *#. 36,154 1 B
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... A CITIBANK. . | 10/07/2016. | 10/06/2017. 1,232,285 | ....2,160.7700 26,120 29,732 | *#. | . 29,732 1 B
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. A CREDIT SUISSE. ....evoirverincrienriecriessirciens 10/07/2016. | 10/06/2017. | .....oovvvennee ..11,380,797 | ...2,160.7700 | ...covvrerrvrrirnnene 219,898 | ..o | i 249,810 |*#. | ...... 249,810 66,562 1 B
MORGAN
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... A STANLEY . | 10/07/2016. | 10/06/2017. 4,102,448 | ....2,160.7700 86,766 104,228 |*4. | ....... 104,228 31,923 1 B
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... A MERRILL LYNCH ... | 10/21/2016. | 10/20/2017. 997,987 | ....2,141.3400 21,071 25,023 | *#. | ... 25,023 1 B
S&P 500 CALL OPTIONS... . | EQUITY INDEX PRODUCT.... A... CITIBANK .| 10/21/2016. | 10/20/2017. ..12,790,548 | ...2,141.3400 | ..o 245258 | ... | s 290,819 | *#. | ....... 290,819 1 B
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange | CurrentYear'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) BJAC.V. Accretion | Hedged Items Exposure Entity end (b)
MORGAN
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. STANLEY .1 10/21/2016. | 10/20/2017. | .. 1,313,468 | ....2,141.3400 29,369 34,825 | *4. | ......... 34825 | ... 10,351 ...(4,895) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. MERRILLLYNCH .. .1 10/21/2016. | 10/20/2017. | . 3,740,183 | ...2,141.3400 ...78,687 108,617 |*#. |....... 108,617 1 B
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCT. BARCLAYS .| 11/07/2016. | 11/06/2017. | .. 1,700,407 | ....2,085.1800 52,533 61,375 | *#. | .......n. 61,375 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A... STANLEY s 11/07/2016. | 11/06/2017. | ...vvvovrvrens | v 1,668,144 | ....2,085.1800 | .....ccooveruverurns | vervrenens ABAT | s | s 48,205 |*#. | ......... 48,205 | ......... 10,120 (3,462) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT............ N/A........ A.... MERRILLLYNCH ...covvvvvrirrieceresesiiseenes 11/07/2016. | 11/06/2017. | .....covvevvenee .. 11,972,942 | ....2,085.1800 259,420 299,683 |*#. | ....... 299,683 | ........ 61,881 | oo [ (21,618) 1 B
MORGAN
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCT. STANLEY .. [ 11/07/2016. | 11/06/2017. | .. 1,251,108 | ....2,085.1800 29,481 34,149 | *4. | ........ 34,149 | ... 7,125 (2,457) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. WELLS FARGO... .1 11/07/2016. | 11/06/2017. | .. 474,738 | ....2,085.1800 122,277 154,393 | *#. 54,393 | ........ 42,305 (10,190) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. BNP PARIBAS NY .. . [ 11/2112016. | 11/20/2017. | .. 1,098,592 | ....2,181.9000 26,469 27,870 |*#. | ......... 27,870 3,607 (2,206) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. BNP PARIBAS NY .. . [ 11/2112016. | 11/20/2017. | .. 1,387,972 | ....2,181.9000 ..30,413 32,027 |*4. | ... 32,027 .4,148 (2,534) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. BNP PARIBAS NY .. . [ 11/2112016. | 11/20/2017. | .. ...11,343,379 | ....2,181.9000 228,905 241,071 |*%#. | ..., 241,071 | ......... 31,241 (19,075) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. BNP PARIBAS NY .. 11/21/2016. | 11/20/2017. 1,356,329 | ....2,181.9000 32,996 34,750 |*4. | ......... 34,750 (2,750) 1 B
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCT. WELLS FARGO... .. . | 11/21/2016. | 11/20/2017. | .. 3,250,067 | ....2,181.9000 | ....ccovvvvrmerrerres | cevrrrieeen 76,414 83,736 |*#. 83,736 | ... 13,690 | ..o [ v (6,368) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A..... BNP PARIBAS NY ....ccoovvvviirrninenrieneniisennes 12/07/2016. | 12/06/2017. | .......occvvevee ....11,905,060 |....2,212.2300 | ....oovverrrvrrireens | e 281574 | oo [ v 231,680 |*#. | ....... 231,680 (9,894) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A BNP PARIBAS NY ... 12/07/2016. [ 12/06/2017. | ...ccvvrevreees | cevene 1,779,058 | ....2,212.2300 39,156 37,605 | *4. | ......... 37,605 |......... (1,551) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A...... BNP PARIBAS NY ....ccoovvvrineninenrienniisennes 12/07/2016. | 12/06/2017. | ....covovevvees | v 2,378,663 | ....2,212.2300 60,396 58,022 | *#. | ......... 58,022 (2,373) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ A.... CREDIT SUISSE. ....coovvvvvinriissnisnesiinnes 12/07/2016. | 12/06/2017. | ....cvvovvvens | v 4,072,693 |....2,212.2300 95,842 89,052 | *#. | ......... 89,052 |.......... (6,790) 1 B
MORGAN
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ STANLEY s 12/21/2016. [ 12/20/2017. | ...ccvvrvrennee 12,716,256 |....2,270.7600 | covooeeeerreereceinne | cevern 240,880 | ..orveeereereeiiens | s 212,095 |*#. | ...... 212,095 (28,784) 1 B
S&P 500 CALL OPTIONS.. . |EQUITY INDEX PRODUCT. N/A........ BARCLAYS.. .| 12/21/2016. | 12/20/2017. | .. ....2,270.7600 35,881 31,514 | *4. | ........ 31,514 |......... (4,367) 1 B
S&P 500 CALL OPTIONS.. . | EQUITY INDEX PRODUCT. N/A........ BARCLAYS.. .. [ 12/12112016. | 12/20/2017. | .. ....2,270.7600 20,557 18,054 [*#. | .o 18,054 (2,503) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ BARCLAYS......cc. oo 12/21/2016. | 12/20/2017. | .cvvvercrrns | v 1,118,294 | ....2,270.7600 29,337 25,848 | *4. | ......... 25,848 (3,489) 1 B
S&P 500 CALL OPTIONS............... EQUITY INDEX PRODUCT.............. N/A........ MERRILLLYNCH ...coooviiiciecinecneens 12/21/2016. [ 12/20/2017. | ...coveovees | e 3,657,592 |...2,270.7600 | .....cccoovvuerrrrans | worrerienns 72,982 60,554 | *#. 60,554 |........ (12,428) 1 B
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant 0 ... 9,536,074 .13,410,710 |...8,123,178 ..(4,248,542) | ... XXX XXX
0149999. Total-Purchased Options-Hedging Other. ,536,074 .13,410,710 |....8,123,178 ..(4,248,542) | ... XXX XXX
0369999. Total-Purchased Options-Call Options and Warrant 536,074 ..13,410,710 |...8,123,178 ...(4,248,542) XXX XXX
0429999. Total-Purchased Options. 536,074 ..13,410,710 |...8,123,178 ..(4,248,542) | ... XXX XXX
1409999. Total-Hedging Other. ,536,074 ..13,410,710 |...8,123,178 ..(4,248,542) | .... XXX XXX
1449999. TOTAL 536,074 .13,410,710 |....8,123,178 ...(4,248,542) XXX XXX
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of 0 Valuation Exchange | CurrentYear'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) BJAC.V. Accretion | Hedged Items Exposure Entity end (b)
(a) Code Description of Hedged Risk(s)
A Equity Index
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
B Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 index.
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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
Counter Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) party Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Clearing Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central house | Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.J/A.C.V. Accretion | Recognized | Hedged Item| Deferred (b)
Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................ NA. | A BNP PARIBAS NY........coorvvurvrvrveenne cvvvesenenens | 01/07/2015. | 01/06/2016. | 01/06/2016. | Expiration. | ................... ..2,940,420 | .2,002.6100 | .........70,302 | ...oocoomomrmmmemrmnnns [ comrmmmrmrmnmnmimrinnns | v 71410 | s #| ......(72,039) (5,858) B
S&P 500 CALL OPTIONS..........cccocccec EQUITY INDEX PRODUCT................ NA | A MORGAN STANLEY.....oocvevvmevevnvnnnns cvereverenees 01/07/2015. | 01/06/2016. | 01/06/2016. | Expiration. | ................... ..5,807,569 | .2,002.6100 | ....... 122,653 M (110,678) | oo | v (10,221) B
S&P 500 CALL OPTIONS. ...| EQUITY INDEX PRODUCT... N/A... . | MORGAN STANLEY.. .| 01/07/2015. | 01/06/2016. | 01/06/2016. | Expiration. | .. ..6,608,613 | .2,002.6100 | (127,268) | oo | i (12,063) B
S&P 500 CALL OPTIONS. ...| EQUITY INDEX PRODUCT... N/A... . | MORGAN STANLEY.. .| 01/07/2015. | 01/06/2016. | 01/06/2016. | Expiration. | .. ..2,803,654 | .2,002.6100 *#| ......(55,018) (5,502) B
S&P 500 CALL OPTIONS...........cooereee EQUITY INDEX PRODUCT................. NA oo [ A BNP PARIBAS NY.....ccooommuvrmrrivirrss  cvvrnnennnnne | 01/21/2015. { 01/20/2016. | 01/20/2016. | Expiration. | ................... ..2,363,456 | .2,022.5500 38,066 M e (51461) | s | s (4,366) B
S&P 500 CALL OPTIONS..........cccocecee EQUITY INDEX PRODUCT................. NA | A CREDIT SUISSE.......coooeemvvremrrererinnns cvereverenees 01/21/2015. | 01/20/2016. | 01/20/2016. | Expiration. | ................... ..5,300,716 | .2,022.5500 | ....... 106,903 *#| ......(81,136) (8,909) B
S&P 500 CALL OPTIONS...........cooereee EQUITY INDEX PRODUCT................. NA oo [ A CREDIT SUISSE........oommmmrmrrreiiirins everevrvenens 01/21/2015. | 01/20/2016. | 01/20/2016. | Expiration. | ................... ..4,341,873 | .2,022.5500 92,760 # (68,395) [ ..ecevvveverrrens | v (7,730) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | MERRILL LYNCH... .| 01/21/2015. | 01/20/2016. | 01/20/2016. | Expiration. | .. ..2,896,261 | .2,022.5500 213,962 ) (6,164) B
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT... N/A... . | BNP PARIBAS NY. .1 02/09/2015. | 02/06/2016. | 02/06/2016. | Expiration. | .. ...2,429,303 | .2,055.4700 50,844 #| . (8,474) B
S&P 500 CALL OPTIONS...........ccocccec EQUITY INDEX PRODUCT................. NA. o | A MERRILL LYNCH.......coovvvevvvvvineicninnns cvcrencnenees | 02/09/2015. | 02/06/2016. | 02/06/2016. | Expiration. | ................... ..6,055,459 | .2,055.4700 | ...... 117,752 # (85,737) | oo | cereee (19,625) B
S&P 500 CALL OPTIONS...........coccoeee EQUITY INDEX PRODUCT................ NA. oo [ A MERRILLLYNCH......cccooovvervvviiirennss cvvvnvenennn. | 02/09/2015. | 02/06/2016. | 02/06/2016. | Expiration. | ................. ...6,621,909 | .2,055.4700 | ........ 140,720 *#| .....(63,476) (23,453) B
S&P 500 CALL OPTIONS................. EQUITY INDEX PRODUCT................. NA. | A MERRILL LYNCH.......coovvvevvvevinciciinnns cvcrencnenees | 02/09/2015. | 02/06/2016. | 02/06/2016. | Expiration. | ................... ..3,447,399 | .2,055.4700 83,742 M (34,544) | i | i (13,957) B
S&P 500 CALL OPTIONS, .| EQUITY INDEX PRODUCT.... N/A... . | BNP PARIBAS NY. .1 02/23/2015. | 02/20/2016. | 02/20/2016. | Expiration. | .. ...2,476,035 | .2,110.3000 ...50,628 *# ........8,435 (8,438) B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A ROYAL BANK OF CANAD. 02/23/2015. | 02/20/2016. | 02/20/2016. | Expiration. ..5,082,725 | .2,110.3000 ..100,267 (17,339) .(16,711) B
S&P 500 CALL OPTIONS, .| EQUITY INDEX PRODUCT.... N/A... . | ROYAL BANK OF CANADA... . 02/23/2015. | 02/20/2016. | 02/20/2016. | Expiration. | .. ..4,734,167 | .2,110.3000 *#| ......(16,041) .(16,298) B
S&P 500 CALL OPTIONS............ccccc.. EQUITY INDEX PRODUCT................. N/A......... ROYAL BANK OF CANADA......ccccce. cvemmveranens 02/23/2015. | 02/20/2016. | 02/20/2016. | Expiration. | ................... ..2,825,114 | .2,110.3000 M 9,156) [ i | i (11,078) B
S&P 500 CALL OPTIONS...........ccoeeeee EQUITY INDEX PRODUCT................ N/A......... BNP PARIBAS NY......cccooomuurvrriiiannes  cvvrnvenennn. | 03/09/2015. | 03/06/2016. | 03/06/2016. | Expiration. | .................. ..2,166,281 | .2,071.2600 .....46,102 M 9,668 | .oecvverirriienis | v (11,526) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS.... .| 03/09/2015. | 03/06/2016. | 03/06/2016. | Expiration. | .. 10,410,012 | .2,071.2600 | ....... 199,731 M nBT119) [ | i (49,933) B
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT. N/A. BARCLAYS 03/09/2015. | 03/06/2016. | 03/06/2016. | Expiration. ..951,661 | .2,071.2600 20,281 (5,070) B
S&P 500 CALL OPTIONS. ...| EQUITY INDEX PRODUCT... N/A... . | BARCLAYS.... .| 03/09/2015. | 03/06/2016. | 03/06/2016. | Expiration. | .. ..1,769,017 | .2,071.2600 39,544 | ..ooooviviiveviiiinins [ evrinrinsinnininninnns [ consssnsssssnsnsinnnnns | sosssnssssssssssssssssens | B[ ceerers(16,1268) [ oo | o (9,886) B
S&P 500 CALL OPTIONS........cooevvevnne EQUITY INDEX PRODUCT................ N/A........ BNP PARIBAS NY....cccoommuurmrriiiinnes  cvvrnvenennn. | 03/23/2015. | 03/20/2016. | 03/20/2016. | Expiration. | ................... ...2,864,813 | .2,108.0600 58,939 | v [ e | v | cvesnriesisensiennens | B e 14425 | e | s (14,735) B
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA......... CITIBANK ......ooiiicrcsiscscssscscsissscscsiiess cveviseienees 03/23/2015. | 03/20/2016. | 03/20/2016. | Expiration. | ................... .10,810,066 | .2,108.0600 | ...... 206,298 | ..o | e | cevvssvsssesisisisciins | cvesesesesnsesssesesisens | B i (54,936) | oo | e (51,575) B
S&P 500 CALL OPTIONS. . | EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS.... .| 03/23/2015. | 03/20/2016. | 03/20/2016. | Expiration. | .. ..1,213,256 | .2,108.0600 26,100 (6,525) B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BARCLAYS, 03/23/2015. | 03/20/2016. | 03/20/2016. | Expiration. ..957,195 | .2,108.0600 (5,313) B
S&P 500 CALL OPTIONS. . | EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS.... .| 03/23/2015. | 03/20/2016. | 03/20/2016. | Expiration. | .. ...1,509,685 | .2,108.0600 (9,301) B
S&P 500 CALL OPTIONS.................. EQUITY INDEX PRODUCT................. NA......... BARCLAYS......cooovvvvmmvvvnnnvnvvinvniniennns evnvesenenees | 04107/2015. | 04/06/2016. | 04/06/2016. | Expiration. | ................... ..3,315,310 | .2,080.6200 (23,965) B
S&P 500 CALL OPTIONS........coocvvevnne EQUITY INDEX PRODUCT................ N/A......... CITIBANK ...t evevirseeees 04/07/2015. | 04/06/2016. | 04/06/2016. | Expiration. | ...........c....... ..9,772,742 | .2,080.6200 *#| ......(72,363) (62,909) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | CITIBANK.. .| 04/07/2015. | 04/06/2016. | 04/06/2016. | Expiration. | .. ..4,113,903 | .2,080.6200 89,332 #| ......(32,494) (29,777) B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A CITIBANK.. 04/07/2015. | 04/06/2016. | 04/06/2016. | Expiration. 1,779,061 | .2,080.6200 ..40,710 (14,410) .(13,570) B
S&P 500 CALL OPTIONS. ...| EQUITY INDEX PRODUCT... NA......... . | BARCLAYS .| 04/21/2015. | 04/20/2016. | 04/20/2016. | Expiration. | .. ..2,593,486 | .2,100.4000 53,132 i — 15,421 (17,711) B
S&P 500 CALL OPTIONS........cccccoeecee EQUITY INDEX PRODUCT................ NA........ BARCLAYS.......ccoovmvmmimmnnennnnnncnnnniennns eveveneeenees | 04121/2015. | 04/20/2016. | 04/20/2016. | Expiration. | ................... ..8,567,345 | .2,100.4000 | ....... 167,113 8,158 # (52,818) (55,704) B
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................ NA......... BARCLAYS......oooovvvenrvrvvervrvvsrenvnienneeevnsesenenees | 0412112015, | 04/20/2016. | 04/20/2016. | Expiration. | ..........c.cce.... ..4,885,126 | .2,100.4000 | ....... 105,545 | ooovovcecericeccceeees | cevreeeneneneneseseeens | v LCI<7. I #| ......(31,504) (35,182) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS .| 04/21/2015. | 04/20/2016. | 04/20/2016. | Expiration. | .. ..2,370,396 | .2,100.4000 2,257 M (15,850) | oo | i (19,193) B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BNP PARIBAS NY.. 05/07/2015. | 05/06/2016. | 05/06/2016. | Expiration. ...3,555,762 | .2,080.1500 # 23,624 (32,777) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | CITIBANK.......... .| 05/07/2015. | 05/06/2016. | 05/06/2016. | Expiration. | .. ..9,302,186 | .2,080.1500 # (65,936) | ...ooooveveuererninns | e (76,115) B
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................ NA. | A CITIBANK ......ooiiieiesiscinisssscsiscsciciiinss cveieieieiees 05/07/2015. | 05/06/2016. | 05/06/2016. | Expiration. | ................... ..4,655,625 | .2,080.1500 | ........ 101,476 [ 35,162) [ i | i (42,282) B
S&P 500 CALL OPTIONS..........cccocceee EQUITY INDEX PRODUCT................. NA o | A CITIBANK ....ccroeeecrcsesescsessscsessscscsseess everenceeiees 05/07/2015. | 05/06/2016. | 05/06/2016. | Expiration. | ................... ..2,256,352 | .2,080.1500 ....57,023 #| .....(18,313) (23,760) B
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT... N/A... .| 05/21/2015. | 05/20/2016. | 05/20/2016. | Expiration. | .. ..2,634,147 | .2,125.8500 55,462 ] — 21,865 (23,109) B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A 05/21/2015. | 05/20/2016. | 05/20/2016. | Expiration. ..8,591,358 | .2,125.8500 | ....... 167,555 .(28,027) .(69,815) B
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT... N/A... . | BARCLAYS.... .| 05/21/2015. | 05/20/2016. | 05/20/2016. | Expiration. | .. ...3,845,037 | .2,125.8500 80,343 *#| ......(12,546) (33,476) B
S&P 500 CALL OPTIONS............c...... EQUITY INDEX PRODUCT................. NA. o | A BARCLAYS.......ccoovvvmmmnnnnnnnnneininnninnenscvevenenenees | 05/21/2015. | 05/20/2016. | 05/20/2016. | Expiration. | ................... ..2,583,833 | .2,125.8500 | ..........64,406 M e 7,852) [ i | i (26,836) B
S&P 500 CALL OPTIONS..........oevvvene EQUITY INDEX PRODUCT..........cocccu. NA oo [ A BNP PARIBAS NY........ccooovvrimmrrs wverrenenn | 06/07/2015. | 06/06/2016. | 06/06/2016. | Expiration. | ................... ..3,196,999 | .2,092.8300 | ..........64,969 *# 22,324 (32,484) B
S&P 500 CALL OPTIONS..........cccc.... EQUITY INDEX PRODUCT................. NA. o | A CITIBANK ....ctrcecscscssesscsissscscsieess everencienees 06/07/2015. | 06/06/2016. | 06/06/2016. | Expiration. | ................... ..9,085,331 | .2,092.8300 | ....... 170,738 | oo | cvereeeeeneneseneneeens | v T1977 | s #| ......(49,038) (85,369) B
S&P 500 CALL OPTIONS........ccooovvevnne EQUITY INDEX PRODUCT................ NA oo [ A MERRILLLYNCH.......cccoovvevvvviiirennss cvvrnvenennn. | 06/07/2015. | 06/06/2016. | 06/06/2016. | Expiration. | ................... ..6,417,654 | .2,092.8300 | ........ 137,318 50,843 M (87,391 | i | s (68,659) B
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Counter Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) party Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Clearing Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central house | Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.J/A.C.V. Accretion | Recognized | Hedged Item| Deferred (b)

S&P 500 CALL OPTIONS..........ccooeeeee EQUITY INDEX PRODUCT................ NA | A BNP PARIBAS NY........coovvivcnrnninnnns cvevenenenees | 06/22/2015. | 06/20/2016. | 06/20/2016. | Expiration. | ................... ..2,970,401 | .2,109.9900 65,377 b 25,169 (32,689) B
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................ NA. | A BNP PARIBAS NY.......ocovvrvvvrrrvrveenrs cvevesenenens | 06/22/2015. | 06/20/2016. | 06/20/2016. | Expiration. | ..........c.co..... ..8,339,122 | .2,109.9900 | ....... 172,277 # (I 0) | N (86,138) B
S&P 500 CALL OPTIONS..........cccocccec EQUITY INDEX PRODUCT................ NA | A BNP PARIBAS NY........ccovvvvucnivninnnns cvevenenenees | 06/22/2015. | 06/20/2016. | 06/20/2016. | Expiration. | ................... 4,754,727 | .2,109.9900 | ....... 101,675 #| ......(20,424) (50,838) B
S&P 500 CALL OPTIONS. ...| EQUITY INDEX PRODUCT... N/A... .. | BNP PARIBAS NY. .| 06/22/2015. | 06/20/2016. | 06/20/2016. | Expiration. | .. ..1,225,449 | .2,109.9900 # (5,364) .(13,849) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS .| 06/22/2015. | 06/20/2016. | 06/20/2016. | Expiration. | .. ..2,626,298 | .2,109.9900 #| ......(11,966) .(34,503) B
S&P 500 CALL OPTIONS...........cooereee EQUITY INDEX PRODUCT................. NA. o [ A WELLS FARGO......covvvvveisnreiisnrinns vevrverens 07/07/2015. | 07/06/2016. | 07/06/2016. | Expiration. | ................... ...3,165,524 | .2,068.7600 b1 11,663 (38,310) B
S&P 500 CALL OPTIONS..........cccocecee EQUITY INDEX PRODUCT................. NA | A BARCLAYS.......ccoovvvmmmnnnnennnnnvnnnnninnenscvevenenenees | 07/07/2015. | 07/06/2016. | 07/06/2016. | Expiration. | ................... ..8,589,121 | .2,068.7600 | ....... 161,838 | oo | ceeereeeeneneeeneneeees | s 128,582 # (59,086) | ...oooevevvvervrraaes | v (94,405) B
S&P 500 CALL OPTIONS...........cooereee EQUITY INDEX PRODUCT................. NA oo [ A BARCLAYS......oocvvvreiriermenrnrreiiisins evvnnnennnnns | 07/07/2015. | 07/06/2016. | 07/06/2016. | Expiration. | ................... ...3,645,591 | .2,068.7600 8489 [ | e | 54576 | ..o M 27,815) | i | s (45,785) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS.... .| 07/07/2015. | 07/06/2016. | 07/06/2016. | Expiration. | ..........ccccccee. | .oc. 959,911 | .2,068.7600 23,390 [ cooveerenereeininnns | cevreneesnssnenneens | v LT (V N | e (7,977) .(13,644) B
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT... N/A... . | WELLS FARGO. .| 07/21/2015. | 07/20/2016. | 07/20/2016. | Expiration. | .. ...3,859,948 | .2,128.2800 ....75,593 # 35,387 .(44,096) B
S&P 500 CALL OPTIONS...........ccocccec EQUITY INDEX PRODUCT................. NA. o | A BNP PARIBAS NY.......ccoovvvurvrnninnnns cvcvenenenens | 07/21/2015. | 07/20/2016. | 07/20/2016. | Expiration. | ................... 110,061,970 | .2,128.2800 | ....... 196,485 | ..oovevcvcervcrccrcenes | cevreeeneneneneneeeeens | i 211,520 | e M 25,259) | o .....(114,616) B
S&P 500 CALL OPTIONS...........coccoeee EQUITY INDEX PRODUCT................. NA oo [ A BNP PARIBAS NY......cccooomuurvrmiviinns  cvvvnvenennn. | 07/21/2015. | 07/20/2016. | 07/20/2016. | Expiration. | ................... ...6,195,757 | .2,128.2800 | ........ 129,401 | oo [ e | s 130,245 | oo M e (15,618) | o | s (75,484) B
S&P 500 CALL OPTIONS................. EQUITY INDEX PRODUCT................. NA. | A ROYAL BANK OF CANADA......cccccee cocrmverenens 08/07/2015. | 08/06/2016. | 08/06/2016. | Expiration. | ................... ..3,454,615 | .2,083.5600 69,986 b 18,491 | oo | i (46,657) B
S&P 500 CALL OPTIONS, .| EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS.... .1 08/07/2015. | 08/06/2016. | 08/06/2016. | Expiration. | .. 10,620,920 | .2,083.5600 | ... 189,117 | oooooovvoicnris | v | s 377,059 | oo *#| ......(50,284) ...(126,078) B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BARCLAYS, 08/07/2015. | 08/06/2016. | 08/06/2016. | Expiration. ..2,493,985 | .2,083.5600 99,759 (12,905) .(32,861) B
S&P 500 CALL OPTIONS, .| EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS.... . 08/07/2015. | 08/06/2016. | 08/06/2016. | Expiration. | .. .A725,340 | 2,083.5600 | .......o37,412 | oo | e | s 76,778 | oo *#| ........(9,582) .(24,942) B
S&P 500 CALL OPTIONS............ccccc.. EQUITY INDEX PRODUCT................. N/A......... MORGAN STANLEY.....ooovuvvvvvivvrinins cverererenens 08/07/2015. | 08/06/2016. | 08/06/2016. | Expiration. | ................... ..2,210,018 | .2,083.5600 | .........59,717 | ..ococvvevemvrrririnnns [ crvverrrevenssssenennns | v 105,335 | .oovovvvevevervveiinniens #| ......(13,581) (39,811) B
S&P 500 CALL OPTIONS...........ccoeeeee EQUITY INDEX PRODUCT................ N/A......... WELLS FARGO......ovvvvvvsrreiseriins veverirens 08/21/2015. | 08/20/2016. | 08/20/2016. | Expiration. | .................. ..2,7188,418 | .2,035.7300 8,714 *#| ......(11,006) (35,841) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | BNP PARIBAS NY. .| 08/21/2015. | 08/20/2016. | 08/20/2016. | Expiration. | .. ..8,714,160 | .2,035.7300 326,782 M 76,818) [ i ....(103,819) B
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT. N/A. BNP PARIBAS NY., 08/21/2015. | 08/20/2016. | 08/20/2016. | Expiration. ..2,504,165 | .2,035.7300 .(24,643) (33,295) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | MERRILL LYNCH... .| 08/21/2015. | 08/20/2016. | 08/20/2016. | Expiration. | .. ..1,564,045 | .2,035.7300 e (17,736) [ o | v (23,827) B
S&P 500 CALL OPTIONS...........ccceneee EQUITY INDEX PRODUCT................ N/A........ MERRILLLYNCH......cccooovvervvriiiirinnss cvvvnvenennn. | 09/08/2015. | 09/06/2016. | 09/06/2016. | Expiration. | .................. ..2,434,428 | 1,921.2200 wBABTT | i | i | v 120,504 | ...cooovoirrs ] i (38,656) | oo | s (48,658) B
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA......... BNP PARIBAS NY........occovvvvurvrvviinnrs cvcvenencneee | 09/08/2015. | 09/06/2016. | 09/06/2016. | Expiration. | ................... ..8,626,865 | .1,921.2200 | ....... JECIURCTCI T RN VORI INSOROOON 327,838 # (85,607) ....(135,349) B
S&P 500 CALL OPTIONS. . | EQUITY INDEX PRODUCT.... N/A... . | BNP PARIBAS NY. .| 09/08/2015. | 09/06/2016. | 09/06/2016. | Expiration. | .. ..1,036,360 | .1,921.2200 22,731 | coooeerevienrevinnnnnns [ eovnmsnsinmnnsnnsnnnnns | eernneeend 1,455 | s [ (10,808) [ oo .(17,048) B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BNP PARIBAS NY.. 09/08/2015. | 09/06/2016. | 09/06/2016. | Expiration. ..3,043,076 | .1,921.2200 # (36,259) .(56,903) B
S&P 500 CALL OPTIONS. . | EQUITY INDEX PRODUCT.... N/A... . | WELLS FARGO. .| 09/21/2015. | 09/20/2016. | 09/20/2016. | Expiration. | .. ..3,175,504 | .1,958.0300 | .........80,943 | .......ccoocccruiic | wormmmmmmmmmmmmnmrnnnns | wreerens 160,363 [ oo b IO 777 4 I .(60,707) B
S&P 500 CALL OPTIONS.................. EQUITY INDEX PRODUCT................. NA. | A BARCLAYS.......oovvvvvmmnvvnnnvnvvvnvniniennes evnsenenenens | 09/21/2015. | 09/20/2016. | 09/20/2016. | Expiration. | ..........c.ceee... 10,121,242 | .1,958.0300 | ....... 205,988 | ..o | oo | s 379,566 # (85,798) ....(154,491) B
S&P 500 CALL OPTIONS........coocvvevnne EQUITY INDEX PRODUCT................ NA oo [ A BARCLAYS.....coovvrmmmeerinnneriinennnnsaveenenneees | 09/21/2015. | 09/20/2016. | 09/20/2016. | Expiration. | ..........cceve... ..2,225,809 | .1,958.0300 ....48,096 89,031 b I 0 X0 <) SOOI I (36,072) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | ROYAL BANK OF CANADA .| 09/21/2015. | 09/20/2016. | 09/20/2016. | Expiration. | .. ..2,588,861 | .1,958.0300 ..61,799 116,497 # (26,375) .(46,349) B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BARCLAYS, 10/07/2015. | 10/06/2016. | 10/06/2016. | Expiration. ..3,577,029 | .1,979.9200 82,492 175,427 # (33,548) .(68,743) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... NA......... . | CITIBANK.. .| 10/07/2015. | 10/06/2016. | 10/06/2016. | Expiration. | .. 110,325,520 | .1,979.9200 203,129 392,386 [ (68,829) [ o ....(169,274) B
S&P 500 CALL OPTIONS........cccccoeecee EQUITY INDEX PRODUCT................ NA........ BARCLAYS........cooovvmmmmmnnernnnnvcnnnninnnns cveveeeeenees | 10/07/2015. | 10/06/2016. | 10/06/2016. | Expiration. | ................... ..2,071,039 | .1,979.9200 ...46,192 90,094 *#| ......(15,543) (38,494) B
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................ NA......... BARCLAYS.......ooovrvemrnrvvcrrrvvsrrnvnvenneeevnsesnnenees | 10/07/2015. | 10/06/2016. | 10/06/2016. | Expiration. | ................... ..1,328,337 | .1,979.9200 63,762 #| . ) (26,982) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS .| 10/07/2015. | 10/06/2016. | 10/06/2016. | Expiration. | .. ..2,291,867 | .1,979.9200 114,598 #| . ) .(48,241) B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MERRILL LYNC! 10/21/2015. | 10/20/2016. | 10/20/2016. | Expiration. ..2,956,821 | .2,030.7700 # ) .(54,115) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | MORGAN STANLEY.. .| 10/21/2015. | 10/20/2016. | 10/20/2016. | Expiration. | .. 11,169,235 | .2,030.7700 #| . ) ...(184,407) B
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................ NA........ MORGAN STANLEY....coovvvvvvvcrvrrinns cveieseiniens 10/21/2015. | 10/20/2016. | 10/20/2016. | Expiration. | .................. ..1,624,616 | .2,030.7700 ....34,083 63,513 b — 022) (28,403) B
S&P 500 CALL OPTIONS..........cccocceee EQUITY INDEX PRODUCT................. NA........ MORGAN STANLEY....oooovevmmvvernvninns cvereserenees 10/21/2015. | 10/20/2016. | 10/20/2016. | Expiration. | .................. ..2,030,770 | .2,030.7700 B4 | s | e | 94,077 | oo #| ........(9,646) (38,979) B
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT... N/A... . | MERRILL LYNCH... .| 11/09/2015. | 11/06/2016. | 11/06/2016. | Expiration. | .. ..4,145,652 | .2,099.2000 80,298 B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MORGAN STANLEY.. 11/09/2015. | 11/06/2016. | 11/06/2016. | Expiration. 11,125,760 | .2,099.2000 ..206,174 B
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT... N/A... . | MORGAN STANLEY.. .| 11/09/2015. | 11/06/2016. | 11/06/2016. | Expiration. | .. ..1,259,520 | .2,099.2000 ....24,667 (22,611) B
S&P 500 CALL OPTIONS............c...... EQUITY INDEX PRODUCT................. NA. o | A MORGAN STANLEY.....ooovvvvvvvveveriinns ceereverenens 11/09/2015. | 11/06/2016. | 11/06/2016. | Expiration. | .................. ..1,049,600 | .2,099.2000 ....21,955 # 255 (20,126) B
S&P 500 CALL OPTIONS..........ccovvvene EQUITY INDEX PRODUCT................ NA oo [ A MORGAN STANLEY.......cooovviivrcirs v 11/09/2015. | 11/06/2016. | 11/06/2016. | Expiration. | ................... ..1,679,360 | .2,099.2000 L3177 # 384 | s | e (34,629) B
S&P 500 CALL OPTIONS..........cccc.... EQUITY INDEX PRODUCT................. NA. o | A MORGAN STANLEY......coovvvvrvvevrvninns cverererenens 11/09/2015. | 11/06/2016. | 11/06/2016. | Expiration. | .................. ..1,679,360 | .2,099.2000 ...44,105 b Y 7T T I (40,429) B
S&P 500 CALL OPTIONS........ccooovvevnne EQUITY INDEX PRODUCT................ NA oo [ A MERRILLLYNCH......cccooovvervvviiirennss cvvvnvenennnn | 11/23/2015. | 11/20/2016. | 11/20/2016. | Expiration. | ................... ..2,873,027 | .2,089.1700 ....67,642 b1 18,648 (62,005) B
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Counter Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) party Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Clearing Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central house | Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.J/A.C.V. Accretion | Recognized | Hedged Item| Deferred (b)
S&P 500 CALL OPTIONS..........ccooeeeee EQUITY INDEX PRODUCT................ NA | A CITIBANK ....ccteeeecrestsescsssssesssssescsieess eveveseeenees 11/23/2015. | 11/20/2016. | 11/20/2016. | Expiration. | .........ccccc.... ..9,832,930 | .2,089.1700 | ....... 199,843 | cooooovceeenececeeeeees | cevreeeeeneneeeneeeeees | s 373,659 # 8,653 .......(183,190) B
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................ NA. | A CITIBANK ......ooiireieiiscieisssscsiscscisiiisss cveieieieiees 11/23/2015. | 11/20/2016. | 11/20/2016. | Expiration. | ...........c....... ..1,851,520 | .2,089.1700 39,855 | ...ooovevvvevenennnnnns [ eomsmnmsmnmnnnnnninnnns | v 74,986 | ...ooooovevvvrvr | | e 1791 | | s (36,533) B
S&P 500 CALL OPTIONS..........cccocccec EQUITY INDEX PRODUCT................ NA | A BARCLAYS.......ccoovvvmmmmmnmnrnnnennnnnninnnnseveveeenenees | 11/23/2015. | 11/20/2016. | 11/20/2016. | Expiration. | ................... ..1,583,781 | .2,089.1700 38,784 | ..ooooeveeiveiivininns [ onsmnniiiminniiiiinns | v 70,298 (35,552) B
S&P 500 CALL OPTIONS. .. | EQUITY INDEX PRODUCT... N/A... .. | CITIBANK....... .| 11/23/2015. | 11/20/2016. | 11/20/2016. | Expiration. | .. ..1,200,754 | .2,089.1700 | .........31,410 53,297 (28,793) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | MERRILLLYNC .| 12/07/2015. | 12/06/2016. | 12/06/2016. | Expiration. | .. .| ..3,339,917 | .2,091.6900 68,165 w1874 | | (68,165) B
S&P 500 CALL OPTIONS........cooovvevnne EQUITY INDEX PRODUCT................ NA. o [ A CITIBANK.....cooovvererrenriereenserrnnnies evererssenens 12/07/2015. | 12/06/2016. | 12/06/2016. | Expiration. | .........cccceeeee 110,392,663 | .2,091.6900 | ........ 198,344 389,733 b1 19,461 | v ..r(198,344) B
S&P 500 CALL OPTIONS..........cccocecee EQUITY INDEX PRODUCT................. NA | A MORGAN STANLEY.....coovevrmevevnnninns cverescrenees 12/07/2015. | 12/06/2016. | 12/06/2016. | Expiration. | .................. ..1,464,183 | .2,091.6900 | ......... 29,618 | ..oooooooueiviiierinnns [ eovrmimimiiniiiiiiiiins | e 58,569 # 2,937 (29,618) B
S&P 500 CALL OPTIONS........coovvvevnne EQUITY INDEX PRODUCT................ NA. o [ A BARCLAYS......ooevvvveeirmensernrrreiiinins evvnnnennnns | 12/07/2015. | 12/06/2016. | 12/06/2016. | Expiration. | ................... ..1,353,202 | .2,091.6900 29,539 58,865 # 3,009 (29,539) B
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS .| 12/07/2015. | 12/06/2016. | 12/06/2016. | Expiration. | .. ..1,451,044 | .2,091.6900 35,713 # 3672 (35,713) B
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT... N/A...... [A. .. | MORGAN STANLEY.. .| 12/07/2015. | 12/06/2016. | 12/06/2016. | Expiration. | .........cccooceee | wvvees 836,676 | .2,091.6900 23,104 *# 2,368 (23,104) B
S&P 500 CALL OPTIONS...........ccocccec EQUITY INDEX PRODUCT................. NA. o | A WELLS FARGO......ooocvrvvnrnrvrvinniiiinies evevevirenens 12/21/2015. | 12/20/2016. | 12/20/2016. | Expiration. | .................. ..3,187,207 | .2,005.5500 | ..........73,929 # (CH-7() ) Y IS (73,929) B
S&P 500 CALL OPTIONS.......ccooovvevnne EQUITY INDEX PRODUCT................ NA. oo [ A BARCLAYS......oocvvvveeirmmmmecnnereiieninsevnnnnnns | 1212112015, { 12/20/2016. | 12/20/2016. | Expiration. | ................... 111,365,288 | .2,005.5500 | ......... 228774 | oo | v | 0000n426,209 | M e (13,008) | oo ennn(228,774) B
S&P 500 CALL OPTIONS................. EQUITY INDEX PRODUCT................. NA. | A BARCLAYS.......ccoovvvmmrnmmnnnnnvvnnnnnninninsevevenenenees | 122112015, | 12/20/2016. | 12/20/2016. | Expiration. | ................... ..1,987,132 | .2,005.5500 | ......... 42,387 | ... | wommmmmnvrmmminnininnns | cerneneenn 79,484 | i, M el 28T4) | i | (42,387) B
S&P 500 CALL OPTIONS, .| EQUITY INDEX PRODUCT.... N/A... . | BARCLAYS.... .| 12/21/2015. | 12/20/2016. | 12/20/2016. | Expiration. | .. ..1,074,032 | .2,005.5500 | .........24,999 | ..o | v | e 41,255 | M e (1453) | s .(24,999) B
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BARCLAYS, 12/21/2015. | 12/20/2016. | 12/20/2016. | Expiration. ...1,573,536 | .2,005.5500 # (2,654) .(43,529) B
0089999. Total-Purchased Options-Hedging Other-Call OptionS ANG WEITANES..........vuuuuiriuusserrresssersrssseesessssesssssssess s sssss s ssss st sens snssssssessssssssssssssensssssnssssssssssssssssssssessssssssnsssssensssssssnssssssssssssnssssssssssssssssssnssssssssssssssssssseees | o0eee 016,228 | cvvvvnnnnrinnnnn0 | ovsssnnirssnnen0 | 00006,792,162 | v, 0 KX ..(2,149,073) | .ovvvrvan 0| ....(4,964,674) 0 0 0 XXX
0149999. Total-Purchased Options-Hedging Other JER | [ 0] ... 6,792,162 | ... 0 KX)| ..(2,149,073) | ..o 0 | ...(4,964,674) 0 0 0 XXX
0369999. Total-Purchased OptionS-Call OPHONS BN WAIANES............irrussereressireresssessssssseesessssesseseseeess s eeeess 8444881048881 £8 1881444888440 £8 44448 E8 1045 £E80041E8 8044 E£ 184011844 EEE 4440481008881ttt snnnsns | snees 9,016,225 [ .o | e 0 [ .6,792,162 | oo 0 KX ..(2,149,073) | .ovvvrranen 0 | ...(4,964,674) 0 0 0 XXX
0429999, TOHaI-PUICHASEA OPHONS......oooes L | s 9,016,225 | ..o | 0 | 6,792,162 X ..(2,149,073) ....(4,964,674) 0 0 0 XXX
1409999. Total-Hedging Other. ,016,225 ,792,162 X)| ..(2,149,073) ...(4,964,674) 0 0 0 XXX
eI 0000000000000 0000000000000 0000000000000 0000000000000 0000000000000 0000000000000 OSSOSO SUUPTSTONTTTSOTTOTOTOIOTY oo 9,016,225 | ..o | 0 | 6,792,162 X ..(2,149,073) ...(4,964,674) 0 0 0 XXX

(a) Code Description of Hedged Risk(s)
A Equity Index
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

B Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 Index.




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

Sch. DB - Pt. B - Sn. 2
NONE
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement|  Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desig
BARCLAYS.......ovierrieeereeeeeinne Y... ) S 1,489,592 1,489,592 11,489,592 0
BNP PARIBAS NY...... Y.. Yo ...1,612,541 1,612,541 1,612,541 11,612,541 0
CITIBANK ...ttt Y... ) S 3,571,050 3,571,050 3,571,050 [ oo | e 3,571,050 0
CREDIT SUISSE........coooiirminrieriiicisrinns Y. | . 834,168 834,168 834,168 834,168 0
MERRILL LYNCH. ...ttt Y... Neeierne | e | e 1,511,519 1,511,519 1,511,519 1,511,519 0
MORGAN STANLEY Y. Yo | e 40,000 3,057,881 3,017,881 3,057,881 .3,017,881 0
ROYAL BANK OF CANADA..... Y... | T S 108,939 108,939 ...108,939 0
WELLS FARGO..... . Y N ,225,019 1,225,019 1,225,019 1,225,019 0
0299999, Total NAIC 1 DESIGNAHON. ...ttt s ek te et E ettt | onbressnssenssns e senes 40,000 | .. 13,410,710 0 13,370,710 | oo 13,410,710 L0 ...13,370,710 0
0999999, GIOSS TOAIS.......ourvuveiersieseririeis ettt s b e S84 1R e R b it | erter st 40,000 | .ooovrrrirennnne 13,410,710 0 13,370,710 | covvveerirene 13,410,710 | coovvoevereeesceis (V1 IR 13,370,710 0
1. Offset per SSAP No. 64
2. Netafter right of offset per SSAPNo.64 e 13,410,710 | oo 0




€c3

Annual Statement for the year 2016 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorIV)
Collateral Pledged to Reporting Entity
MORGAN STANLEY. CASH BANK OF NEW YORK (141003) 140,000 |.... XXX
0299999, TOAIS.........cveveeeiiieiiseieietie ettt ss s s st b st s s b s s s s b s e sessess  Sbsessesesses e sesses s b s e s esse S e ks RS AR S s RS seS oA ee RS AR A eSS RS see RS SR e RS S esee A s A eet e s s s eseetente  S4sessiesaesetessesseseesest e b s e s LA e s e A e R eSS b AR LA SR e A eSS L AR R AR A e RS s bR RS b RS b s s st b st s b st nsens | shentesaeseesnsenses st 40,000 XXX
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Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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 D
PNC Bank Pittsburgh, PA..........ooiiiiiiiis | s (4,687,083) | XXX
Bank of New York Mellon New York, NY. 34 3 24,034 | XXX
The Neighborhood National Bank. National City, CA . 201 16 100,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 235 19 (4,563,049) | XXX
0399999. Total Cash on Deposit XXX XXX 235 19 (4,563,049) | XXX
0599999. Total Cash XXX XXX 235 19 (4,563,049) | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (3,345,077)
2. February. 704,015
3. March (1,543,057)

4. April (3,339,989) | 7. July. (5,064,383)
5. May 1,562,633 | 8. August. (1,511,898)
6. June 82,446 | 9. September. (1,627,755)

10. October.

(627,677)

11. November.

(879,505)

12. December.

(4,563,049)

E26
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Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1
Description

2
Code

3
Date Acquired

4
Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7
Amount of Interest Due & Accrued

8
Amount Received During Year

NONE




Annual Statement for the year 2016 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 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........cccocomercmnricncncen AL | i
2. Alaska
3. ANZONA.....coic
4. AKansas........comerreiineenen AR | i B.... |LIFE INSURANCE 260,866 263,348
5. California...
6.  Colorado.... M
7. ConnectiCut..........coovvemeriennriencnen: CT i
8. Del
9. District of Columbia .
O o 10T OO LIFE INSURANCE 125,375 126,328
11.  Georgia . . | LIFE INSURANCE 35,105 35,372
12.  Hawaii HI ..
13.  Idaho. [0
14.  lllinois 1L
15, Indiana.......cocooveevnnninecieniins IN|..
16. lowa A
17.  Kansas,
18.  Kentucky...
19, Louisiana........ccccuevererereenerirnenees LA s
20. Maine ME] ..
21. Maryland MD | ..
22.  Massachusetts...........cccoeenereunecd MA| ... B.... |LIFE INSURANCE 501,500 505,313
23.  Michigan MI ..
24, Minnesota.......cocouuvereenreeeneriinenns MN] ..
25 Mi ippi V] I
26.  Missouri.
27.  Montana....
28.  Nebraska.......ccooererrerereerrrnenee NE | i
29.  Nevada
30.  New Hampshire. .
31, New Jersey...oecnneeenereeee Nd | i
32.  New Mexico. . | LIFE INSURANCE, 115,345 116,222
33.  New York... R
34, North Carolina...........cooceevevrercnen. NC]| ...... B.... |LIFE INSURANCE 411,132 429,291
35.  North Dakota.
36. . | LIFE INSURANCE 5,052,229 5,427,103
37.
38.  Oregon
39.  Pennsylvania
40.  Rhode Island............ccccouvvirennnrienns {1 I
41, South Carolina...........ccoeeveveennuees SC|.. . | LIFE INSURANCE 170,510 171,806
42.  South Dakota SD|..
43, Tennessee.........owrrnreereenne 1\
44, Texas.
45, Utah..ooceeeceens
46.  Vermont.
47.  Virginia . | LIFE INSURANCE 510,341 532,662
48.  Washington .
49, West Virginia......c..oveveeereererennnc WV e
50.  Wisconsin..
51.  Wyoming... .
52.  American Samoa..........cccc..cernere AS |
53.
54.
55.  US Virgin Islands..........cccc.ccovvvennec AV/ I
56.  Northern Mariana Islands..
57.
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 5,052,229 5,427,103 2,130,174 2,180,342
DETAILS OF WRITE-INS
B80T, s | s
BB02. v | s
BB03. s | s
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)
(Ling 58 @bOVE).......cveuereeereererreeee XXX XXX 0 0 0 0
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