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Statement as of June 30, 2017 o the GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS et nneen | fnetennenns 26,672,229,025 | ....covevveerenieiereniens | e 26,672,229,025 | ........... 24,914,680,637
2. Stocks:
2.1 PrEfermed STOCKS. ...ttt et snensns | essesseseneeens 63,324,144 | ..o | e 63,324,144 | ... 59,426,687
2.2 COMMON SIOCKS. ....rvuvrrererresresssesseessssesssssssasessssssssessessssssessesssssnsssssessesssssessessanssnssnsss | sessessesssnssns 901,176,579 | c.vvoveercrreens 1,000 | oo 901,175,579 | covvereen 852,042,509
3. Mortgage loans on real estate:
3 FISEIENS et ntens | eernienseenne 931,135,907 | ..o | v 931,135,907 | ceovvvvereen 890,163,721
3.2 Other than firSEHENS.........ccierrieiirrrereeeesi et senis | seteseseesssess s nsssnees | setesssssness s nessnessnens | sesisesssesinesesene e resenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES). ... errer e eeeeseiseeseeeeseesesseessesseesesssesseesessessese e st ess s e ssessess e ssessessenssnssesss | seessessessasssnssassassssssestassns | sressesssssssssessossnsssnssessansnne | sesessssssessessssnsssessessnnens [0 OO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cveiviicveciii ettt bbbt ssenas | sbsssssesssssnaan 88,069,416 | ....coveeerereeeereereeiieeeens | eereeiererenenns 88,069,416 | .....ccovveeee. 87,885,464
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......erveeereireeeeieiseesseeeeesesseees | eeeesessssesessessesssssssestasis | sressesssssessassasssssessessassns | sssessssssessessssssssessassasens [0 TR
5. Cash ($.....19,447,048), cash equivalents ($.......... 0)
and short-term investments (3.....699,408,211).........cooecurrmereeceeceeceeceeeeeeseeseeeeeesieesseenias | coeerseesseseans 718,855,259 | ..voveeeeireeeeeeereeeeeeeeen | eveeeverenienns 718,855,259 | ...cceveee. 436,319,508
6. Contract loans (including $.......... 0 PreEMIUM NOLES).......cvivirerrciieieieirerese et ssessanes | crensessesinens 105,318,413 | oo | cveveiinienens 105,318,413 | .cocverneee. 108,451,305
7o DEIIVALIVES. .....oveereeeericeise sttt ettt nnnins | eesseeetieninas BT5,178,641 | ..ooeeoveeceieeeeerinceiens | v 575,178,641 | ...coovevernne 479,454,184
8. Other iNVESLEA @SSELS.........cvevuerireeiirieciierieesis ettt | reeesiesenee 614,332,020 | ... | e 614,332,020 | .c.ovvvvennes 503,012,067
9. ReCeIVADIES fOr SECUMHES.........ucvuuiviiiciicii bbbttt nsins | sbsesiiessiessansees 3,885,258 | ..o | s 3,885,258 | ...ccvveviri 1,597,045
10.  Securities lending reinvested COIAETAl ASSELS..........ceieiciiiiecesre e | sresessssesesss s | essesessssesesssssssesessssssens | esessssesesiesessesesssssnsns {1 RN
11, Aggregate write-ins for iINVESEEA @SSELS..........ceviiiviiieieiciseesese s sntenes | stesesissessesssssssssensessnead (01 P [0 I {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ovuurvierinecenermrrieiresesnerieesenens | ceveneeens 30,673,504,662 | .....oovvverrrirerirns 1,000 | ..o 30,673,503,662 | ........... 28,333,033,127
13. Title plants less §......... 0 charged off (for Title INSUFETS ONIY)........cveviveiieieieiiieiieeissieseiiees | cereisssessesiesssssssesessssssens | siesessssessesssssssssesssssseses | siessssessessesssssssessessssasee {1 TN
14.  Investment income due and 8CCTUEM............c.ocuuiiiiiiieiieiieieieri i ssensis | eesisesenesones 252,401,772 | oo 385,007 | .o 252,016,765 | ......ccoouce. 239,030,109
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............ccccccvvees | vvvrevrreirennns 2,033,290 | .oveverirrieiriinens 10,763 | oo 2,022,527 | oo 1,352,287
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccovveerereinnes | corevereieirenns 9,805,292 | ..oovvvrvrririnnns 1,381,883 | oo 8,423,409 | ...coovvrrirn 8,717,714
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) ettt ettt sttt entns | arssestent st s st st s estentents | ersestestnsestentansestensentntns | essesssessestentens e sressentnes 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUETS.............ccvuiveveieeieieeeee s ssiens | ereesessessesessnns 5,055,151 | oo | v 5,055,151 | covveverrrera 1,953,724
16.2 Funds held by or deposited with reinSured COMPEANIES............cccveuiviieeieiieieicieiieies | ceveieseseiis s ssssssssens | sesiesissesesssssssssesssssseses | soesessessesssssssssessessssssens 0 [
16.3 Other amounts receivable under reinSurance CoNracts...........ccoevveevevereeenseeereveeeenens | cevervveererenennnns 5,245,233 | ..o | e 5,245,233 | c.oooveeeine 5,089,809
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cceueieveciisiiciesieee e | covesesstese s sssessenes | essesssssssessesssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccooeevveeees | ceveveieivenaee. 13,207,868 | ...cooveeveercrereecreeeeeeenes | ceveeerieeienns 13,207,868 | ...cocveveeeereeeerereeeereeeinne
18.2 Net deferred taX @SSEt.........covuiiiiiiieiie st | coonesinesinesis 53,257,011 | oo 1,163,507 | .oocvorirrerinene 52,093,504 | .....cccoovunne 58,779,885
19.  Guaranty funds receivable or 0N dePOSIt............cceuviueieicreieicese e | eereaese e ST7,019 | oo | e 577,019 | oo 1,094,126
20. Electronic data processing equipment and SOftWArE.............ceuiveieiiinisieeseeeseeseeienes | cveesesessesiesens 1,790,974 | oo | e 1,790,974 | oo 2,183,770
21, Furniture and equipment, including health care delivery assets (§.......... 0)ereirirererieirrieseiiens | e | e | eressrese s nans (1 TR
22. Net adjustment in assets and liabilities due to foreign eXChanGe ratES.........cccvveiiirieieieiieis | e | cereiessesesssesessienes | sresiesessesessssssessessssenee {1 TN
23. Receivables from parent, subsidiaries and affiliates..............cooveririeienieiesceesseenies | e 1,484,078 | ..o | e 1,484,078 | .o 45477
24. Health care (§.......... 0) and other amOouUNtS FECEIVADIE...........c.cveieiiieieiceee e | et sssesessssienes | eoesesssssssesssssstesessssessenss | ssesssssssessessssassessessnsenes {1 RN
25.  Aggregate write-ins for other than invested @SSEtS...........oeeieieiccesieeee e | cerssiesessnead 652,320,593 | ...coovvverenne, 3,283,867 | ..ocvvrnnen. 649,036,726 | .....cocveuen 650,225,718
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........ovururieirireirnieeensisisessseseesssssssssssessssssssssssesssssessne | sessessenes 31,670,682,943 | ....ccevvnnnnn 6,226,027 | ........... 31,664,456,916 | ........... 29,301,505,746
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........cuceeveres | revrrerernieneireiniinensiininnes | eoreiresiseeseesessssessessssssnnes | seesesessesssessesssessessessnes [0 TR
28.  Total (LINES 26 AN 27)......vurerereriieeeeisireessseseessessssssesssssssessssssesssssesssssessesssssessesssssssssessenes | soessessons 31,670,682,943 | ......ccovvrnnnnn 6,226,027 | ........... 31,664,456,916 | ........... 29,301,505,746
.................................. L1 RN
.................................. 0
.................................. L1 RN
1198. Summary of remaining write-ins for Line 11 from overflow page...........cco.ewreerrunenreneineenninees | coveereeeeineineieesesenensennd [0 RN L0 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......civeeririiierciiiecisie s | cvrsiessssssiesssssssensesssaees (01 P [ I {0 I 0
2501. Funds held @s COlALEIaL.............cceuevieieiccieieecee ettt esen st s tesens | ereeessenansenas 375,435,479 | oo | eveeeverenieins 375435479 | ...cceuee. 380,001,368
2502. Company-0wned life INSUIANCE..........c.cceiiviiireieieiesiei ettt sssssssenes | sensessesssnes 186,137,490 | ..o | cvereiinienins 186,137,490 | ...ccoevneee. 183,182,384
2503. Accrued contractual f8 INCOME............oveveeeeeeeeeeeeeeeeeeee ettt enenes | ereresesesesesees 27,003,625 | ..o | e 27,093,625 | ..o 26,907,013
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccocvvevenisieneseieniens | orveieieiiennn 63,653,999 | oo 3,283,867 | .cooorerirnnnns 60,370,132 | .oevrireran 60,134,953
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cocivrerirereceinemmesssiessenessesssesesens | senssseeesenss 652,320,593 | ....oovirriiiinnes 3,283,867 | ..o 649,036,726 | ...t 650,225,718




Statement as of June 30, 2017 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

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

37.
38.
39.

Aggregate reserve for life contracts $.....26,835,009,499 less §......... 0

included in Line 6.3 (including $.....18,667,765 MOACO RESEIVE)..........couurirriririieiieiiesieissssissssse s
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ceuieeririrriieeireireeiseisee sttt ssessesssenns
Contract claims:

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

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

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

less §.......... 0 discount; including $.....17,696 accident and health Premiums..............ccc.ovververeeerveeeeeeeeeeceeeeeecees e
Contract liabilities not included elsewhere:

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....5,976,035, accident and health §.......... 0

and deposit-type contract funds $.......... 0ttt bbb A bRt b e a ettt
Commissions and expense allowances payable on reinsurance assumed. .
General eXPENSES AUE OF BCCIUBH.............cvuivriviieiieiciesse e sea ettt bbb bbbttt bbb s s ss bbb bbb s s s st
Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense

allowances recognized in reserves, net of reinSUred AllOWANCES)...........ccviieieiiinieeiee ettt nans
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES............covuiriiviiieicisee e
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns
UNEarned iNVESIMENT INCOME........c.cuuiiuieieieiieeire ettt bbbkt
Amounts withheld or retained by company as agent OF tTUSEEE............c.eueuiueieiesee et
Amounts held for agents' account, including $.....1,360,337 agents' credit balances.
Remittances and items NOt AlIOCALEA. ...........c.cueuririeii bbb
Net adjustment in assets and liabilities due to foreign EXChange rates..........ccoveieiirieiieiceie et
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... ettt bbbttt
Dividends to stockholders declared and UNPAIG............coieieiriiiieieiieie ettt
Miscellaneous liabilities:

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

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

................... 26,835,009,499
38,136,148
..................... 1,339,897,077

........................ 148,980,110
............................... 269,112

............................... 309,240
.......................... 71,297,939

............................ 5,976,035

.......................... 19,825,682
370,413,244

................... 24,977,541,700
36,491,647
..................... 1,341,690,862

........................ 139,230,981
............................... 236,036

............................... 218,444
.......................... 71,284,054

............................ 5,549,150

............................ 7,064,334
............................ 9,706,779

.......................... 22,136,128
5,621,439

29,576,500,194

27,325,096,976

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

..................... 2,085,444,222

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

1,973,896,270

2,087,956,722

1,976,408,770

................... 31,664,456,916

................... 29,301,505,746

2501.
2502.
2503.
2598.
2599.

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

........................ 375,435,479
............................ 9,323,662
6,291,472

........................ 380,001,368
............................ 7,539,412
6,493,603

3101.
3102.
3103.
3198.
3199.

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

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

3401.
3402. .
3403.
3498.
3499.

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

Qo3




Statement as of June 30, 2017 of e GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccccceevveeieiceesiecseeeeeceens | e 2,454,544 390 | ........... 2,283,358,497 | ........... 4,241,839,805
2. Considerations for supplementary contracts With life CONINGENCIES..........ccoiuieieiiieieicisieesse et ssees | sessessssessesssssssessessssessesss | essessessssessessssessessessssenss | essessesssssssessessssessessssnes
3. NEtINVESIMENE INCOME......oveiiiticice ettt bbbt s bt nsanannns | sbenbessesanes 813,235,608 | .............. 487,267,915 | ........... 1,185,149,008
4. Amortization of Interest Maintenance Reserve (IMR) 9,523,775 ...9,036,076 ...19,806,354
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES..........ccuvveeiriieieiiieieieissseeissseseenes | seressssesessssessesssssssesenns
6. Commissions and expense allowances on reiNSUrANCE CEAEM...........viuiieiriiiiieieieieie st sss e ssessssessenns | sssessssessesnsns 3,794,433 | oo 3,560,438 | ..cooverrrnnn 6,479,606
7. Reserve adjustments on reiNSUFANCE CEABM..........ouriiiinieieiiieie ettt st ense s ssnns | essesssansesss (1,470,103) | covevervrrnes (1,316,272) | ccvovverernnn (1,853,216)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
FTOM SEPATAIE ACCOUNLS.........uevuiieiieiseiiieie ettt s e s s n st s b tensanns | sbsesastessessssensessessnsassessns | aesessessnsessessnsassessessntantes | setessessessssassessessnsessesnsas
8.2 Charges and fees for depoSit-type CONIACES.........cvvveiiiiieiieciiee ettt seses | esesassessesanes 4,093,734 | ..coovvre. 3,697,143 | oo 8,277,135
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.......c.vuiiviiiiriirieieieieie e sss st sssessesssssnsenses | sessssassesenas 32,944,590 | ..cocevenen 29,597,831 | oo 61,663,078
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne ..3,316,666,427 2,815,201,628 ..5,521,361,770
10, DEAN DBNEFIES.......vveveceeciieiicce sttt sttt ntns | ensensnrienaas 11,074,140 | ................ 12,780,674 | ................ 23,718,210
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS)........c.eureuireierernisieieeseiessesssessesseseessesessssessenss | cseesssesensenns 1,405,735 | oo 21,662 | o 397,675
12. Annuity benefits .289,093,326 489,807,898
13. Disability benefits and benefits under accident and health CONtraCtS...........coucvieiieiicicce s | cerevesiniserenes 1,144,608 | ........c0o0e0.....999,195 | L 2,127,619
14. Coupons, guaranteed annual pure endowments and Similar DENETILS............cccvceiicveiicee s | erereses e
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type CONtract fuNdS............ccveveerieercirireieeceee e 69,361,183
18. Payments on supplementary contracts with life contingencies roee | e 2,464
19. Increase in aggregate reserves for life and accident and health CONtracts..............cocevicvececciieeccee s | cvereeienas 1,859,112,301
20. TotalS (LINES 1010 19)...uuivuirieeieiiesiscie ittt sttt s s entensans | ansessnens 2,890,727,408
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccoeveveres | wovvrrrireinne 139,523,137 ...127,965,860 | ......c.nc... 241,270,606
22. Commissions and expense allowances on reiNSUranCce aSSUMEM............c.cvuevcvieerevcressseeisesssessssssessssssesssessessssssssssssssens | seves 321102 | e 434,405 | ..... ....834,262
23, GENETAl INSUTANCE BXPENSES.......oeveeveieerretesessessesssssssssssssssssessessssessesssssses s sessssse st s s st es e bsstessessssessssssssssssesssssssessesnsassesanss | eves ...45,831,146 39,011,135 | ... ...719,475,811
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 4,487,831 ...4,560,825 8,469,723
25. Increase in loading on deferred and uncollected premiums............ 284,517) .(486,142)| . 294,082)
26. Net transfers to or (from) Separate ACCOUNES NEE Of TEINSUIANCE.............ccuevieeiereeice e ssses e ssstes s sesss s ssssssssssssens | sressessesissssessssssssssssesns | svsesissessessssesssssesssssssasses | sesessesssesssssssssssssssssanses
27. Aggregate Wite-inS fOr dEAUCHIONS..........cuuieririrricieirs sttt st s st ssessensensns | sbsessastssssessasssnssnssnstans [0 P { R 0
28, TOtAIS (LINES 20 0 27)....uurvrevererireireerneesisresssssss e ssessssssessssssssssssessesssssessessassssssessassassssssessessnssessesssssnssnssessassssssessassnssnssons | sses 3,080,606,107 2,660,591,979 | ..... 5,157,032,903
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..........c.ccccoeeeee | covvevernnnae 236,060,320 154,609,649 | .............. 364,328,867
30. Dividends t0 POIICYNOIAETS. ........c.vuiveiiicieiicteieece sttt e b e se b bt b et s a b s et es s s s snsebensnns | sssessssssesessnsesanans 7584 | oo L 16,661
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | ..... .236,052,736 154,598,038 | ..... .364,312,206
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)............ovurererrerrenirneinniniseeseeseesseeesseesseseseseens | essssesseseens 92,390,110 | .oovvvvivenen 76,955,542 | ..cocvnvne. 181,718,961
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105$es) (LiNe 31 MINUS LINE 32)......c.ovururirrirrrirrirrinienseeessisesessissesesssssssssssssssesssessessesssssssssessessesssessessesssnssns | ssesssssessns 143,662,626 | .....cccenve.. 77,642,496 | ..coconve. 182,593,245
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(94,328) (excluding taxes of $.....5,135,664 transferred t0 the IMR)............ccc.ovveeveeeveeerereeeeereeeeeeesseeseesssesssesssenees | eevesrieesssenees (1,596,611) ] ..coevenn. (44,897,741 ............... (34,649,367)
35. Netincome (Line 33 plus Line 34).......... . .142,066,015 32,744,755 147,943,878
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOM YEA.......c.eveuiiireerririeireisesssieie st sss s ss st ssssessessessnsessessnsns | sssssessens 1,976,408,770 | ........... 1,721,338,724 | ........... 1,721,338,724
37. Netincome (LINE 35).......cuueiveiecreieeieieieses et . 142,066,015 | ... 32,744,755 147,943,878
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....14,980,345...........cc.ccooverreererrieerieerieeieeiieeis | coveeiesiennns 88,217,836 | .oovvenen. 124,190,273 | ..covvnvee. 245,476,256
39. Change in net unrealized foreign exchange Capital GaIN (I0SS).........vueeuiirieiiiniieeiseie et sssessssssses | sesesessesssssssassessessstessess | sessesssssssessessssessesssssnsesse | essessessessssessessssessessesnes
40. Change in net deferred income tax (4,582,068) | ... ...5,598,267 |. ..(233,375)
41, Change in NONAAMILEEA ASSELS...........cciuiiicriiiicieiee ettt bbb a bbb s sttt s s e s bnas | evesssnsesinns 13,321,762 | ..ocveee. 16,499,031 | ...coevve 29,630,979
42. Change in liability for reinsurance in unauthorized and certified COMPANIES..........cccrivrreieirinieesse s
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in @SSt VAlUGHION TESEIVE. .........c..c.eueeeieeiiereee ettt ettt ettt bbbt s e ss e sessssanes
45, Change iN trEASUNY STOCK........cvicveviriieiiicie ittt st a bbb st bbb b bt bbb bbb s s s b naebenas
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StAtEBMENL............c.cvevieiieieee ettt anens
48, Change iN SUIPIUS NOES........cvuevievirerevietese ettt s s sttt s s bt s s s ss s sae st st s st essesanssnssssessesans | stistessessssssessasansssssssessns | avsesissessessesnssssesssssssasses | sebessesssessssssssnssssessssnses
49. Cumulative effect of changes in aCCOUNtING PIINCIPIES............ceiicveiicieice et snaes | sresessssssesssesessnssessssesens | essssssessssesessssssesesesesans | avsesesssesesssssesns (4,607)
50. Capital changes:

50.1 Paidin.....cccovrvverenes
50.2 Transferred from sul
50.3 Transferred to surpl

rplus (Stock Dividend)
US et rerueeeseeesseees st st

51. Surplus adjustment:
BT PAIA UMttt ettt
51.2 Transferred to capital (STOCK DIVIAENA). ..ottt sss s st ess s ssessssssessens | sessesssssessessassssssessassassns | ssessnsssessessesssnssessessansnss | sessssssssmssossnssessessanssnsans
51.3 TranSferred from CAPILAL.........ccc.virirririeieris sttt sttt ss st ensans | sestesssssessessansnssessestensns | stenssssessestentnsestentensnns | antsssnssentens st st st st
51.4 Change in surplus as a result of reinsurance (1,097,872)| ... (576,056) | . ..(784,012)
52. DIVIAENAS 10 STOCKNOIAETS. .......cveieceecirireiicieie ettt sttt (85,000,000) ....(25,000,000) ....(140,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS.........c.ruurirrerrerirrireireieisesinsieesssssssssessssesssssssssessssssssssssessessesssssesssnsesss | sessssseessssenssns s 94,889 | overresrrarnnenseD06,128 | coviivinninninns 1,106,725
54. Net change in capital and surplus (Lines 37 through 53).... 255,070,046
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccurueiercveirieeeee et seesnes | evensesans 2,087,956,722 | ........... 1,893,821,834 | ........... 1,976,408,770
DETAILS OF WRITE-INS
08.301.  Contractual MAer fEE INCOME........ciuiiieieiieieieieies ettt s st sntensenaes | sesnsessesanes 27,487,357 | oo 24,792,356 | ....ccccounee. 51,865,556
08.302. Interest on company-owned life insurance v | e 2,955,107 2,676,818 | ..o 5,944,430
08.303. Reinsurance experience refund..........ccocevveneeieresneneienns N - 2,489,940 2,115,014 | ..... .3,828,473
08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAgE.........cceuirieiiirieese e ssssesenes | cesessssasseesinnens 12,186 L3643 | 24,619
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiN€ 8.3 @DOVE).........uuuruuiiriiieririniisiinerisisssissessesenessessesenssnssnessessnsenens | eone ...32,944,590 .29,597,831 | ... ...61,663,078
2700, bR £ f SRS R £ AR e bbb nes | Hietb bbbttt e | erbeb ettt | fetb et
2702, RS R £ AL AR nee | Hietb e bbbttt e | eebeb ettt | fetb sttt
2703, RS RS R R E ARt | Hhetb bbbttt e | eebebne ettt | fetb et
2798.  Summary of remaining write-ins for Line 27 from overflow Page..........ccceveiieriiiecveieeesece e esseenes | e 0 | 0 [ .0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 DOVE).........ccccuieriiciereiiieisiiieteiceiesssetesesseresssssessssesessssssessssessnns | everesssssssssssesessssesessnnd 0 [ oo [ 0
5301. Employee and agent stock option CONtHDULION..............ceiiiieiiciicicecs s nans | 2eee 354,885 | .....................506,128 | ..... 1,106,725
D302, R E SRR b bbbt | Hesenb bbb n et | entete e n ettt | fhneben et
D303, RS E Rt es | Hesenb bbbt | enbte st | Sbneben et
5398.  Summary of remaining write-ins for Line 53 from overflow page.. voe | e 0 [ o0 el 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNe 53 @DOVE)........cciiumiumiiiiiiiiiiisiisiisenseiseri e sene s sensessnes | sessssesssessssssnees 354,885 | ..o 506,128 | ..covivrinnnnes 1,106,725
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net O FBINSUIANCE. ......c..cvurieriiieireiceteee ettt et ssesans | febaeesnes 2,454,620,653 | ............ 2,284,402,658 | ............ 4,243,393,167
2. Netinvestment income... .916,885,548 573,195,410 1,386,798,421
3. MiISCEIANEOUS INCOME. .....ouiuuieriurirneeneiaees et es et bbbt bbb bbb 30,266,416 25,848,253 53,932,956
4. Total (LINES 1 thTOUGN 3).....euveceeceeeicerireie ettt sttt sttt ettt st ensnnsnns | sesssnsssees 3,401,772,617 | ..venv.e. 2,883,446,321 | ............ 5,684,124,544
5. Benefit and 10SS related PAYMENLS........ccccieiiiriiciiriees ettt nnns | entesesentenas 955,637,774 | ..oovvvvee. 934,614,933 | ............ 1,887,774,625
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.crurerirnrerrirrinirnnirees | revereeeesisessssesssessnsensens | neeseesessessssssesssssssssssnsses | ressessessssssessessesssssessesens
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........ccociueieeiicniecnsee e | cvreeessneenns 192,148,673 | .covvvvvnee 168,689,048 | .............. 321,739,936
8.  Dividends paid to policyholders 11,611 16,661
9.  Federal and foreign income taxes paid (recovered) net of $.....5,041,336 tax on capital gains (losses).... 120,346,093 ...123,505,273 ...220,707,855
10, Total (LINES 5 HrOUGN 9)...coceeeeieeie ettt ettt .1,268,140,124 | ............ 1,226,820,865 ....2,430,239,077
11.  Net cash from operations (Line 4 MINUS LiNE 10)..........ccoeiiieiiiiieieiceiiee ettt sssesessnans | sesesaesinns 2,133,632,493 | ............ 1,656,625,456 | ............ 3,253,885,467
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS.....cooieiet ettt s sttt ettt | seiseisnes 2,221,751,800 | ............ 1,644,205,123 | ............ 3,468,365,546
12.2  Stocks 38,348,579 64,960,026 110,507,295
12.3 Mortgage loans 79,299,575 ....124,879,449 202,873,497
124 REAIESIALE. ....voueeeeeet bbbt | erereti s 1,101,481 | oo 3,745,049 | .o, 5,393,194
12.5  Other INVESLEA ASSELS........ceuiiriireieci sttt bbbt stennns | ebbsstssenseas 69,690,852 | ....cocvvrreneee 32,242,189 | oo, 98,950,638
12.6 Net gains or (losses) on cash, cash equivalents and SNOM-tEIM INVESIMENLS............c.ceiveieicrieeceeeees e | ceveriess e sessssresesens | erestessesessssssessessssessesinss | sesssssssesssssssssesssssssessesas
12,7 MISCEIIANEOUS PrOCEEAS........c.cvvvreveiieiieiicisie ettt b bbb a bbb ss bbb s s ss s ss st entessesntes | oebsssessessessnsensesnssnsessesans | abistsssessesssssssessessnsansesnss | sressessnsessessssassessessnsessesas
12.8 Total investment proceeds (LINES 12.110 12.7).......cuieicvcreieeeesie sttt ssssese s sessenes | svessesinsan 2,410,192,287 | ............ 1,870,031,836 | ............ 3,886,090,170
13.  Cost of investments acquired (long-term only):
131 BONAS.....oooieiiicic ittt | anssnsines 3,925,735,245 | ............ 2,879,514,489 | ............ 5,648,982,954
1312 SHOCKS. ... ceeeertet bbbttt | sbtsntenneenneas 61,152,100 | ..ooovvrerenee 60,837,007 | ..ocovvvenee 114,427,121
13,3 MOMGAGE I0BNS.......ovirerririicieie ettt ettt entensansnns | sessnssessnens 120,243,401 | coovvveeee. 149,741,915 | .o 213,205,181
1314 REAIESIALE. ..ottt | etisesi et 2,654,366 | ..ocoorriiiinnn 5,262,015 | ..o 7,854,650
13,5 Other INVESIEA @SSELS........veeierireiieciecie ettt ettt s sttt estensansnns | sessessesssens 170,460,975 | ...cooveen. 102,852,267 | ............... 335,842,035
13.6  MiSCEllaNEOUS PPIICALIONS.........vvievreiriieiieicisiie sttt bbb st nt st sntenses | essessssanses (165,189,374) | ...covvnve. 211,482,569 438,881,242
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..4,115,056,714 .3,409,690,261 6,759,193,182
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........eveieuieieieiisenessse e sessssssesseens | sessesessssessens (3,132,892) | ...ovvvvverrrnen (3,647,012) (6,993,257)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14).......c.coririunrrrincneirreiseinceneessieesseeseesessssssseeens | eeesessnes (1,701,731,535) | cverveve (1,536,011,413) | ........... (2,866,109,755)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIAI NOTES. ... cvuereeerireiseirecie ittt stk b et snes | S8etetsesseesasbesses st ensants | ebebsessessastnsestestensessnsss | sbsessstessessestesssessessessnes
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........c.cceieiieieiicirictcie ettt be e ssaebesses | ebessesessssssesesstesessssesssens | seesesessssesessssesessssesesseseses | evessesesssenns 15,000,000
183 BOIMOWED FUNGS. ... veeeeeii ettt s et enes | S8etetsebseesasbesses st ensaets | ebebsessessastneessestansessness | sbsessstenssessestensaessnssessanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities...............ccccoeviviereieceviecee e (60,862,318) 94,904,344 36,431,585
16.5 Dividends t0 SOCKNOIABTS............uiuuieriiieiieiieie ettt 85,000,000 25,000,000 140,000,000
16.6  Other cash Provided (APPHEA)........cveveirrriiereierce ettt s s sse s ssessenas | aensessssnsssenss (3,502,889)] ................ (56,477,996) | ................ (72,881,340)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccu....... (149,365,208) | ... 13,426,348 | .............. (161,449,755)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........ccoeveverees | covererrnnn. 282,535,751 | e 134,040,391 | ... 226,325,957
19. Cash, cash equivalents and short-term investments:
19,1 BEYINNING Of YBAI......overirrireeirerieisesiesissisessessss st ss st ss st s st s st et ass s ssa st s ssssessessnssnssessassanes | sessessessnens 436,319,508 | ....ccovvene. 209,993,551 | oovvvrrenne 209,993,551
19.2 End of period (Ling 18 PIUS LINE 19.1)......iuuiuiiiiiiiiiiciiciieiieiteiiestesieseeessssssssses st enssenssenssas | sesssissennes 718,855,259 | .....coouc...e. 344,033,942 | .........c... 436,319,508
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchanges 38,823,195 56,114,477 72,748,602
20.0002  Capitalized interest 1,051,304 1,089,168 | .... 2,173,352
20.0003  Securities acquired from dividends/return of capital diStribUtion ...........c.cceveveieveeiceeiecec s D IBATS | e | e 16,435,633
20.0004  Correction of current year transaction ...........c..coveeeeeeerrerrernesnrennens 238,765 | s | s
20.0005 Transferred from long-term debt securities to Other INVESIEA @SSELS...........ccviveieicveieeie e | et ...7,000,000
20.0006  Transferred from other iNVeSted @SSELS 10 EQUIRY......vuerurerrurisiesreiereseessisnessessessessnssseseesssnssnssessessanssssssesenssnssns | sessesssssssssenssssssssssanssnesns
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Statement as of June 30, 2017 of e GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPQOSIT-TYPE CONTRACTS

Curre;t Year Prior2 Year PriorBYear
To Date To Date Ended December 31
1o INAUSHTIAL . ..o vttt sttt ssnssens | sressessassssssessanssnssessensasssnssessenssnssnss | aesssssnssesssssnssnssassnssnssessansnssessansns | sressosssnssnssessnssnssessnssnssnssassnssnssens
2. Ordinary life INSUTANCE. ......vveureerrrirreirerieeeieriesies st esssssenssssine | cessesssessssssssesessnesenns 19,446,463 | ....oovvvecrrrrcrins 19,724,382 | ..o 39,131,739
3. Ordinary individual @NNUILIES...........cververeerirrerireineeseie et sssesssssessesssssssessensns | sessssesssssssessssessnnens 2,437,921,107 | oo 2,265,878,558 | ..o 4,208,855,050
4. Creditlife (Group and INAIVIAUAL)..........c.ccuireieieieiesse e ssse s ssees | sessessessessssassessssessessessssssassesssssssess | stessessssessessessessssessessssessessessssessessns | assesssssstessessssessessessssessessessssessesesns
5. GrOUP lfE INSUTANCE. ....cvuiereeriececeeise ettt st s s essessness | sesssssessessasssessessasssssessestesssnssastensns | stessssssssessasssnssnssessansnnsnnes (VAN 1) (26,430)
8. GrOUP @NNUIIES. ....vevevereieecriiiririierissise st esssesenes | sesissssssensssnesssnessenesseed 6,265,234 | oo 7,746,969 | oo 13,450,690
7o ABH = GIOUD oottt | eees ettt 34,013 | oo 36,988 | oo 75,638
8. A&H - credit (Group and INAIVIAUAL. .........cevicreiiceriee e ssaessses | sssesesissesesesesessssebesstesessssesesssebess | ebsssesessssesessssssesassesessssesesassebesssnse | nebesesssessssssesessssesss st bessesessssnsebanes
9. ABH = OLNBT ..ottt snn s | sesteees ettt 3,618,185 | ovvoueercrercrrerienennne 3,944,128 | oo 7,559,573
10.  Aggregate of all 0ther iNES Of DUSINESS...........ccceiiiiueiiiiieie e eneies | eriresseseseies e b ssa s s b snsesens 0 | oo 0 | o 0
11 SUBLOTAL ..ottt | e 2,467,285,002 | ...cooocverrrierinnne 2,297,310,515 | ..ovvveercrrireninnne 4,269,046,259
12, DepPOSIt-tyPE CONMFACES.......c.vviviicrciicie e ssebes | etessssstenssesessnsssesnserens 8,364,509 | ...oooovieieeien 7,715,884 | oo, 19,093,895
13, TOMAl ..ottt | e 2,475,649,512 | ...cooovvvevrrrrerirnnes 2,305,026,398 | .......coccorvrrriririnnn. 4,288,140,154
DETAILS OF WRITE-INS
0 OO OO OO USROS
1002, oottt R R s | H4f R Rttt | eeeRE R | Sebs R
T003. et R £ R ARt e Rt e Rnh | eeRsseesneeeEes s et et eeE et et et et s nsetesantens | Shetsetetesse st e e R st et n s e s e bt ennenans | 4eseeaee et et ettt st n st r e
1098. Summary of remaining write-ins for Line 10 from OVErfloW PAge........ccouevvenrnieininieieines | ceveereieseiseissessissssessesssssssesennd [0 RO 0 [ o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE)......cruruurirrrerruiresirssissessmsessssessmssessns | seseessessssssssssssssssssssssesssssssssessssens 0 [ oo 0 | o 0
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of the Great American Life Insurance Company (the “Company”) are presented on the basis of accounting
practices prescribed or permitted by the Ohio Department of Insurance.

The Ohio Department of Insurance recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for
determining and reporting the financial condition and results of operations of an insurance company, for determining its solvency
under the Ohio Insurance Law. The National Association of Insurance Commissioners’ (“NAIC”) Accounting Practices and
Procedures Manual has been adopted as a component of prescribed or permitted practices by the State of Ohio. The Company has
no prescribed or permitted practices that would result in differences between NAIC Statutory Accounting Principles (“NAIC SAP”) and
the State of Ohio basis, as shown below:

Net Income 2017 2016

(1) State basis $ 142,066,015 $ 147,943,878
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -
(

4) NAIC SAP $ 142,066,015 $ 147,943,878
Surplus
(5) Statutory surplus state basis $ 2,087,956,722 $ 1,976,408,770

(6) State prescribed practices that increase/(decrease) NAIC SAP - -
(7) State permitted practices that increase/(decrease) NAIC SAP - -
(8) NAIC SAP $ 2,087,956,722 $ 1,976,408,770

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D. Loan-Backed Securities

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

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

(3) The following table shows each security with a credit-related OTTI charge recognized during the period:

Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
16162XAD9 $ 1,082,403 $ 1,028,228 $ 36,460 $ 1,045,943 $ 1,045,943 3/31/2017
45660LPK9 35,545 736 33,508 2,037 2,037 6/30/2017
88522RAB0 316,523 268,338 81,740 234,783 234,783 6/30/2017
32051GXQ3 2,710,192 2,650,442 44,339 2,665,853 2,665,853 6/30/2017
Total $ 196,047
(4) The following table shows all loan-backed securities with an unrealized loss:
a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 14,347,195
2. 12 Months or Longer 17,525,655
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 1,151,929,223
2. 12 Months or Longer 416,457,254
(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,

vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at June 30, 2017. The
Company has the intent to hold securities in an unrealized loss position until they recover in value or mature.
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

G. Low Income Housing Tax Credits — Not applicable.

H.  Restricted Assets — No significant change.

l. Working Capital Finance Investments — Not applicable.

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

K.  Structured Notes — Not applicable.

L. 5* Securities

Investment Number of 5* Securities Aggregate BACV Aggregate Fair Value

Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 5 3% 6,070,637 | $ 5,122,251 | $ 6,320,746 | $ 5,343,542
(2) LB&SS - AC 4 5 7,210,791 7,580,730 8,973,040 8,920,631
(3) Preferred Stock - AC 3 - 5,299,409 - 7,591,442 -
(4) Preferred Stock - FV - - - - - -
(5) Total (1+2+3+4) 12 8% 18,580,837 |$ 12,702,981 [ $ 22,885,228 | $ 14,264,173

AC - Amortized Cost FV - Fair Value

M. Short Sales — Not applicable.

N. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPS 2 0

(2) Aggregate amount of investment income $ 1,808,841 $ -

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 — Income Taxes

A. Deferred tax assets and deferred tax liabilities

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

06-2017 12-2016 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Gross deferred tax assets $ 103925131 $ 11566169 $ 115491300 § 101994828 $ 18764242 $ 120759070 § 1930303 $ (7198073) $ (5267,770)
b. Statutory valuation allowance adjustment - - - - - - - - -
¢. Adjusted gross deferred tax assets 103,925,131 11,566,169 115,491,300 101,994,828 18,764,242 120,759,070 1,930,303 (7,198,073) (5,267,770)
d. Deferred tax assets nonadmitted 34,591,866 (33428,359) 1,163,507 3487553 (18.448,014) 14,039,539 2104313 (14980345) (12,876,032
€. Sublotal net admitted deferred tax asset 69333265 44994528 114327793 69507275 37212256 10671953 @400 7782272 7,608.262
f. Deferred tax liabilties 28,805,930 33,428,359 62,234,289 29,491,632 18,448,014 47,939,646 (685,702) 14,980,345 14,294,643
0. Net admitted deferred tax assets/(net

deferred tax liabilty) $ 40527335 $ 11566160 $ 52093504 $ 40015643 $ 18764242 $ 58779885 § 511692 $ (7198073) $ (6,686,381)

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

06-2017 12-2016 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Federal income taxes paid in prior years recoverable

through loss carrybacks $ 40527335 § 11566169 § 52003504 § 40015643 $ 18764242 $ 58779885 $ 511692 § (7,198,073 § (6,686,381)
b. Adjusted gross deferred tax assets expected to be

realized (excluding the amount of deferred tax assets

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

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

1. Adjusted gross deferred tax assets
expected to be realized following the
balance sheet date

2. Adjusted gross deferred tax assets
allowed per limitation threshold

XXX XXX 296,786,174 XXX XXX 287,316,767 XXX XXX 9,469,407
¢. Adjusted gross deferred tax assets (excluding the

amount of deferred tax assets from 2(a) and 2(b) above)

offset by gross deferred tax iabiltes 28805030 33428359 62234289 29491632 18448014 47939646 (65702) 14980345 14204643
d. Deferred tax assets admitted as the result of application

of SSAP No. 101 $ 69,333,265 $ 44994528 § 114,327,793 $ 69507075 $ 37212256 $ 106719531 §  (174010) $ 7782272 $ 7,608,262

(3) Other admissibility criteria:

06-2017 12-2016

a. Ratio percentage used to determine recovery period

and threshold limitation amount 830% 773%

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

2(p)2 above $ 1,978574,492 $ 1,915,445116

(4) Impact of tax planning strategies:

06-2017 12-2016 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted deferred tax
assets, hy tax character as a percentage

1. Adjusted gross DTAs amount from Note 9A1(c) $ 103,925,131 $ 11566169 $ 101,994828 $ 18,764,242 $ 1930303 $ (7,198,073)
2. Percentage of adjusted gross DTAs by tax character attributable to the

impact of tax planning strategies 0% 13.9% 0% 16.5% 0% -2.6%
3. Netadmitted adjusted gross DTAs amount from Note 9A1(e) 69,333,265 44,994,528 69,507,275 37,212,256 (174,010 7,782,272
4. Percentage of net admitted adjusted gross DTAs by tax character

admitted because of the impact of tax planning strategies 0% 14.2% 0% 20.4% 0% -6.2%

b. Does the company's tax planning strategies include the use of reinsurance? Yes [ JNo [ X]

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

Q07.2



Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

(1) Current income tax:

. Federal
. Foreign
Subtotal

. Utilization of capital loss carry-forwards
. Other
. Federal and foreign income taxes incurred

Q@ .0 o0 T

(2) Deferred tax assets:

a. Ordinary

Discounting of unpaid losses
Unearned premium reserve
Policyholder reserve

Investments

Deferred acquisition costs
Policyholder dividends accrual
Fixed assets

Compensation and benefits accrual
Pension accrual

Receivables - nonadmitted

Net operating loss carry-forward

12  Tax credit carry-forward

13 Other

14  Accruals

15 Amortization of intangibles

16  Underwriting expenses

99 Subtotal

b. Statutory valuation allowance adjustment
C. Nonadmitted

d. Admitted ordinary deferred tax assets
e. Capital

Investments

Net capital loss carry-forward

Real estate

Other

Non-insurance subsidiaries

99 Subtotal

f. Statutory valuation allowance adjustment
Nonadmitted

Admitted capital deferred tax assets
i Admitted deferred tax assets

© 00 ~NO O~ WNBRE

R
= O

a b wNBE

= Q

(3) Deferred tax liabilities:

a. Ordinary

Investments

Fixed assets

Deferred and uncollected premium
Policyholder reserves

Other

Policy loans

99 Subtotal

OO WN PP

b. Capital
1 Investments
2 Real estate
3 Other
99 Subtotal
c. Deferred tax liabilities

(4) Net deferred tax assets/(liability)

. Federal income tax (benefit) expense on net capital gains

06-2017 12-2016 Change
$ 92,383,795 $ 181,718,961 $  (89,335,166)
6,315 - 6,315
92,390,110 181,718,961 (89,328,851)
5,041,336 (2,924,783) 7,966,119
$ 97,431,446 $ 178,794,178 $ (81,362,732)
06-2017 12-2016 Change
$ - $ - $ -
24,660,073 24,228,669 431,404
68,118,359 65,186,875 2,931,484
46,745 38,345 8,400
889,727 912,664 (22,937)
1,771,532 1,927,537 (156,005)
2,282,463 2,704,112 (421,649)
6,156,232 6,996,626 (840,394)
$ 103,925,131 $ 101,994,828 $ 1,930,303
34,591,866 32,487,553 2,104,313
$ 69,333,265 $ 69,507,275 $ (174,010)
$ 11,565,819 $ 18,763,892 $ (7,198,073)
350 350 -
$ 11,566,169 $ 18,764,242 $ (7,198,073)

(33,428,359)

(18,448,014)

(14,980,345)

$ 44,994,528 $ 37,212,256 $ 7,782,272
$ 114,327,793 $ 106,719,531 $ 7,608,262
06-2017 12-2016 Change
$ 1,792,987 $ 1,194,418 $ 598,569

5,125,511 5,486,126 (360,615)
3,663,009 3,535,340 127,669
16,595,786 17,783,989 (1,188,203)
804,950 640,244 164,706
823,687 851,515 (27,828)

$ 28,805,930 $ 29,491,632 $ (685,702)
$ 33,428,359 $ 18,448,014 $ 14,980,345
$ 33,428,359 $ 18,448,014 $ 14,980,345
$ 62,234,289 $ 47,939,646 $ 14,294,643
$ 52,093,504 $ 58,779,885 $ (6,686,381)
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

06-2017 12-2016
Provision computed at statutory rate (operations and realized gains/losses) $ 83,828,971 $ 115,003,457
Permanent differences:
Interest expense - (4,730)
Dividend exclusion (44,210) (79,242)
Stock options (731,081) (258,422)
Company-owned life insurance (1,034,287) (2,080,550)
Tax exempt interest (262,337) (505,842)
Provision to return adjustments - 376,154
Other (288,354) (92,377)
Total permanent differences (2,360,269) (2,645,009)
Timing adjustments:
Investment differences (7,906,562) 6,936,011
Reserves 1,619,608 (12,203,618)
DAC tax adjustment 2,931,484 3,619,055
Legal services (41,754) 312,219
Deferred and uncollected premiums (127,669) 455,462
Accounts payable (688,894) 304,809
Provision to return (primarily investment-related items) - 1,617,732
Fixed assets 570,235 (402,112)
Other (572,892) 549,165
Total timing adjustments (4,216,444) 1,188,723
Other adjustments
Unrealized on options 20,246,993 65,369,104
FICA tax credit (67,805) (135,611)
Other - 13,514
Total other adjustments 20,179,188 65,247,007
Federal income tax expense on operations and realized gains/losses $ 97,431,446 $ 178,794,178
Gross change in deferred tax asset:
Timing adjustments 4,216,444 (1,188,723)
Impact of non-admitted assets 156,006 (70,890)
Unrealized gains/losses 14,980,344 18,972,432
Software development 209,619 1,061,850
Other - 431,138
Total change in deferred tax asset recorded directly to surplus 19,562,413 19,205,807
Total statutory income tax expense $ 116,993,859 $ 197,999,985

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

(2) The following are income taxes on operations and realized gains incurred in the current and prior years that will be available for
recoupment in the event of future net losses:
Period Ordinary Capital Total
2017 $ 92,390,110 $ 5,041,336 $ 97,431,446
2016 $ 164,455,424 $ 11,591,009 $ 176,046,433
2015 $ 68,847,053 $ - $ 68,847,053

(3) AtJune 30, 2017, the Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.

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

The Company does not have any tax loss contingencies for which it is reasonably possible that the total liability will significantly
increase within twelve months of the reporting date.
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.
Note 11 — Debt
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(1) The Company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with

the FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$43,700,000 of FHLB stock at June 30, 2017 and December 31, 2016, respectively. The Company also posted collateral to the
FHLB of assets with a fair value of approximately $1,104,093,446 as of June 30, 2017. The Company’s FHLB borrowing
capacity is based on the Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit contract liabilities
and related assets are accounted for in the Company’s general account.

(2) FHLB Capital Stock

a. The Company held 250,000 shares of Class B membership stock at June 30, 2017 and December 31, 2016, respectively.
The Company held 187,000 shares of activity stock at June 30, 2017 and December 31, 2016, respectively.

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

a. The amount of collateral pledged to the FHLB at June 30, 2017 was $1,104,093,446. The total aggregate borrowing from
the FHLB at June 30, 2017 was $935,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,104,093,446 (fair value) and
$1,065,227,435 (carrying amount) at June 30, 2017. The amount borrowed from the FHLB at the time of maximum
collateral was $935,000,000.

(4) Borrowing from FHLB

a. The Company has accessed a total of $935,000,000 as part of the funding agreement with the FHLB.

b. The maximum amount of borrowings from the FHLB was $935,000,000 at June 30, 2017 and December 31, 2016,
respectively.

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

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

No significant change.

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

No significant change.

Note 14 — Contingencies

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

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

No significant change.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A.

(1) Fair Value Measurements at Reporting Date

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

Level 1 Level 2 Level 3 Total

Assets at fair value
Bonds:

U.S. Government and government agencies $ - % - $ 7,629,493 % 7,629,493

States, municipalities and political subdivisions - - - -

Foreign government - - - -

Residential MBS - 23,776 234,783 258,559

Commerical MBS - - - -

All other bonds - 3,901,943 12,413,000 16,314,943
Total bonds - 3,925,719 20,277,276 24,202,995
Non-affiliated preferred stock - - - -
Non-affiliated common stock 373,942,116 4,254,179 230,268,409 608,464,704
Equity index call options - 573,858,435 - 573,858,435
Interest rate swaptions - 1,320,206 - 1,320,206

Total assets at fair value $ 373,942,116 $ 583,358,539 $ 250,545,685 $ 1,207,846,340

All transfers between fair value levels occur at the end of each quarter. Transfers between Level 1 and Level 2 were a result of
increases or decreases in trade frequency. During 2017 there have been no transfers between Level 1 and Level 2.

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy
Total Gains Total Gains
and (losses) and (losses) Ending

included in included in Balance at
Net Income Surplus 6/30/2017

Beginning Transfers Transfers
Balance at into out of

3/31/2017 Level 3 Level 3 Purchases Sales

U.S Government and government
agencies

States, municipalities and
political subdivisions

Residential MBS

All other bonds

Non-affiliated preferred stock
Non-affiliated common stock

$ 7,629,493 %

315,467
11,009,677

1,797,911

(79,995)
112,633

30,024
(68,790)

(30,713)
(438,431)

$ 7,629,493

234,783
12,413,000

Total

B.

230,268,409
$ 250,545,685

808,170 (4,789,027)
808,170  $ (5,258,171)

248,195,738 (7,000,000) (7,547,042)
$ 267,150,375 $ 1,797,911 $ (7,000,0000 $ (7,514,404) $

600,570
561,804 $

(3) Fair Value Recognition of Transfers Between Levels

The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of market
observable inputs. All transfers are reflected in the table above at fair value as of the end of the reporting period.

(4) Inputs and Techniques Used in Estimating Fair Value

Level 1 - Quoted prices for identical assets or liabilities in active markets (markets in which transactions occur with sufficient
frequency and volume to provide pricing information on an ongoing basis). The Company's Level 1 financial instruments consist
primarily of publicly traded equity securities for which quoted market prices in active markets are available.

Level 2 - Quoted prices for similar instruments in active markets; quoted prices for identical or similar assets or liabilities in inactive
markets (markets in which there are few transactions, the prices are not current, price quotations vary substantially over time or
among market makers, or in which little information is released publicly); and valuations based on other significant inputs that are
observable in active markets. Level 2 inputs include benchmark yields, reported trades, corroborated broker/dealer quotes, issuer
spreads and benchmark securities. When non-binding broker quotes can be corroborated by comparison to similar securities priced
using observable inputs, they are classified as Level 2.

Level 3 - Valuations derived from market valuation techniques generally consistent with those used to estimate the fair value of Level
2 financial instruments in which one or more significant inputs are unobservable or when the market for a security exhibits
significantly less liquidity relative to markets supporting Level 2 fair value measurements. The unobservable inputs may include
management's own assumptions about the assumptions market participants would use based on the best information available in the
circumstances. The Company's Level 3 is comprised of financial instruments whose fair value is estimated based on non-binding
broker quotes or internally developed using significant inputs not based on, or corroborated by, observable market information.

The Company’s investment manager, American Money Management Corporation (“AMMC”), an affiliate, is responsible for the
valuation process and uses data from outside sources (including nationally recognized pricing services and broker/dealers) in
establishing fair value. Valuation techniques utilized by pricing services and prices obtained from external sources are reviewed by
AMMC'’s internal investment professionals who are familiar with the securities being priced and the markets in which they trade to
ensure the fair value determination is representative of an exit price. To validate the appropriateness of the prices obtained, the
investment manager considers widely published indices (as benchmarks), recent trades, changes in interest rates, general economic
conditions and the credit quality of the specific issuers. In addition, AMMC communicates directly with the pricing service regarding
the methods and assumptions used in pricing, including verifying, on a test basis, the inputs used by the service to value specific
securities.

(5) Derivative Assets and Liabilities
a. The Company’s derivative assets/liabilities are reported on a gross basis (see 20-A-(1)).

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

The Company has no additional fair value disclosures.
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected in the
following table. See item (4) above for a discussion of each of these three levels.

Aggregate Admitted

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

U.S. Government and

government agencies $ 34,616,744  $ 33,505,475  $ 1,121,375  $ 25,857,892  $ 7,637,477
States, municipalities and
political subdivisions 3,909,950,220 3,754,748,774 - 3,834,387,078 75,563,142

Foreign government 12,775,560 11,260,892 - 12,775,560 -

Residential MBS 2,365,685,628 2,123,598,254 - 2,250,431,855 115,253,773

Commercial MBS 891,778,308 854,062,895 - 851,054,355 40,723,953

Asset backed securtities 5,272,194,131 5,198,242,172 - 4,879,108,160 393,085,971

All other bonds 15,214,249,815 14,696,810,565 9,126,880 14,439,370,254 765,752,681
Total bonds $ 27,701,250,406 $ 26,672,229,027 $ 10,248,255 $  26,292,985,154 $  1,398,016,997
Non affiliated preferred stock 69,955,235 63,324,144 23,790,688 26,766,250 19,398,297
Non affiliated common stock 608,464,704 608,464,704 373,942,116 4,254,179 230,268,409
Mortgage loans 930,747,000 931,135,907 - - 930,747,000
Equity index call options 573,858,435 573,858,435 - 573,858,435 -
Interest rate swaps 1,320,206 1,320,206 - 1,320,206 -
Policy loans 105,318,413 105,318,413 - - 105,318,413
Total financial assets $  29,990,914,399 $ 28,955,650,836 $ 407,981,059 $ 26,899,184,224 $ 2,683,749,116

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

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

No significant change.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Reserves on accident and health contracts for incurred and loss adjustment expenses attributable to insured events of prior years developed as
anticipated as of June 30, 2017. Original estimates are increased or decreased as additional information becomes known regarding individual
claims. However, no significant trends or unanticipated events were noted as of June 30, 2017. None of the Company’s accident and health
contracts are subject to retrospective rating or experience refunds.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

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

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

National Interstate Corporation and its subsidiaries became subsidiaries of Great American Holding, Inc. The organizational structure of National
Interstate Corporation's subsidiaries remains unchanged. The only change is now National Interstate Corporation is owned by Great American Holding

Inc. instead of Great American Insurance Company.

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

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

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

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

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 10/26/2012

By what department or departments?

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

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

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

If yes, give full information:

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

If response to 8.1 is yes, please identify the name of the bank holding company.

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

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

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

(e)  Accountability for adherence to the code.

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

9.2

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

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

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of June 30, 2017 of e GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[X] Nol ]
0

Yes[ ] No[X]

216,844,619

0

Yes[X] Nol ]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 281,015,440 292,710,874
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 13,683,250 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 294,698,690 $ 292,710,874
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.3 Total payable for securities lending reported on the liability page:

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[X] No[ ]
Yes[X] No[ ]

$ 0
$ 0
$ 0

Yes[X] No[ ]

1 2

Name of Custodian(s) Custodian Address

Bank of New York Mellon 1 Wall Street, New York, NY 10286

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's assets?

Yes[ ] No[X]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

management aggregate to more than 50% of the reporting entity's assets?

Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management 54930048Y5YTQDRCSM84 SEC DS
Corporation

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:
90368#AA1 UST-ALDETEC HOLDING CO 10.50 07/17/2020

Q08.1
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount
S T o T 00T (oo T3PPSR

1.12  Residential mortgages ....152,525,437
113 Commercial mortgages ....178,610,470
1,14 Total MOrtgages in GOOM STANGING..........uiieuiirieieiiieteie ettt s bbb s b8 s s b s bbb R bbbt G 931,135,907

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With FESIUCIUIEA tEIMIS..........c.eiiririeriee ettt s st B

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

RGO T o T 8o (oo =T3PPS TSR
1,32 RESIABNHAI MOMGAGES. ... e rerreuriuiecereee it ettt et ee s s e £ s 8 eeE 4282842 E 2828488428848 RS E e A eSS E e en s
1.33  Commercial mortgages

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

Long-term mortgage loans in process of foreclosure

1A FAIM MOMGAGES. ....cvu vttt ettt ettt s s st s e bbb b4 s b s st s e84 44 b 4 s bbb s s s s s bbb bbb bt a s bbb bbbt
1.42 Residential mortgages
1.43  Commercial mortgages

144 Total MOrtgages iN PrOCESS OF FOTBCIOSUIE...........cceveeiereeie ettt ettt sttt e bbb s s bbb s s bt s s bes s e s b st s bt s bt en s saen G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..coiuiieieiieiesieeet ettt S 931,135,907

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61  Farm mortgages
1.62 Residential mortgages
1.63  COMMETCIAI MOMGAGES. ....vvveivrieiseisiiieieiseise ettt ss s st s bt s s bbb s s b s b b8 b £ 02 d s b a8 8 s b8 s E bbb s s b s bbb s bbb aes e

1.64  Total mortgages foreclosed and transfErred t0 FEAI ESLALE. ...ttt G 0

Operating Percentages:

2.1 ABH L0SS PEICENL........uveecerceueesieceseeseiteesseee s essseseesessessesssessessesssesseesesseeeee st ees e s e e s o8 ee 8 e e 8428 eeE e 8o e 8428 1R 828 S84 eS8 e e s e SR e e84 RS eeEeeE e AR e e s e R s e e R e R e e s enEens  AREeEieEiesEentinsiestentantneententeneeees
2.2 A&H COSt CONTAINMENE PEICENT........cuiiieisiiiiieieieteise ettt as st se b8 b s e 888 E e £ s e s bt s s s e AR 8 b e s b s s s bt edaesstes et ant et et et en st ensansennsns
2.3 A8H expense percent eXCluding COSt CONAINMENT EXPENSES. .........rvuureururrireeerereeseeseesreaseesessssessesessessssesessessesssessessessesssessessesssesssssassasssessessasssssessessassssssessassans _ setissssssossansssssessassasssessessassssseses

Yes[ ] No[X]
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating

NONE
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Statement as of June 30, 2017 of the G

AT AMERICAN LIFE INSURANCE COM

SCHEDU LE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

1

Active
Status

Direct Business Only

Life Contracts

2 3
Life Insurance Annuity
Premiums Considerations

4 5

A&H Insurance

Premiums,

Including Policy

Membership and Other
Other Fees Considerations

Total Columns 2
through 5

Deposit-Type
Contracts

1. Alabama......ccocevvrreeerseeeeseseenssesesssessssssssesssssnens AL [l [ 193,925 1..0.00.68,299,167 [ oo 56,148 | oo | e
2. AIESKA...oereeesneesnenessensseessnssssssssssesesens s AK | e Lo | 003,057 | i0000283,000 [ oo [ e | e
3. Arizona...
4. Arkansas .
5. Califomia......ccoevrieiieieeiiee e
6. COl0rad0......coveeeeeieiit e
7. Connecticut ....40,961 ,597 .
8. Delaware....... ....13,948,043 |..
9. District of Columbia..........cccrevrvvrerrerernenininiensiniieneineees DO [ L [0 22,338 | 3,853,471 | e | e | v
10, FlONAA..ceoeoeeececeereeiressieeneiseeeeseeseessssensssssesesssssnsssessene L [ ene b [ 1,561,894 1 ........191,233,200 | .o 198,927 | oo [ e 192,994,021
11.  Georgia.. ..64,872,914 |..
12. - ....13,683,592 | ..
13, 1dAh0...ecerreeecneeeesensessseseesnessssesssesssessnnseee D [ eeeee L [ 76,045 | i 10,633,114 10,712,613
14, HINOIS. .vvevverereveererieireirereseerssnessessssesssnsssssessssssnssesssssssssssseseal b [ evenelie [rvviniinnenn 721,962 | e 67,103,047 67,900,876
15.  Indiana 72,459,376 |.... ....12,765,077 |..
16. lowa....... 23471514 | ... ....23,684,823 |..
17.  Kansas... ..10,165,901 |.... ....10,440,137 | ..
18.  Kentucky.... ..34,165,109 |....
19.  Louisiana ..71,226,436
20. Maine..... 12,057,591 | ...
21, Maryland.... ..50,668,762 | ....
22.  Massachusetts... ..32,101,056
23.  Michigan........ ..86,219,136
24. Minnesota.. 41,483,113
25.  Mississippi. ..23,024,329 | ...
26.  Missouri. 128,944,076 |....
27.  Montana.... 2,177,140 | ...
28.  Nebraska... ..1,316,935 |....
29. Nevada.......... .12,837,739
30.  New Hampshire.........ccoocvvrvereenineesieenneessssssseneenned NH | L 052,993 |
31, NEW JBISEY....coiceeeieerieseeeiseesiseeeneessnssssssssessnsenees N [l [ 561,241 | i
32.  New Mexico... LA4,142,742 .
33.  New York....... ..10,887,105
34.
35.
36.
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania 138 021, 356 ........ 138 869, 943
40. Rhode Island.. 17,798,002 | ... 17,849,006 | .o
41.  South Carolina... .54,969,729 |.... ....55,611,761 ...676,990
42.  South Dakota. CAB01TTT | 5,276 | s [ e 4,343,194 |.. .18,286
43.  Tennessee. 100 513,625 |..oooreeeni241,936 | oo [ 101,117,947 |..
44.  Texas..... 127,099,379 | ..o 142,515 | e [ 129,375,316 |.. 486
45.  Utah....... ..33,903,886 |.... ....34,031,931 38 567
48, VermOnt.......ccocovvrcrnennerneninnenensenseneinseesenssnssenssnseneee VT |l |0 23,569 | 110000.3,832,963 | cooiiiii09,550 | o [ 3,866,081 |..
A7, VIRginia....cocvoceeeeincneneeenenenseesnenenesssnensessssssnenesneens VA Ll [ 733,590 ... 110,638,905 | .o 120,979 | oo [ 111,493,474 |..
48.  Washington ....62,264,557 |..
49.  West Virginia.. ....11,488,903 |..
50.  Wisconsin.. ...185 055 |.... ...40,679,441 | ..
51.  Wyoming........ 2,517,082 |..
52.  AMErCan SamOa.........ccocuveneenerreneeneeneeerineinenersnnnenseenennesAS | eiittdNus [ [ e | e | e
53.  Guam............
54, PUEIO RICO......cocviiricrcircriercrcnicrcnennenenesnenereenene el PRt Ne | i 1839 e [ [ e | e
55.  US Virgin Islands...
56.  Northern Mariana ISIands............c.covererveniniernennerenenneed MP LN i e | e | e | cereinsieseneenseneens
57.  Canada.......cccoourrenne.
58.  Aggregate Other AlieN.........ccccovvevvierenennieniesesniensennrens s OT e XXX [ 27,786 | i 972 | i) | i {028,758 | i
59.  Subtotal .52 |......... 19,400,397 |.....2,444,186,341 |...........3,586,764 | .........ccoeeee.n.0 | .....2,467,173,501 | .......... 8,364,509
90. Reporting entity contributions for employee benefit plans............ ce XXX | s | e | et | e | e [0
91.  Dividends or refunds applied to purchase paid-up
additions and annUItIES............cccovrveinineneeee s c e KX e [ e [ [ e | s (U O
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEHOG........c.overeuierrreieeirereeessieeeeseeesseseseees c e XXX | e | e | e | s | s [0
93.  Premium or annuity considerations waived under disability
or other contract ProvisSions...........c.ceeeeeereninnnseneessneeens e XXX e 106,319 | oo [ rrerrreereinnen 63,320
94.  Aggregate other amounts not allocable by State.............cccceuene. B0 [ (1 [P [0 P 0
95.  Totals (Direct Business) 3,650,084
96. Plus Reinsurance Assumed.. ..1,611,310 |....
97.  Totals (All Business).......... ....5,261,395 | ...
98. Less Reinsurance Ceded..........cccocvvvnnnc. ....3,650,084 |....
99.  Totals (All Business) less Reinsurance Ceded..........c.cocverunrenee 1,611,310
DETAILS OF WRITE-INS
580071, Other AlIBN.......vvveeereirecerereieessreeese st esessess e ensssseesnes XXX e 27,786 | coeeevereeeeeeee 972 | e | e | erneiinneenenni 28,798 [ i
58002.
58003.
58998. Summary of remaining write-ins for line 58 from overflow page...|.... .
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)........ XXX 27,786
9401. XXX
9402. XXX
9403. e XXX [
9498. Summary of remaining write-ins for line 94 from overflow page... | ... XXX
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)... XXX | o

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilie RRé ' (R) - Registered - Non-domiciled RRGs; (Q) - Qual ied - Qualified or Accredited Reinsurer;

(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(a)
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
American Financial Capital Trust Il DE 31-6549738
American Financial Capital Trust Ill DE 16-6543606
American Financial Capital Trust IV DE 16-6543609
American Financial Enterprises, Inc. CT 31-0996797
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC OH 27-1577326
Mid-Market Capital Partners, LLC DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
The Associates of the Jersey Company NJ 23-6297584
Cal Coal, Inc. IL 37-1094159
Great Southwest Corporation DE 95-2802826
The Indianapolis Union Railway Company IN 35-6001691
Lehigh Valley Railroad Company PA 13-6400464
Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
Michigan Oil & Gas Holdings, LLC Ml 46-1852532
Ohio Oil & Gas Holdings, LLC OH 46-1480078
The Owasco River Railway, Inc. NY 13-6021353
PCC Real Estate, Inc. NY 31-1236926
PCC Technical Industries, Inc. DE 76-0080537
PCC Maryland Realty Corp. MD 31-1388401
Penn Central Energy Management Company DE 06-1209709
Penn Towers, Inc. PA 23-1537928
Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
Terminal Realty Penn Co. DC 23-1707450
Waynesburg Southern Railroad Company PA 23-1675796
GAI Insurance Company, Ltd. * BMU 98-1073776
Great American Specialty & Affinity Limited GBR
Hangar Acquisition Corp. OH 31-1446308
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Risico Management Corporation DE 31-1262960
Dixie Terminal Corporation OH 31-0823725
GAI Holding Bermuda Ltd. BMU 98-0606803
GAl Indemnity, Ltd. # GBR 98-0556144
Neon Capital Limited GBR
Neon Holdings (U.K.) Limited GBR
Lavenham Underwriting Limited # GBR 98-0412245
Neon Management Services Limited GBR
Neon Service Company (U.K.) Limited GBR
Marketform Australia Pty Limited AUS
Studio Marketform SRL ITA
Neon Underwriting Bermuda Limited BMU
Neon Underwriting Limited GBR
Sampford Underwriting Limited # GBR 98-0431601
Tarian Agency Limited (59%) GBR

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q12



Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
| Great American Financial Resources, Inc. » DE 06-1356481
AAG Insurance Agency, Inc. KY 31-1422717
Ceres Group, Inc. DE 34-1017531
Continental General Corporation NE 47-0717079
QQAgency of Texas, Inc. X 34-1947042
Great American Advisors, Inc. OH 31-1395344
Great American Life Insurance Company * OH 13-1935920 63312
Annuity Investors Life Insurance Company * OH 31-1021738 93661
Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277
Bay Bridge Marina Management, LLC (85%) MD 27-0513333
Brothers Management, LLC (99%) FL 20-1246122
Charleston Harbor Fishing, LLC SC 81-3737639
GA Key Lime, LLC OH 47-5618395
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC Brothers, Inc. OH 31-1391777
Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * OH 45-0252531 67083
| Skipjack Marina Corp. MD 52-2179330
| Great American Holding, Inc. OH 42-1575938
Agricultural Services, LLC OH 27-3062314
American Empire Surplus Lines Insurance Company * DE 31-0912199 35351
American Empire Insurance Company * OH 31-0973761 37990
American Empire Underwriters, Inc. TX 59-1671722
GAI Australia Pty Ltd AUS
Great American International Insurance Designated Activity Company * IRL
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
| National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC
| National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
Summit Consulting, LLC FL 59-1683711
Heritage Summit Healthcare, LLC FL 59-3385208
Summit Holding Southeast, Inc. FL 59-3409855
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

Domiciliary NAIC Co.
Location FEIN Code
American Financial Group, Inc. OH 31-1544320
Great American Insurance Company * OH 31-0501234 16691
American Signature Underwriters, Inc. OH 31-1463075
Brothers Property Corporation OH 59-2840291
Brothers Pennsylvanian Corporation PA 25-1754638
Brothers Property Management Corporation OH 59-2840294
Crescent Centre Apartments * OH 20-4498054
Crop Managers Insurance Agency, Inc. KS 31-1277904
Dempsey & Siders Agency, Inc. OH 31-0589001
Eden Park Insurance Brokers, Inc. CA 31-1341668
El Aguila, Compaiiia de Seguros, S.A. de C.V. * MEX
Financiadora de Primas Condor, S.A. de C.V. (99%) MEX
Farmers Crop Insurance Alliance, Inc. KS 39-1404033
FCIA Management Company, Inc. NY 13-3628555
Foreign Credit Insurance Association @ NY
GAI Mexico Holdings, LLC DE 81-0814136
GAIl Warranty Company OH 31-1753938
| GAIl Warranty Company of Florida FL 31-1765544
GAIl Warranty Company of Canada Inc. CAN
Global Premier Finance Company OH 61-1329718
Great American Agency of Texas, Inc. X 74-2693636
Great American Alliance Insurance Company * OH 95-1542353 26832
Great American Assurance Company * OH 15-6020948 26344
Great American Casualty Insurance Company * OH 61-0983091 39896
Great American Contemporary Insurance Company * OH 36-4079497 10646
Great American E & S Insurance Company * DE 31-0954439 37532
Great American Fidelity Insurance Company * DE 31-1036473 41858
Great American Insurance Agency, Inc. OH 31-1652643
Great American Insurance Company of New York * NY 13-5539046 22136
Great American Lloyd's Insurance Company * @ X 31-0974853 38024
Great American Lloyd's, Inc. TX 31-1073664
Great American Management Services, Inc. OH 31-0856644
Great American Protection Insurance Company * OH 31-1288778 38580
Great American Re Inc. DE 31-0918893
Great American Security Insurance Company * OH 31-1209419 31135
Great American Spirit Insurance Company * OH 31-1237970 33723
Insurance (GB) Limited * GBR
Key Largo Group, Inc. FL 59-1263251
PLLS Canada Insurance Brokers Inc. (49%) CAN 871850814
Professional Risk Brokers, Inc. IL 31-1293064
One East Fourth, Inc. OH 31-0686194
Pioneer Carpet Mills, Inc. OH 31-0883227
TEJ Holdings, Inc. OH 31-1119320
Three East Fourth, Inc. OH 31-0728327

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q12.2



Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
|Code Name Code | Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
31-1544320 ...ocvverns | o 944707 |NYSE............ American Financial Group, INC..........cccoveieievireieeeesee e OH.......... UIP.coii [ ettt s OWNEISNID....cvev. [ o | et sesssesesnsenes | oeves N [
31-6549738 | ...ovvvvee | e [ e American Financial Capital Trust Il.........cccovvvrrvnrnrirniernreessrieenes DE......... NIA........... American Financial Group, INC.........ccccccvvrrreierenrerninns Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ S O
166543606 .......cocov. [ cerrerrerieiies | crereisirinenienns American Financial Capital Trust lll..........ccccoveverieieinreeseeseens DE....... NIA........... American Financial Group, INC........cccccvvvieernereirennes Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroone [
16-6543609 ....coovvovee | cevrrerrrerninens American Financial Capital TruSt IV..........cocoeurirenenrinereeieeneeene DE.......... NIA........... American Financial Group, INC.........c.ccccvvrerriseencreinnes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
31-0996797| ....cvevvves | eorrerriireiiins American Financial Enterprises, INC...........cccovveviveveveieesiieeeiceennnns CTens NIA........... American Financial Group, INC.........cccccoveveveereeniviernne Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos e
31-0828578 | ....ocveves | crrrrrerreiviens | ererveieiieneins American Money Management Corporation..............ccc.eveevrevererieinnnns OH.......... NIA........... American Financial Group, INC........cccccoevieveveiereienan, Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroo [
27-1577326) oo | e American Real Estate Capital Company, LLC........c.cccovvnverrerrinreneennns OH.......... NIA.......... American Money Management Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ IS
27-2829629| ....covvves | verrriereirernns Mid-Market Capital Partners, LLC..........ccccovviereniinreessieseis s DE......... NIA.......... American Money Management Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroore [
41-2112001 | oo | e APU Holding Company American Financial Group, INC.........c.ccccvvereerrieeencereinns Ownership ....100.000 | American Financial Group, Inc. | ..... N
. [23-6000765| .. . | American Premier Underwriters, Inc..... . . . APU Holding Company....... . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N
23-6297584 The Associates of the Jersey Company. American Premier Underwriters, Inc... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N
37-1094159 Cal C0al, INC..ooveee e American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... N
. |95-2802826 .. . | Great Southwest Corporation................... ...|DE.. . .. American Premier Underwriters, Inc... . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N
35-6001691 The Indianapolis Union Railway Company American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
13-6400464 | .......ccoov. [ cvvvrnrirenns Lehigh Valley Railroad Company............cccerrurenrmreneersinsensensiessenennes American Premier Underwriters, INC.........c.ccccvvuvvviennee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
46-1665396 | .....coooevs [ e Pennsylvania Lehigh Oil & Gas Holdings LLC............cccoeovivreieriinnnnnn. PA........ NIA........... Lehigh Valley Railroad Company...........cccoeuverieiennnnns Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroor [
20-1548213 ..o | s Magnolia Alabama Holdings, INC.........coeurimrninieceeecns DE.......... NIA........... American Premier Underwriters, InC...........ccccvcvvvvnennee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
20-157409%4 | ....cocvvies | oreriieiis Magnolia Alabama Holdings LLC............cccoueeriviereiiiceieeeeeeesseevens AL.......... NIA........... Magnolia Alabama Holdings, INC..........ccccevevivierireinnnns Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos e
46-1852532| ...oocvvvens [ e Michigan Oil & Gas Holdings, LLC..........cccoevirieierereieeeesieessinens 17 I NIA........... American Premier Underwriters, InC.........c..cccocvevvevnnee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
46-1480078 .....coovvvr [ cevereeerrcnins | vereerrereiseinenenns Ohio Oil & Gas Holdings, LLC.........ccorvumrenririrnernrereenenseseessesessssessseenns American Premier Underwriters, INC.........c.ccocvevvevirennee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... NS O
136021353 | ...ocvvvvens [ e The Owasco River Railway, Inc American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroone [
31-1236926] .....cvovve | s PCC Real Estate, Inc American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
76-0080537 | ....covvvves [ eererriereiieies e, PCC Technical Industries, INC.........cccoveverrieriiiereieieee s American Premier Underwriters, INC...........ccccoeevveveinnes Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos e
31-1388401 PCC Maryland Realty COrp........ccoeeuireieiieiesieieissiese s PCC Technical Industries, INC........cc.ccvverererririeieinnnns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
06-1209709 Penn Central Energy Management Company.............cccoeeeeeereeeerneennes DE....... NIA........... American Premier Underwriters, INC.........ccccccveuvevennee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
23-1537928 PeNN TOWETS, INC....ovvviieiiiieieie e nsns American Premier Underwriters, Inc Ownership ....100.000 | American Financial Group, Inc. | ..... N
. |46-3246684| .. . | Pennsylvania Oil & Gas Holdings, LLC.... American Premier Underwriters, Inc... . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N
23-6000766 Pennsylvania-Reading Seashore LiNes...........ccooevevveveverveveeereeeeisnnnns American Premier Underwriters, Inc. Ownership......... |...... 66.670 | American Financial Group, Inc. | ..... N
....... 23-6207599 Pittsburgh and Cross Creek Railroad Company. American Premier Underwriters, Inc Ownership ......3.000 | American Financial Group, Inc. | ....N
....... . 123-1707450 .. . | Terminal Realty Penn Co..... . American Premier Underwriters, Inc... . | Ownership......... |....100.000 |American Financial Group, Inc. |.....N
....... 23-1675796 Waynesburg Southern Railroad Company............cccceveeveriecvenecennnns American Premier Underwriters, Inc. Ownership ....100.000 |American Financial Group, Inc. |.....N
....... 98-1073776] ...ccvvres | reererrreerenes GAl Insurance Company, Ltd.........cocoeerereeeneenrmninsneieesseneseseseeceseiees APU Holding Company Ownership......... |....100.000 | American Financial Group, Inc. | ....N........| ...
..................................................... Great American Specialty & Affinity Limited............cccoovveveerierieenennnns APU Holding Company Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 31-1446308 .....cvvvee | cervrrerrerieens | veveeneseeneens | HANGAr ACQUISIION COMP..vveiieiiciiccee s APU Holding Company............cccceovevreerrerresnerersennen. | OWNErship......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 91-1242743| ... | e Premier Lease & Loan Services Insurance Agency, Inc WA..........NIA........... |APU Holding Company Ownership......... |....100.000 | American Financial Group, Inc. | ....N........| ...
....... 91-1508644| ......cooee. | orrerriirerrins Premier Lease & Loan Services of Canada, Inc APU Holding Company. Ownership......... | ....100.000 | American Financial Group, Inc. |....N........| .....
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.......... . 13112629601 .. . | Risico Management Corporation.. .[NIA.. APU Holding Company....... . | Ownership......... |....100.000 | American Financial Group, Inc. | .....N
....... 31-0823725 Dixie Terminal Corporation............ccocueueievereeneeeieisssessessesssssse e NIA........... |American Financial Group, InC...........ccceevevevevreienneen. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 98-0606803 GAl Holding Bermuda Ltd NIA........... |American Financial Group, InC..........cccocrvivrnrrrrirnnenen. | OWnership........ | ......69.990 | American Financial Group, Inc. | .....N........ [2...
.......... . 198-0606803 .. . | GAI Holding Bermuda Ltd. . GAl Australia Pty Ltd........... ... | Ownership......... |......30.010 |American Financial Group, Inc. |....N........| 2...
....... 98-0556144 GAI INdeMNity, L. ..ot eeseneees GAIl Holding Bermuda Ltd..........cccccoeevnrrrnencreernerneeneee | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... Neon Capital LIMited...........cccvviieiriirieiiescee s GAl Holding Bermuda Ltd............cccceeeeeivcevivcrernene.. | Ownership....... |....100.000 |American Financial Group, Inc. | ....N........ | .....
....... Neon Holdings (U.K.) LIMited..........ccoririerireieiciciecseee s Neon Capital Limited.............cccocovrvereveerieierecsienennne. | OWNErShip......... |....100.000 | American Financial Group, Inc. | ....N........| .....
....... Lavenham Underwriting Limited...........cooovrvrenencneineneseneseeennes Neon Holdings (U.K.) Limited..........cccccoeevvrvenrrrernrenene | OWnership......... |....100.000 | American Financial Group, Inc. | .....N........ | .....
....... Neon Management Services Limited Neon Holdings (U.K.) Limited..............cccceceuvvvirerernneeen. | Ownership....... |....100.000 |American Financial Group, Inc. | ....N........ | .....
....... Neon Service Company (U.K.) Limited Neon Holdings (U.K.) Limited..........ccccccosureineereirnueneene | Ownership......... |....100.000 | American Financial Group, Inc. | .....N........ | .....
....... Marketform Australia Pty Limited.............cccocovvieverieniiesceeceees Neon Service Company (U.K.) Limited.......................... |Ownership......... |....100.000 |American Financial Group, Inc. |....N........| .....
....... Studio Marketform SRL..........cccceveeriieieieesee e Neon Service Company (U.K.) Limited.......................... |Ownership......... |....100.000 |American Financial Group, Inc. |....N........| .....
....... Neon Underwriting Bermuda Limited............cccoovirineninnncncreens Neon Holdings (U.K.) Limited..........ccccccevurrrrerrrirneenene | Ownership......... | ....100.000 | American Financial Group, Inc. | .....N........ | .....
....... Neon Underwriting Limited............coverurininininieeseieeesseseienns Neon Holdings (U.K.) Limited............c.ccccourvrivrinrerrnenne. | OWnership........ |....100.000 | American Financial Group, Inc. |....N........ | .....
....... Sampford Underwriting Limited.............ccoouoerieiieieieseeeccseseeinns Neon Holdings (U.K.) Limited...............cccccceveevrerrernceeen. | OWnership........ |....100.000 | American Financial Group, Inc. |....N........| .....
....... Tarian Agency LIMIted..........oovrirninrecsseeseeesesee s Neon Holdings (U.K.) Limited..........cccccoevvrrinrirnirnrenen | OWnership........ | ......59.000 | American Financial Group, Inc. | .....N........ | .....
....... 06-1356481 Great American Financial Resources, InC..........ccceeveveieiieieesecssienseinens | DEacncce. | UDP........... | American Financial Group, InC.........ccccccoevveieirernnnnnen.. | OWNErship ....100.000 | American Financial Group, Inc. | ....N........ [ 1...
....... . |131-1422717 .. . | AAG Insurance Agency, Inc. Great American Financial Resources, Inc... .. | Ownership......... |....100.000 |American Financial Group, Inc. |.....N
....... 34-1017531 Ceres Group, INC........ccvviueiirieeisieie e s Great American Financial Resources, Inc...................... | Ownership ....100.000 |American Financial Group, Inc. | ....N........ | .....
....... 47-0717079 Continental General Corporation..............cccccovuvereresrierieseeniersersessienees [ NEninn Ceres Group, INC......c.ceeveercveseeiesseseessssiesennns | OWNErShip ....100.000 | American Financial Group, Inc. | ....N........ | ...
....... . |34-1947042] .. . | QQAgency of Texas, Inc.......... . . .. Ceres Group, Inc..... . | Ownership......... |....100.000 | American Financial Group, Inc. |....N
....... 31-1395344 Great American Advisors, Inc Great American Financial Resources, Inc...................... | Ownership ....100.000 | American Financial Group, Inc. | ....N........ | ...
0084 | American Financial Group, Inc. |63312... | 13-1935920 Great American Life Insurance Company...........ocoeeeeneeeeseeneeneeeeeneens OH.......... RE....ccoe. Great American Financial Resources, Inc..........cccccveeue. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
0084 | American Financial Group, Inc. [93661... {31-1021738 Annuity Investors Life Insurance Company.............ccoevierervecveineenninns OH.......... DS..... Great American Life Insurance Company..................... Ownership......... ....100.000 |American Financial Group, Inc. | ..... Neveooos e
..................................................................... 27-4078277 | ..cvovvves | veveierieseens | cevvierienennnnn. | By Bridge Marina Hemingway's Restaurant, LLC...............cccccoveceveven. [MD.......... | DS............ | Great American Life Insurance Company...................... |Ownership......... | .....85.000 | American Financial Group, Inc. |....N........| .....
.................... 27-0513333 Bay Bridge Marina Management, LLC Great American Life Insurance Company...................... | Ownership......... | ......85.000 | American Financial Group, Inc. | ....N........ | .....
.................... 20-1246122 Brothers Management, LLC Great American Life Insurance Company...................... |Ownership......... | ......99.000 |American Financial Group, Inc. | .....Y........ | .....
.................... 81-3737639 Charleston Harbor Fishing, LLC..........ccccoevieieiicieeieeseeee s Great American Life Insurance Company...................... |Ownership......... | ....100.000 |American Financial Group, Inc. |....N........| .....
.................... 47-5618395 GA Key Lime, LLC Great American Life Insurance Company...................... | Ownership......... | ......50.000 | American Financial Group, Inc. | .....N........ |2...
.................... 47-5618395 GA Key Lime, LLC.... Great American Insurance Company............ccccceeuuenee. | OWNErship......... | ......50.000 | American Financial Group, Inc. |....N........| 2...
..................................................................... 20-4604276 GALIC - Bay Bridge Marina, LLC...........covnrurrimerireneneerereeeeeseieeeeeene Great American Life Insurance Company...................... | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
.................... 311391777 GALIC Brothers, Inc Great American Life Insurance Company...................... |Ownership......... |....100.000 |American Financial Group, Inc. | .....Y........ | .....
.................... 26-3260520 Manhattan National Holding Corporation Great American Life Insurance Company...................... |Ownership......... | ....100.000 |American Financial Group, Inc. | .....Y........ | .....
0084 | American Financial Group, Inc. |67083... |45-0252531 Manhattan National Life Insurance Company Manhattan National Holding Corporation....................... Ownership ....100.000 | American Financial Group, Inc. | ..... N [
....... . 152-2179330] .. . | Skipjack Marina Corp... Great American Life Insurance Company... . | Ownership......... |....100.000 | American Financial Group, Inc. | ....N
....... 42-1575938 Great American Holding, Inc.... American Financial Group, Inc.........c.cccccoceevvevrneeneeneenen. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........| ...
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....... 27-3062314/ .. . | Agricultural Services, LLC...........ccccovvvveerrirerererenens Great American Holding, Inc... . | Ownership......... |....100.000 |American Financial Group, Inc. |....N
0084| American Financial Group, Inc. . 131-0912199 American Empire Surplus Lines Insurance Company Great American Holding, INC.........ccccvveveiriveierieiinnans Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
0084 | American Financial Group, Inc. . 131-0973761 American Empire Insurance Company...........ccccoeveeneneerneeneeneeeesnneneeneens | OHuveovioncs [ 1A American Empire Surplus Lines Insurance Company.... | Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
....... 59-1671722| .. . | American Empire Underwriters, Inc. American Empire Insurance Company ..| Ownership......... | ....100.000 |American Financial Group, Inc. | .....Y
......................... GAI Australia Pty Ltd.........ccooereerernneeeccneeseseseeeseeceseeeeeseees Great American Holding, InC........cccccccovvneneirnineneunnee | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... AA-1T8A136] ..o [ e, Great American International Insurance Designated Activity Company.. [IRL.......... |lA.............. | Great American Holding, InC..........c.ccccceevevvvvererenerennenn. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........| ...
0084| American Financial Group, Inc. |23418... [ 73-0556513.......cc.cc. | cevrerrerrennn. Mid-Continent Casualty COmMPaNY..........cccceuerieeieiniieieieesese s Great American Holding, INC.........ccocvveieirieieiieieciennens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
0084 | American Financial Group, Inc. | 15380... | 73-1406844 | .........c... | ceovovenecnnees | eovrernernsereiinnns Mid-Continent Assurance COMPANY............eurerurrerrenserenssesssneseeseesnnes Mid-Continent Casualty Company............cccoverrrnrerrennens Ownership......... ....100.000 | American Financial Group, Inc. | ..... Neoooree [
0084 | American Financial Group, Inc. [ 13794... | 38-3803661 Mid-Continent Excess and Surplus Insurance Company...........cccoocvuee Mid-Continent Casualty Company Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos e
30-0571535 Mid-Continent Specialty Insurance Services, INC........ccccoeevrerrireineens Mid-Continent Casualty Company. Ownership......... ....100.000 | American Financial Group, Inc. | ..... A (U IO
. | 73-0773259 Oklahoma Surety COMPANY...........ccvvveveevevreeesieieessessssssssssssseesnsnees Mid-Continent Casualty Company............c.ccceeervvererrnnae Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroo e
34-160739%4 National Interstate Corporation.............ccccceveveveeiereresesessese s Great American Holding, INC.........ccocvveieirivererierreiennens Ownership......... ....100.000 | American Financial Group, Inc. | ..... A RN B
34-1899058 American Highways Insurance Agency, INC........ccccvvvvereeereeneeerernenenns National Interstate Corporation.............c.coereeeeereereurnenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ S O
31-1548235 Explorer RV Insurance AGeNCY, INC.........ccueierieeireinieseisseseieinnnns National Interstate Corporation.............cccevevenierieninns Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroore [
98-0191335 Hudson Indemnity, Ltd..........cccviurireiiiisicccseeeese s National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... N e
66-0660039 Hudson Management Group, Ltd.........ccveuernrnrieninsensnsesnsiesesennes National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ IS
34-1607396 National Interstate Insurance Agency, INC.........ccoueeeeriereiesesreiennens National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroore [
. 36-4670968| .. . | Commercial For Hire Transportation Purchasing Group.. . National Interstate Insurance Agency, Inc... ..|Management American Financial Group, Inc. | ..... |\ 5.
0084 | American Financial Group, Inc. | 32620... | 34-1607395 National Interstate Insurance Company.............cccoevveverrecreseieersiienenns National Interstate Corporation Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos [
0084| American Financial Group, Inc. | 11051... {99-0345306 National Interstate Insurance Company of Hawaii, Inc............cc.ccoeuuenee National Interstate Insurance Company...........c.ccoeunen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroor [
....... . 43-1254631 .. . | TransProtection Service Company. . National Interstate Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y
0084| American Financial Group, Inc. |41106... |95-3623282 Triumphe Casualty COMPANY........ccccveririrreieisreieessese s National Interstate Insurance Company..........cccccevvenne Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroore [
0084 | American Financial Group, Inc. |21172... | 86-0114294 Vanliner Insurance COMPANY.........c.owuurereeneereererneineieesesseessesesseseneens National Interstate Insurance Company.............cccceeenn.e. Ownership......... ....100.000 | American Financial Group, Inc. | ..... A (RN IO
..................................................................... 20-5546054 Safety Claims & Litigation Services, LLC..........cccccovvievivierieicesierens National Interstate Corporation.................ccccecvureveveeen.. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 46-4570914 Safety, Claims and Litigation Services, LLC.........cccoovvvereiverrierercinnnns National Interstate Corporation.............c..cccccoeuererneene. | OWneErship......... |....100.000 | American Financial Group, Inc. |....N........| .....
0084 | American Financial Group, Inc. |22179... | 95-2801326 Republic Indemnity Company of America Great American Holding, INC.........ccvvvrurrineeneerrerninnenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
0084| American Financial Group, Inc. |43753... [31-1054123 Republic Indemnity Company of California Republic Indemnity Company of America.............cc....... Ownership......... ....100.000 | American Financial Group, Inc. | ..... Necoroore [
..................................................................... 59-1683711 Summit ConsuUIting, LLC.........coevieieieiceeeseeeee e Great American Holding, Inc..........ccccccccoevvveveciernneenen. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........| .....
.................... 59-3385208 Heritage Summit Healthcare, LLC..........cccccoeovevniinrinererninnsesniissnsnens | Flucieeee | NIAL......... | Summit Consulting, LLC.........cc.covvevvviiernrireirssinsineennne. | OWnErship........ |....100.000 | American Financial Group, Inc. | ....N........| ...
.................... 59-3409855 Summit Holding Southeast, INC............ccccvevecerreneeeiereseisicececseisiieseinns | Flovocnee | NIALL........ | Great American Holding, INC........cccoccvvvveveieieircinnenn. | OWNETShIp.......... | ....100.000 | American Financial Group, Inc. | ....N........ | .....
0084 | American Financial Group, Inc. | 10701... | 59-1835212 Bridgefield Employers Insurance Company...........cocoeeeeeenreeencensennenns | E A Summit Holding Southeast, INC..........cccovvveerrrriniineinn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
0084 | American Financial Group, Inc. [ 10335... [59-3269531 Bridgefield Casualty Insurance Company............ccccvuevivveeererieesnieenenns FLoioirene, A, Bridgefield Employers Insurance Company................... Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos e
0084| American Financial Group, Inc. | 16691... {31-0501234 Great American Insurance Company...........ccoueveueeerererssresserssssssssennes OH.......... A American Financial Group, INC........c.cccoevievevevereirennn, Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroo [
....... 31-1463075 American Signature Underwriters, INC..........ccoovovvveerninrneernernsnsesnerneinnes | OHuvccinne Great American Insurance Company..........c..co.ceeeeeeneene | OWnNership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
....... . |59-2840291| .. . | Brothers Property Corporation...... . [OH..cooe Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y
....... 25-1754638 Brothers Pennsylvanian Corporation...............cccoeeeeerrerneeneneereeneneeneenne | PP, Brothers Property Corporation............ccccoceveveerceneene. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
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. | 59-2840294| ..
20-4498054
31-1277904

NIA..

=

. | Brothers Property Management Corporation
Crescent Centre ApartmeNts..........cc.cueiverreeveene s NIA........... Great American Insurance Company.............ccccueueunees Ownership......... ....100.000 | American Financial Group, Inc. | .....
Crop Managers Insurance Agency, INC..........cccvevevevereverreveeseieninnns NIA Great American Insurance Company............ccccoeveune. Ownership......... ....100.000 | American Financial Group, Inc. | .....

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

N

Y

.......... . 131-0589001] .. . | Dempsey & Siders Agency, Inc........ NIA.. Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y
....... 31-1341668 Eden Park Insurance Brokers, INC...........cooeuiurireininieneneineenienens NIA Great American Insurance Company..........c.c..ccc.eeenee.. | OWnership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
.................... El Aguila, Compaiiia de Seguros, S.A.de C.V........ccccecevveeveveevevecennes [MEX...... [ IAL.............. | Great American Insurance Company............................. | Ownership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
.................... Financiadora de Primas Condor, S.AA.de C.V.......ccccccoeovecvveveveevieneeees | MEX....... [NIA........... | El Aguila, Compafiia de Seguros, S.A. de C.V...............| Ownership......... | ......99.000 | American Financial Group, Inc. |....N........ | ...
..................................................................... 39-1404033 Farmers Crop Insurance Alliance, INC.........ccc.coereernrenrcrererrnsneresnninnenn | KSuvioeveens [NIAL........... | Great American Insurance Company............ccccoeeveeneene. | OWnership......... |....100.000 | American Financial Group, Inc. | ....Y.cccoo. | oo
.................... 13-3628555 FCIA Management Company, INC..........cccecveveveeeveeveveeenveesnsevsseeeienes |[NY oo | NIAL.......... | Great American Insurance Company................ccueeee.... | OWNErShip......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
...................................... Foreign Credit Insurance Association.............ccccocueeeneereereernenereeineeneenes | NYeuieiieoo. |OTH.......... | Great American Insurance Company............c.cccc......... | M@nagement...... | .................. | American Financial Group, Inc. | ....N........ | 3...
..................................................................... 81-0814136 GAIl Mexico Holdings, LLC........cccceevevevvercereesesersesseseeseesisseesssssseeses | DEnveveene | NIA.L.......... | Great American Insurance Company...............cc.ceuee...... | OWNErShip........ |....100.000 | American Financial Group, Inc. | ....N........| .....
.................... 31-1753938 GAl Warranty Company Great American Insurance Company............cc.cc.ccoue.n.e. | OWNErship......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
.................... 31-1765544 GAI Warranty Company of Florida... FLooriiiins GAl Warranty Company..........ccccccueereerneeneeneerneneneennennes | OWNErship........ |....100.000 | American Financial Group, Inc. | .....N........ | .....
...................................... GAl Warranty Company of Canada InC...........cccccceeevvvervviniinreneinnienees | CANLLLLL Great American Insurance Company............ccccc.ceeeenee. | OWNErship........ |....100.000 | American Financial Group, Inc. | .....Y........ | ...
.................... 61-1329718 Global Premier Finance Company...........cccceoeveveverrereesssneseseeneeenes | OHuciai, Great American Insurance Company..................cc......... | OWnership......... | ....100.000 | American Financial Group, Inc. | .....Y........ | .....
.................... 74-2693636 Great American Agency of Texas, INC.......ocoeervrreinrnrinnrsennssisesennns | Tovrirniens Great American Insurance Company..........c..c...cceeerenee.. | OWNership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
0084| American Financial Group, Inc. |26832... |95-1542353 Great American Alliance Insurance COmpany.........cccocevereueeererernnens OH.......... Great American Insurance Company. Ownership ....100.000 | American Financial Group, Inc. | ..... Nevoroore [
0084 | American Financial Group, Inc. | 26344... | 15-6020948| .. . | Great American Assurance Company.............. ..|OH.......... Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N [
0084 | American Financial Group, Inc. [ 39896... |61-0983091 Great American Casualty Insurance Company...........ccccoceveveereenrierens OH.......... Great American Insurance Company Ownership ....100.000 |American Financial Group, Inc. | ..... Nevooos [
0084| American Financial Group, Inc. | 10646... |36-4079497 Great American Contemporary Insurance Company...........c.ccvevevvennne. OH......... Great American Insurance Company. Ownership ....100.000 | American Financial Group, Inc. | ..... Nevoroor [
0084 | American Financial Group, Inc. | 37532... | 31-0954439) .. . | Great American E & S Insurance Company............. ...|DE.. . Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... |\ S O
0084| American Financial Group, Inc. |41858... [31-1036473 Great American Fidelity Insurance Company Great American Insurance Company. Ownership ....100.000 | American Financial Group, Inc. | ..... Nevoroore [
..................................................................... 31-1652643 Great American Insurance Agency, INC..........ococurereeneensirneenensinineenens Great American Insurance Company............c.cccc.eeenee. | OWnership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
0084 | American Financial Group, Inc. [22136... | 13-5539046 Great American Insurance Company of New YorK...........ccceecveeiriernnnes NY..oooonne A, Great American Insurance Company............ccccccevevnnee. Ownership......... ....100.000 |American Financial Group, Inc. | ..... Neveooos e
0084| American Financial Group, Inc. | 38024... {31-0974853 Great American Lloyd's Insurance Company..........cccocveerevreueeerenienns LD, S A Great American Insurance Company............cccccveeevnnes Other. e [ e American Financial Group, Inc. | ..... N 4.
31-1073664 Great American LIOYd'S, INC........c.ovururirrereerrenieneeneeieeeseeeesesseeseeeees L, S NIA........... Great American Insurance Company..........c..coeeeeeeenen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... ) (R B
31-0856644 Great American Management Services, INC.........cccocvvereenenieienninnens OH......... NIA........... Great American Insurance Company..........c.cocevereennens Ownership......... ....100.000 | American Financial Group, Inc. | ..... A R B
. 131-1288778 Great American Protection Insurance Company.............cccceeuvevererennnn. OH.......... A Great American Insurance Company............ccccoeveunes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
..................................................................... 31-0918893 Great American Re INC........cc.covvverevnrnnerersinssesssiessssesssssssssssssssesssess | DEuvvieennn | NIA........... | Great American Insurance Company..............ccceeveneeee.. | OWNErShip........ |....100.000 | American Financial Group, Inc. | .....Y........ | ...
0084| American Financial Group, Inc. |31135... [31-1209419 Great American Security Insurance Company..........c.cooeeverererreenienens OH.......... A Great American Insurance Company...........cccceveeeennens Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroore [
0084 | American Financial Group, Inc. | 33723... | 31-1237970 ....ccovcovve | vevrmenenerens | evrieeneireireens Great American Spirit Insurance COmMPaNY............coceeereeneereenerneeneeneenns OH.......... A Great American Insurance Company............cccoeeeeeenen. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
.................... AA-1120817] .o [ e, Insurance (GB) Limited Great American Insurance Company................cccevee.ee.. | OWnership......... |....100.000 | American Financial Group, Inc. | ....Y........ | .....
....... 59-1263251 Key Largo Group, Inc. Great American Insurance Company...............cc.cc.e...... | OWNeErship......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....

Y

Y

N

....... 871850814 PLLS Canada Insurance Brokers INC..........cccocovvenrrerrnrinsneirnernninninncnns |CAN........ [NIA........... | Great American Insurance Company. Ownership ......49.000 | American Financial Group, Inc. | .....Y........ | .....
....... . 131-1293064| .. . | Professional Risk Brokers, Inc.. Great American Insurance Company.. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....
....... 31-0686194 One East Fourth, Inc American Financial Group, Inc.........c.cccccoceevvevrneeneeneenen. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........| ...
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Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary|to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code | Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
....... . 131-0883227| .. . | Pioneer Carpet Mills, Inc.. NIA.. American Financial Group, Inc.... . | Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-1119320 TEJ Holdings, Inc. NIA........... |American Financial Group, InC...........ccccceeevvevevrevennene. | OWnership........ |....100.000 | American Financial Group, Inc.
..................................................................... 31-0728327 | c.ovevvee | cevererereinens [ vveveerrenennees | THIEE EASEFOUMN, INCeio s NIA........... |American Financial Group, INC..........cccoerverrrneereernnenee | OWNership......... |....100.000 | American Financial Group, Inc.
Astel Explanation
1 Another affiliated company owns 1% or less of the shares.
2 |The entity is owned by more than one company within the AFG Group.
3 | Great American Insurance Company is the majority member of the Association
4 |Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 |Company is affiliated but not owned.




Statement as of June 30, 2017 of e GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Wil the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

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

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

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? NO
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO

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

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

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

N o kR o

Bar Code:

* 6 3 31220174 9000002 =« * 6 33122 0174470000 2 =«
* 6 33122017 3650000 2 =« * 6 33122017 44380000 2 =«
* 6 3 3122017445000 0 2 =« * 6 33122017449 0000O0 2 =
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504. Interest rate swap collateral reCeIVADIE. ...........cccvciiicveice e resnrees | evssneesesenens 60,249,841 | ....coovieieeeeeereeen | e 60,249,841 | .................. 60,066,411
2505. Inventory and prepaid assets on real estate holdings... ..2,812,436 e —————— 0.
2506. ACCOUNES TECEIVADIE. .......vveetciceic ettt sn et sns | esssssesessssesssnns 591,722 | ool AT1A3T | e 120,291 | oo 68,542
2597. Summary of remaining WIite-ins for LINE 25.........cccvercuiiieisieciiisisisisiiesessssesesesssssssssssssnnas | sessessesesnens 63,653,999 | ..o 3,283,867 | o 60,370,132 | ..o 60,134,953
Additional Write-ins for Liabilities:
1 2
Current December 31
Statement Date Prior Year
2504. Unfunded commitment fE8 IADIIILY............c.cceiuiieiiisieiciscte ettt st bbb saessesnaas | saessesssssssessesinsessesas 1,198,855 | oo 1,512,739
2597. Summary of remaining WHte-iNS fOr LINE 25.........cocuiiueieiitiieiciits ettt ettt ettt s bt bt s ss s ssnsessssnsessessnss | sressesssssssessesnsansesas 1,198,855 | oo, 1,512,739
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiSCEIIANEOUS INCOME.........oovuveieeieeieciceeiie ittt bbbt bbb bbbt sae st astesassntans | saesissssssssesnsaneas 12,186 | oo 13,643 | oo 24,619
08.397.  Summary of remaining Write-iNS fOr LINE 8.3.... ... ittt ns s ssssssansssssessanes | sssesssssssssensassanes 12,186 | v 13,643 | oo 24,619
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1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOL YEBAI........c.cviviiieiicieieieeteses et s st bsnts | sbestesssssssessessssessessesnans 87,885,464 | ..o 85,183,351
2. Cost of acquired:
2.1 Actual coSt at tiMe Of ACUISIION. .........cuevviiiiiicie sttt bbb bbb s bbbt s e bas | Hsessssastessessstesses e bensessessesensessesebentens | shessessssnsassessessssesses et en s e s b s s s ssen s
2.2 Additional investment made after acquisition. 2,654,366 7,854,650
3. Current year Change iN BNCUMDIANCES. ..........ccueuiueiiiirieiseissiesse st sss st s sttt b st s s b s s st s s s s s st enses e bensesss | Hiessssstessessstessesesensessessessssensessesantens | sbessesssssssassessesassesses et enses e b st ensensesaes
4. Total gain (loss) on disposals............ .797,682 3,533,874
5. Deduct amounts received on disposals............ccceerierenriinnens . ..1,101,481 5,393,194
6. Total foreign exchange change in book/adjUSted CAMTYING VAIUE...........c.ruurieierieirecieeireie st ssse st ss st essessessessnes | eessssssessessessssssessessassssssessesssssessessns | sressssssssssessosssssnssessasssnssessessnssnssnes
7. Deduct current year's other-than-temporary impairMmeENt FECOGNIZEM. ..o sessnss | sressssestesessstessessssssessessessssessessssantess | stessessessssassessessssessessssessessessssessassesnes
8. Deduct cUrrent YaI'S EPIECIALION...........ccciieueiercteiicie sttt ses st se b s st s s b ss s s s s s ensetesnsnsesenns | setesessssessssnsesesnsesassnsesanen 2,166,615 | .o 3,293,218
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8).........cccvverririereiinieeiseisssesesssssssesssssees | soressesssssssessesssssssesessnees 88,069,416 | ..vovvevrreieseieieeieis 87,885,464
10.  Deduct total NONAAMILEEA BMOUNES............cceiveveiiieieicc ettt ettt a s s s s st ssbessesns | stetsntessessessstessessstnsassesssssssensessntsntans | stetsessssssessesssssstessessntensessebsnsensassseses
11. Statement value at end of current period (Line 9 minUS LiNE 10)..........cccceiiiiiieiiiiciieiiieicesieeieessresesssissesssesessssesessssesenss | ererssesesissesesssesessssesenns 88,069,416 | ....coovevivireiiiciiinas 87,885,464
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEA...........cccovvvevevrerevcercieeeieeesieies | ceveiisisseseeseeseseeses s 890,163,721 | ovvvevereeereeeee i 879,669,374
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cvueviveieeictceece ettt ettt b bbb sssasssesnans | evsesssssessssssessesesseneaes 113,510,000 | ..ovovereericeeecee 188,773,316
2.2 Additional investment made after acquisition. ..6,733,401 24,431,865
3. Capitalized Aeferred INtEIESE ANA OB ..ottt st s st esseses | sresssssssessssssessesssessessesssssssessesesantess | sbessesssssssssessssasses et s besses e bessessesansaes
4. Accrual of discount...........cccccoevernnnee 80,956 162,663
5. Unrealized valuation INCTEASE (ABCIBASE)..........ccueveevcviieereieiese ettt st sse bbb b s s s s sssssnaas | 4eetessssastessesassssssssesssssssesses st s tes e banes ettt
6. Total gain (I0SS) ON GISPOSAIS.........cevrevriierieiieiieieisiteise sttt bbbttt bbb s bbb n st en s s b tns | bsbessesssssnsesses et anse st s s s sen e (52,596) | ..ot
7. Deduct amounts reCeIVEd ON QISPOSAIS..........c.vuiueiieriiiriieiieie sttt s ettt bbbt s e s s s b st s s snsesesnses | sbsssesessssnsesansssesesesesanans 79,299,575 | oo 202,873,497
8. Deduct amortization of premium and mortgage interest points and COMMIEMENT FEES..........cuuiviiieiiiisieese e | et ssb e s entens | stessessessssass s ss s s e st en s s bt ssessesaes
9. Total foreign exchange change in book value/recorded investment eXCIUdING ACCTUBH INTEIESE.........c..oveverrerirrirnrirriririinees [ttt sessenas | eeessssesssessessesssssessessensessessesssnsnsses
10. Deduct current year's other-than-temporary impairMment FECOGNIZET.............ocvueiiiiiieieiieie sttt essesses | sresssassesssssstessesessnsassessessssensesssssntass | etessessesnsassessessstessessssansassassssassassesaas
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ceoovorvevererrriiierennaad 931,135,907 | ovovieceeieeia 890,163,721
12, TOtal VAIUGHON GIOWANCE..........cvuiviieirciiieieieiesie ettt sttt b et s s s st s n bbb s s ssessnsenss | Hhetsssastassessssessesessnsansessessntensessesantans | etessessessnsossessessntensessnsansesebesansansesses
13, SUbtOtal (LINE 11 PIUS LINE 12)......vuiiieieeicicieie ettt ettt ss st bt s s s sssees | tessssssssssssssssssssessssnean 931,135,907 | coovvveeeiee 890,163,721
14, Deduct total NONAAMILEEA @MOUNES..........ccciuiiieieicieie ettt s s s s s st s s s benseses | 21etsetasses et setenses et et ansessessnsensessasantans | etessessesnsossessessntensessnsantasebsnsansansessas
15. Statement value at end of current period (Ling 13 MINUS LINE 14)........coiiiiiiiieieiicieiceisiese st esssssstessssssesssssssssnees | evssissssssssssssssssessessneas 931,135,907 | .o 890,163,721
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMBEr 31 Of PHOE VAN ...........covuivueiieiieicieisee ettt ssas | saessessssssesessssesses s senes 503,012,067 | ..oovveeeeeeeeeeeeeeeeeen 249,371,554
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............coriiveiieiciceie ettt bbbttt naas | sebessesssessesssssssessesssseneas 56,921,003 | ..oooveeeeeeeeeeeeeeeis 139,522,958
2.2 Additional investment made after aCQUISIION. ..........cccveviriieieieecee ettt es s ssssesssssas | sssessssssessesssensessesenaaes 113,539,972 | .o 196,319,077
3. Capitalized deferred INtEIESE ANA OB ..ottt bbb bensesas | H1ebsssestessessstesse b s bensessessessssessessnsantens | sbebsebssssnsassessessstes et et en s s e bt ssensesaes
4. ACCTUAL OF QISCOUNL. .....vuveeeircecieie ittt s £t s s8R s st s s s et s ss | ebsesesessessesassesses et s ses e b e s essessesnnsante | Hentessessstessessesnsansesse s s b enses b en s s naes
5. Unrealized valuation iNCTEASE (AECIBASE)..........cvevueireriieieicisiieiieist sttt sss bbbt bbb s st ss st antessenas | sebessessessssassesssssntessesssbanes 5,135,398 | .o 15,758,309
6. Total gain (I0SS) ON GISPOSAIS..........cevevervieiircreicicteee ettt ettt sttt st s s s s sss s saessesans | oebessessssssssssesssssssessesnsanes 5,679,549 ..1,514,721
7. Deduct amounts received on disposals............. ....69,690,852 .98,950,638
8. Deduct amortization of premium and EPrECIALION. ............ccevcvivieeieicesite ettt s st sasssssenees | sebessessssesssssesssssssessessnsessesas 265,117 ....81,427
9. Total foreign exchange change in book/adjUSEd CATYING VAIUE............cciuiiviiiiiieicteie ettt nes | sressssstesssssstes e b bss s s st ssessessnsentens | sbessesssssssassessesssses et st es s s bt essessesaes
10. Deduct current year's other-than-temporary impairment FECOGNIZEM.........c.cvueviiiriieiiieieseeesee e sssesesees | sesteressssessssssesessssessssssesessssesessssesassnse | sissessssssessssssessssesessssesesssnes 442 487
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... ..614,332,020 503,012,067
12. Deduct total nonadmitted @amOUNtS..........ccccvveecieiieniiee e i ettt saenes | ererieaer sttt et et n et ettt nnrerens
13. Statement value at end of current period (LiNg 11 MINUS LINE 12)......cuieiiiiiisieiieississieisssesieserssssssessesssssssessesssssssessesssssnses | coriesssssssessesssssssessessneed 614,332,020 | ..oooviieeierees 503,012,067
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEaI...........ccouuvevierieicieieiee e | seseessssssesessssesaenas 25,826,150,833 | ...cvvevererircreieninns 23,504,708,589
2. Cost of bonds and SLOCKS ACGUIMEM...........ccvviviriieireeiee sttt ettt s b b ssebesnseaens | sbessebesssesasinsesessnseeas 4,007,004,893 | ....ccevevereieens 5,798,962,898
3. ACCIUAI OF QISCOUNL.........cocveieceees ettt ettt ettt a s s e e ss e et et e s st etes s assssensetessnssesssesntessssneesansnsssenantesansnenssnanes | svessesessssnsssessnsssasensntasaes 56,267,107 | .ooovveeeeeecreeeeeeeeeiene 76,442,011
4. Unrealized valuation iINCrEASE (AECIBASE)..........cceureverircrereirireies ettt sttt ae b a bbb s b s s ssebesntesesnsesas | sesebissetesssssesasntesessnsees 37,425,155 | oo 85,085,689
5. Total gain (I0SS) ON GISPOSAIS..........ccvuevrivieiiiieiicieteie ettt sttt bbbt s bbb s s s ssnsns | sebessesassessessssnsessessnsanta 18,148,895 | ... 51,702,519
6. Deduct consideration for bonds and StoCkS dISPOSEA OF.........c.cvvcviiiiiieiiiicce e naens | sressesesssseses s sessseaas 2,282,026,767 | ....ccvverererirrerernrnns 3,614,229,720
7. Deduct amortization Of PrEMIUML...........cc.iueieiciiieie ettt ettt sttt s s s e ssnns | snbessessssensessssnsessessnsntan 14,649,224 | ..o 4,287,979
8. Total foreign exchange change in book/adiUSLEA CAIMYING VAIUE............ccovveveeveireeeieicteee ettt ssssnes | srssssssssessssssessesssesssssssssssssessssssassess | stessessssisssssesssssssessnssssesses e sessassessnsans
9. Deduct current year's other-than-temporary impairment FECOGNIZET..........cocviurireieeiiirieeetese et sssenss | setesssssssessessesssssssesssssneas 11,591,145 | oo 72,233,174
10. Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-8-T+8-9).........cc.cecererrrrererrireiesieieeseeesissssessees | ceveeressesssissesssseenens 27,636,729,747 | .o 25,826,150,833
11, Deduct total NONAAMItEEd AMOUNES..........cccuiiveieicieiieicte sttt a st s s st ensesses | etsstsstes et st essesssb st sssensessnsanea 1,000 | e 1,000
12. Statement value at end of current period (Ling 10 MINUS LINE 11)........coiviiiuiiiiiiciicieseecesiess s sesestssaesessssenssssssssssnnes | evessessesssssssnssseesans 27,636,728, 747 | ..ccoovvervrceernn 25,826,149,833




Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 (B):ververierrereieseeeeeesseseess s ss sttt ettt st sssnnnas | ebbesssenssenssenseas 18,278,696,365 | ....cvvrrerrernenn. 2,591,818,982 | ....ccoveririnnn 2,060,199,971 | .oeovveeirireieis 32,576,407 | oo, 18,278,696,365 | ....cooovvvnennnn. 18,842,891,783 | ..ot | ceereeiseesesesnees 17,673,718,948
NAIC 2 (B)-vvuverrerrerrinersenisesisesiestssssessssessssssses s ssensnas | eeseissssnessanssnes 7,550,266,500 | ..o 494,970,357 | oo 159,565,477 | ..vvoevrrererinerienens 52,321,672 | oo 7,550,266,500 | ....coovvrnrirncirnns 7,937,993,052 | ...oooivuiiiiiiiiineineineineisneiieinas | seeseesesiesisninns 6,978,519,206
NAIC 3 ():vvurvrrerrireiseiseissiesssssis sttt nssennes | oesbinsssnesinssnssineees 484,433,993 | ..o 11,965,500 | ..ovvnvvnrrcrecninnene 25,540,618 | ...ovvorieiinn. (62,338,884) | ....vviririreirns 484,433,993 | oo 408,519,991 | ..o | e 475,601,162
NAIC 4 ().eveveeiererrisie ettt nssens | essssssssessassnssnssns 124,368,259 | ..o 10,511,958 | ..o 22,589,216 | ..o (337,722) | v 124,368,259 | ...ovvvervririnens 111,953,279 | oot | e 126,480,115
NAIC 5 (B)-1euvvreerieriereieesese e sssee st ss st esss sttt sssssssssssas | orssssssssssnssssssssss 31,700,588 | ...oovvorieiriiriei 129,625 | ovvoieene. 512,132 | oo (2,678,082) | ...oovvrriiinne 31,700,588 | ...oooovieriiiinn 28,639,999 | ...oiiriieieeeeeeeeeins | e 38,796,556
NAIC B (B)--.euveueerrerierieseieseeeseesse st ss sttt ettt esssnsses | rnisssssssssssssanssd 40,580,933 | oo 440,873 | i 2,265,988 | oo 2,883,314 [ oo 40,580,933 | ..o 41,639,132 | oo | o 35,139,995
TOtAI BONGS.... ittt | seessensensnnsnees 26,510,046,638 | ....oovnrinriins 3,109,837,295 | ..ovviviiniiniis 2,270,673,402 | .oooovvvviiirsiiin 22,426,705 | .o 26,510,046,638 | ...cooovreriinns 27,371,637,236 | ...oveereniinnisnisisnisniniees (0] I 25,328,255,982

20IsO

10,000,042 10,000,042 10,000,040 10,000,037

NAIC 2. | re s 30,874,364 | .....cocovevriiins 5,000,000 | ...ooioieiirieiiniinrieisisnirieiens [ e 1,560 | oo 30,874,364 | .....ccoovvvirii 35,875,924 | ... | s 30,872,833

10, NAIC 3e. s | s 1,000,000 [ ..oovoiiiiiiriiseiisisiniies | e | s e | s 1,000,000 | ..o 1,000,000 [ ..o | s 1,000,000
110 NAIC A s | s 10,455,841 | oo 7,056,317 | oo | i (6,363,387) | ..o 10,455,841 | oo TLAAB,TTT | s [ s 15,553,817
12, NAIC Bttt | resteniene et 3,799,409 | ..o [ s 4,863,387 | ..o 6,363,387 | ..o 3,799,409 | ..o 5,299,409 | ..o | e 2,000,000
130 INAIC Bt e e es | oEEeeoeeeeeE e seRe e s enE et enE e semsens | ShireientenE et sentensseEensenssnEeneesient s | SeeieniseEeresententnesenteneseEeesenssntenes | fhoeeeaseneenEseeseeenEeneseesenteneseeneses | SreenteneseeseRe s enE R e nEene s ntenes | fienienE e sene ettt 0 | e | et
14, Total Preferred SOCK...........cociiiiiiiiiiiciiiccissrsssrisnins | e 56,129,655 | ...cccooviiiiiiiiinnas 12,056,317 | .o 4,863,387 | ...cooiviiiiiiiicic 1,658 | i 56,129,655 | ...covvviiiiiriiinad 63,324,143 | ..o (O P 59,426,687
15. Total Bonds and Preferred Stock...........ocuiiiiiiiiiiiniiisississssisienies | onveseeonienieees 26,566,176,294 | .....ccooocvvinnnn. 3,121,893,612 | ..o 2,275,536,789 | .....ccoooviiiiininians 22,428,263 | ......ccccvvnine 26,566,176,294 | .......occoovvnnnns 27,434,961,380 | ....coooovviiiiniiiiciiisiccin (O 25,387,682,669

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....699,090,817; NAIC 2§.......... 0; NAIC3S.... 0; NAIC4§...317,394; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest ?Dollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......cmiriiirierriereieens | e 699,408,211 |....covvvvreriernn )80 R O 699,408,211 | ....vvvvrerrrrrerincens 1,492,270 | oo
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAI.......c.cvvieiiirieieiesieiesssie st sessesesssens | sssessssessesesnssesessssessesaees 413,575,345 | cooveeeee e 205,471,189
2. Cost of short-term iNVEStMENtS @CGUINE.............cviveieeieiiiie ettt snns | evsesssessssesssssessessssnean 2,289,722,858 | ..o 3,870,466,256
3. ACCIUAN OF GISCOUNL. ... bbb | bbb bbbt | esb bbb
4. Unrealized ValUtion INCTEASE (HECTEASE)...... .. v ruurererereiseeereereiseesseteeeseeseetseesesseeese st esssstseesessessesesessessesssessessessenssesesss | ressessessnsssessessasssssessassassnessessassnssnssnss | sesseesessassssssnsssssssessessesssessnssessassnsssenes
5. Total Gain (I0SS) ON ISPOSAIS........c.vuiveiirireiieieisicte ettt ettt bbb s bt s bbb a b s st e b s se s e b s asbebessnsesnas | oebebsssesesassssesasastesesseses s s sebessesesassnsebans | 4ebssesesstesesinses s ense b e s s s ee s ae b s e e s nas
6. Deduct consideration received 0N AISPOSAIS..............ccuiveireiiieiieie ettt bbb bsans | evsebssessesessessessessssnaan 2,003,885,500 | ..cvcvvererrieieieieniines 3,662,358,400
7. Deduct amortization Of PrEMIUML............ccoceiieiicc e b b s bbb bbb s s s st bsseaes | sbebessetessinsessssebes s e st s b b s s eens 4492 | oo 3,700
8. Total foreign exchange change in DOOK/AdJUSIE CAITYING VAIUE.........c..ocuiuurirriuieieieiieieeeeseisees et stsesessaee ettt assssssaes | cesesseesastassessesseessessessesseebse s e st esb st esias | £eebseesastest et e st ee s e s e s s es bt ss st nies
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............vuiurierieuiiririeieireeereseeeseessseeseesesssseees | eesesesseesssssesssssssssssesssssnssnsenssssnsessessssans | ersssessessesssssssessessnsessessssansessesnssssessesnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccceuverrerrirniierrenieieiessieieienees | e 699,408,211 | .o 413,575,345
11, Deduct total NONAAMItEA @MOUNLS...........c.ieerieiiirerrerr et nens | sefseesent s E e n ettt | chseesentensnesnen et st
12. Statement value at end of current period (Line 10 MINUS LINE 11)....viiiiieieiicieieiisiisissieseisssessesssssssessssssssssansessssnsessens | sisssssessessessssassesssssnsessenas 699,408,211 | oo 413,575,345

QSI103




Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAI).........c.cviiiiriiiiriieieieieseetsssssse e ssse st bbb s e b st et b st s s ns st
Cost paid/(consideration reCEIVEA) ON AAIIONS...........crvrereririrerirr ettt et s s n et
Unrealized valuation INCIEASE/(AECIEASE)........euiuiurireireisiesiieiseietesse ettt s st se bbb s s 818 £ sk s s s s 8 e sttt
Total gain (I0SS) ON tErMINALON FECOGNIZEM. .........veeerrerrerriereeeireise et eesesesseee st ee e ss s e s £ s E e s s s s eS8 E st
Considerations received/(paid) ON TEIMINALONS. ..........civeuriiiiereietieeie ettt s bR s bR e s bbb e s bbbt s s n st
AAMOTIZALON. ... e8RS
Adjustment to the book/adjusted carrying Value 0f REAGE IEM..........c.iiiriee bbbttt
Total foreign exchange change in boOK/adUSEA CAMTYING VAIUE.............ruu ettt ettt s bbb
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 6+ 7 4 8)..eieieiiiiieisee et
DEAUCE NONAAMITIE BSSELS..........orererirririirci bbbt

Statement value at end of current period (LINE 9 MINUS LINE 10).........uieiiiuiiiiceites ettt bbb bbb st b b s et b a bbb st baes

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEar (LINE B, PHOT YEAT)........vurerrrerereirersnsereseessssssessesssssssssessassssssessassssssssessesssssessessssssssessesssssnssessasssnssessassnssns
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)..........c.cuieieienieieeisse e seesssenees

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

3.11 Section 1, Column 15, current year to date minus..............cc.ccue.....

3.12 Section 1, Column 15, PriOr YEaI..........cverrreireireisereieeessesseeenns 0

Change in variation margin on open contracts - All Other:

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

3.14 Section 1, Column 18, PriOr YEar........cccoeurvrerneeereerneereereereeeseeseieees 0 0

Add:
Change in adjustment to basis of hedged item:

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

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

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

3.24 Section 1, Column 19, Prior YEAI..........cvvveeverrerereirereeesee e 0 0

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......eucvieieeiieiiteiieietetie ettt sttt b1t s b8 14842 s 8t bbb bbbttt

Cumulative variation margin on terminated contracts during the year..........c..cccoevevereeinennrnsssnsnnens

Less:

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

4.22  Amount recognized 0

SUDOLAL (LINE 4.1 MINUS LINE 4.2).......ooieeeerieieeiesiie et esese st et st es st s s8££ 884288828 ee 85842 E 28 s 228842 n bbb n s n st st

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

5.1  Total gain (loss) recognized for terMINALONS IN PHOF YEAT...........cuueiererurriueereeseereeeeeeseeseiseesseeseeseeseseseesessess s ssees e st se st e s s s e bbbt en e sensnen
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOF YEAI..........ciieiiiirre e es
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 =4.3-5.1 = 5.2).....oiriiiiiieese ettt st

Deduct nonadmitted assets

Qsi04

457,318,056

193,295,218

86,556,863

(181,817,178)

565,352,958

555,352,958




Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

QSI05, QSI06



Statement as of June 30, 2017 of e GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COlUMN T4 ..o 555,352,958

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

3. TOMAl (LINE 1 PIUS LINE 2)...uuvereirereeiereeiiseessseesseesssesesseeseseessess st st 555,352,958
4. PartD, SECHON 1, COIUMN B........ouiiiiiiiiiiii bbb 575,178,640

5. PartD, SECHON 1, COIUMN B......uveeirieeieicieieisie ettt en (19,825,682)

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5)......ceuuiuiiiiieiiiiieieisieisessesssssseesstss ettt sse sttt se b8 888 s s E s bbbt s s st enn s 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 6. 555,352,958

8. Part B, SECHON 1, COIUMN 13........iiiiiieiieieiei ettt

Q. TOtAl (LINE 7 PIUS LINE 8)......veveveieiecieteceeset ettt ettt s e e s e s et et a et b ee b s s st e bbb bbb s e b et R st b s bt n e bbb et s s sttt s b 555,352,958
10, Part D, SECHON 1, COIUMN 8........oevivceeieicteee ettt ettt b ss s sttt b s s sansaes 575,178,640

11, Part D, SECHON 1, COIUMN ..ottt ettt a st s et s st s bt s s b s s saes (19,825,682)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)....uvuiuiirieiieriieieieesssisesssesesess e sssss st ess st ettt s es s8££ n s n st 0

Potential Exposure Check

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

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

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

16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15)......ccuruururrireerrereiseisesssetseessssesessesessessssssessessasssssessessesssessessessssssessessesssssessessassssssessassanssessessasssessessessssssessessasssssessessasssnssns 0

QsSl107



Statement as of June 30, 2017 ofthe. GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 Of PHOT YEAI.........coveieiiieieieieeeie e
. Cost of cash eqUIVAIENES ACQUIME..........c.euiveiieiciiieie et ennes
o ACCIUAL OF QISCOUNL.......ooviiii bbb
. Unrealized valuation iNCrease (ABCTEASE)..........vuueureiiuriirireirieie ettt saes
. Total gain (I0SS) ON dISPOSAIS........c.vvvererierrirririeireieiee s eesesenseeeeed NN
. Deduct consideration received 0n diSPOSAIS............cccovueveiiriieiieiiieeeseeis e
. Deduct amortization Of PreMiIUM..........ccc.ieiiiirieiiesce bbbt nas
. Total foreign exchange change in book/ adjusted carrying ValUe...............cccoueveveiicviincecieieee s
. Deduct current year's other-than-temporary impairment reCognized...........ccoeuevieirerinnenenenenseeeeeneens
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccooevvverrvrrerrrrersrerienns
. Deduct total nonadmitted @MOUNES...........ccovuierinirrrs ettt

. Statement value at end of current period (Line 10 minus Line 11)

QSI108
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Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition,  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Building, Land, and IMProVEMENLS. ..o sseenenes GEOTGEtOWN. ... MD.. | 07/30/1999.... | Skipjack COVE RESOM..........ovurvueererrereirereeeeiseeeiseeeeseeseseeeeeens
Building, Land, and IMPrOVEMENES..........c.oiuririiiiiiierieieeis e Palm Beach.........ccccovvevvvereeeieeieene FL....|07/16/2004.... | Sailfish Marina RESOr..............ccevevererueireiereiereieeeeeeeee s
Building, Land, and IMProVEMENLS. ..o nnees Charleston..........ccvevivrenieneininns SC... [ 05/01/2002.... | Charleston Harbor Resort and Marina.............ocevrieernienrernerernsseeerininnens
Building, Land, and IMProVEMENLS. ..ot enees Stevenville..........ooeereeen MD.. | 05/22/2002.... | Bay Bridge Marina...........ccceceiriririeriirieiriesieiseesee e snenes
Building, Land, and IMProOVEMENTS. ..ot ettt Whitefield. ..........ocovveverervreererererenenn NH... | 06/01/2005.... | Mountain View Grand Resort LLC.

0199999,

Totals.

0 0 0 2,184,307
0399999. Totals. 0 0 0 2,184,307
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE
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Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
Domain 5 L AUSHINL e LI RN IS 04/26/2017..... | cevoovvrnes 4.600 20,310,000 | cevouveerrrrererereeeesenseis st 34,600,000
Marriott Lincolnshire................ccccoovevervrivccrerennnne. LINCOINSNINE. ........oovecvvceieeeeeceetetcee ettt es e s e tes st e s eaesesnassennenens I | e 01/28/2016.... | .............. B.2T3 | oottt tenensnnns | oetetesee ettt anrnae 1,233,401 27,700,000
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All ONET.......... it febssessessssnsenss st ensensessesansensensssnsensenens | cossea XXX XXX 20,310,000 [ ..o 1,233,401 62,300,000
Mortgages in Good Standing - Mezzanine Loans
AISOUE. ... s CRASHANSIE. ...t 5.000 ...75,000,000 .104,166,667
0699999. Total - Mortgages in Good Standing - Mezzanine Loans XXX 175,000,000 | oo 0 104,166,667
0899999. Total - Mortgages in Good Standing XXX 95,310,000 e 1,233,401 ... 166,466,667
3399999, TOMAI MOMGAGES. .......evvvrvercerseeaeiseieeres et XXX 95,310,000 | covouveerrrrirerereeereeiseien e 1,233,407 | oo 166,466,667
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
Chase Park Plaza Hotel St LOUIS..vvevveererveeeee e MO .| 08/11/2014.... | 06/02/2017.... | .. L BTABTB18 | o | e | e | e | s 0 [ o | e 31,481,618 | ......... 31,481,618 |...... 0
Keystone Oxford.......cceneeene CToiis .103/18/2016.... | 05/03/2017.... | .. 122,445,000 | ..o | e | | eevisssesisssissssssies | e 0 [ | oo 22,445,000 | ......... 22,445,000 |...... . 0
0199999. Total - Mortgages ClOSEd by REPAYMENL. ... ..iiuuiiuiieieiisieis ettt eis i sessies | eesseessses e E kbbbt 53,926,618 | ..oovovriinriiniiens 0 [V 0 0. 0 [V 53,926,618 | ......... 53,926,618 | ..ooovvvrinrinnnienn0 [ 0 0
Mortgages With Partial Repayments
48 Health Center............oevmrenereneennnins SAN DIBYO. et CA.ovvvenenen [ 06/28/2013.... | 06/12/2017.... | cevooevereererireenne 63,007 [ coouevrrceirrirerinnines | servnersenieseensnnins | e | e | e L0 RO ISP 63,007 | cooovvrrerinnn 63,007 |...... 0
633 FOISOM.....couieriirrcireiriecicene San Francisco..... (67 SRR IR 05/27/2010.... [ 06/12/2017.... | ceovverevrricirrins 92,959 | oo | et | e | e | s 0 [ oo | e 92,959 92,959 |...... .0
All Seasons. . | West Bloomfield....... MI .| 03/28/2014.... | 06/12/2017.... | .. 11,285 | ot | ceverieeisnrnnessniens | e | e | e 0 111,285 | oo 111,285 |...... 0
Bella Roe Plaza .. |Reoland Park .109/01/2010.... | 06/12/2017.... | .. 030,862 | covvieiiniienienis [ e | e | e | oo [V ST [ 30,862 30,862 |...... 0
Ben Arnold Beverage............c.coocuevernenn. RIAGEWAY......ooovirrireiirieiesiesierciniens 10/27/2014.... | 06/12/2017.... | covoevererererircenne 75,688 [ ..oovorverrirrrinninns | cevvnerierieniesienins [ e | v | e LU T TOOTOR ISV 75,688 | ..covvcrinnes 75,688 |...... 0
Biltmore Hotel Coral Gables. . .| FL .1 08/13/1999.... | 06/12/2017.... | .. JAUBTT | oo | rerineeesissiesienes | e | oneressessessesinees | e 0 141,671 | oo 141,671 | ...... 0
Convention Center Parking Garage.......... Philadelphia..........ccooonrimmiiniiiciiniieeniens PA. oo 01/3172012.... [ 06/12/2017 ... | ovvervierireeeeeB2145 | i [ e | eerissiesisnsssenes | e | e 0 | ovrereeeeeineiennes | o 62,145 62,145 | ...... 0
Embassy Jacksonville.............cccoouernrenenne JaCKSONVIllE.......coeeeecee e FLooiiiinis [ v 10/10/2013.... [ 06/12/2017.... | cevververirireereeneen58,990 | oo [ reererrrreineseeieines [ v | cereesesseeseenessnnsnees | veeae (01 R [P 56,990 56,990 |...... .0
Embassy Memphi MemphiS.......ccovverieriinnes | 11715/2013.... [ 06/12/2017 ... | covverviieinnereeeBB928 | s [ e | e | e | e [V ST 83,928 83,928 |...... 0
Embassy Suites New Orleans New Orleans .110/25/2012.... [ 06/12/2017.... | coovvvervrrereenen 154,558 [ i | v | evneienissiesesisnnens | e | veens 0 154,558 | ...cooovvvne. 154,558 | ...... 0
Franklin Marriot Cool Springs Franklin.........ccocveeeneenne .109/2412014..... [ 06/12/2017 ... | ocvereverrerirnerse 97,280 | i [ coeriesineissineines | eeesssissssessesenenns | e | oeees [V ST [ 97,230 97,230 |...... 0
Highland Dallas . Dallas L [12/18/2015.... | 06/12/2017 ... | overeerrieieneeeenBA 194 | s [ e | cveieneisisinseneiiens | e | e 0 [ e | e 84,194 84,194 | ... 0
Kiewit Energy Building..........c.ocevvrvenerenns The Woodlands.... .103/25/2015.... [ 06/12/2017.... | oovververerirneese 9B,4B8 | oo [ v | v | e | s L0 PRI [P 96,468 96,468 |...... 0
Las Fuentes Prescott . 105/29/2015.... | 06/12/2017 ... | covevvereererenene 104,040 | v [ oeeieeeeeeeveseees | cevreeesesienseseseseiens | eevereenssessessensnnsens | enes 0 104,040 | .............. 104,040 |...... 0
L-3 Communications . | Salt Lake City. | 11/08/2013.... [ 06/12/2017.... | ooververirireneeenB1,357 | e [ e | evviesissniesienenees | e | e 0 | o | e 81,357 81,357 |...... 0
McHenry Row. Baltimore .106/29/2012.... [ 06/12/2017 ... | vvererrrrirneee 122183 | s [ e | eeeiesinssessssinenes | e | oeees 0 122,183 | oo 122,183 |...... 0
Miami Beach Marina.............cccoverriienenne Miami .| FL 1172212011, [ 06/12/2017 ... [ covvvviirrerecen 184,869 [ i | e | v | e | e 0 164,869 | .....ccco.ee. 164,869 |...... .0
Montauk Yacht Club. . | Montauk.. NY. L 110/19/2012..... [ 06/12/2017 ... | ooververerirnereen T, 01T | e [ e | verississsensesenenns | e | veees L0 PRI [PV 97,611 97,611 |...... 0
Mountain View TUCSON..c.ooei s AZ...oovvin. .1 06/30/2014.... [ 06/12/2017.... | cevevvecerirrereeenB3,368 [ i | e | e | e | e [V SOOI Vo 83,366 83,366 |...... 0
OCWEN OWLIC........cccomvrrnnee CINCINNGL....eoovoee i OH..ooovvvvnes [ v 01/01/2006.... | 06/07/2017... | ccvooverrcrrrrercrenns 2430 | oo | s | s | e | o 0 2,430 2,430 |...... 0
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Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

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

Old Standard............cccoeuimrviiiriiianeians Cincinnati .|01/01/2006.... | 06/07/2017.... | .. L21,017 | e e | e | e | 0 N 21,017 21,017 | ... 0
One Greenway Centre............ccoccreenerenns Franklin .|01/14/2011.... | 06/12/2017.... | .. JA9,T21 | oo [ rerneinsneerienes | e | e | oo 0 149,721 | oo 149,721 |........ 0
Palomar Commont: Carlsbad 10/17/2013.... | 06/12/2017.... | covovcvererercrirene 90,440 | ..o | e | s | e | e 0 N 90,440 90,440 |........ 0
Pearland .| Pearland .| 12/06/2013.... | 06/12/2017.... | .. 280,916 | oo [ | s | i | 0 B 60,916 60,916 |........ 0
Residence Inn Sacramento........ Sacramento............cocoeeverecrerernnnn. CA .[11/07/2013.... | 06/12/2017..... | .. 02,839 [ oot [ e | s | e | e 0 102,839 | .............102,839 | ........ .0
Sandestin Destin Pl | e 07/31/2013.... | 06/12/2017 ... | coooorvvrierirnee 265,253 | ... | e [ | s | 0 265,253 | ............266,253 | ........ 0
Semoran Commercenter.. Orlando FL .105/17/2013.... | 06/12/2017.... | .. T5,852 | o [ e | e | e | e 0 75,852 | ................75,852 | ........ .0
Stop N' Go Center. .103/18/2014.... | 06/12/2017.... | .. VA3BA3 | [ | | | 0 43,843 | ... 43,843 | ........ 0
Ulndy Health Pavilion............ccccccooveuunnce. Indianapolis NG | s 09/11/2015.... | 06/12/2017.... | ccooovvrreris 196,703 | oo [ | s | s | s 0 196,703 | .............196,703 |....... 0
Vaca Morada New York........ccccoeeuuunee NY .1 10/26/2015.... | 06/12/2017.... | .. 10,923,630 | ...oooveiiiiiiniiieis [ e | e | e | s (U TR IO 10,923,630 | .........10,923,630 |........ 0
Warner Brother. Burbank................. CA S 11M202013.... [ 06/12/2017 ... | oo D993 | i [ s [ | (U R [P 59,943 59,943 | ........ 0
Whispering Wind............cccocooviieiiiniiinninns Phoenix................ [V B 05/17/2013.... | 06/12/2017 ... | cevvoiviirieeneeenB3T29 | i [ | o | s | o 0 B 53,729 53,729 |....... 0
Xactware Office Building........... Lehi.ueiniiiiisiiiniiinns UTeiviiin [ 02/24/2014.... | 06/12/2017.... | .. e TATB2 | i [ | e | | 0 . 141,762 141,762 |........ . 0
0299999. Total - Mortgages With Partial REPaYMENLS..........curiiuriririisiiiisissiisiissi s oot 13,992,486 0. 0 0] o 13,992,486 | .........13,992,486 [ IR 0 0
0599999, TOtAl MOMGAGES..........oourereieriiiiieiieiiiii it est et 67,919,104 | ..o 0. 0 0. 0 0] . 67,919,104 | ......... 67,919,104 [V [ 0 0




Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

€030

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 0|ExWorks Capital Fund I, LP Chicago. ExWorks Capital Fund |, LP 04/17/2017.... | oo 6,300,000 | ...oovoererririrnn 700,000

000000 00 O|ExWorks Capital Fund Il Parallel Vehicle, LP........ . . | Chicago. ExWorks Capital Fund Il Parallel Vehicle, LP. . 06/22/2017.... 3,500,000

000000 00 0|MCC Senior Loan Strategy JV | LLC . . New York NY....|MCC Senior Loan Strategy JV | LLC ettt 07/16/2015....

000000 00 O|NB Private Equity Credit Opportunities Fund LP.... New York NY.... | NB Private Equity Credit Opportunities Fund LP. e ———————— 06/07/2017 ... [ cooveevereeerins | e 170,851

000000 00 O |Sierra Senior Loan Strategy JV | LLC . . New York NY.... | Sierra Senior Loan Strategy JV | LLC . 07/16/2015.... .

000000 00 0] Yukon Capital Partners Il L.P........ s . | Minneapoli . MN... | Yukon Capital Partners Il L.P. . s 07/17/2014.... 2 ..88,777
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated... e eteeiereine  eeeeseeerseeeeiesseseseesesiesessesesseseseseeiesesessesesseserseieeieiessessesesiesesseiessesiesieiesieseiseiieiesesieiseieciessesiesessesesiessciesessesissesseseraesasteresinnes | seresesesieeineas 9,970,851 | oo 3,738,777
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O|Bridge Growth Partners L.P........c..cccovurvrimrniiiineineieerssisesenines New York .| Bridge Growth Partners L.P.........ccccoovvrvvrnnirneiernninns 07/15/2014.... 3 117,814

000000 00 O |Bridge Growth Partners L.P.-Accedian Holdings New York . | Bridge Growth Partners L.P.-Accedian Holdings............. . 05/19/2017 ... | v | v 7,055,616

000000 00 0|Channel 51, LLC.......cccoovvvvvvinriniiiniirciens <ceeneo. | Washington... . L] ChaANNEl 51, LLC.....ouiiiiirinicie e 04/29/2016....

000000 00 O|Cintrifuse Early Stage Capital Fund I, LLC ............. . L[ Cincinnati......c..coeeveveeces ... | Cintrifuse Early Stage Capital Fund I, LLC .... s 09/27/2013.... 1

000000 00 OEnergy Impact FUN LP..........ccoovuiuniinieieiiniseiesse e New York .| Energy Impact FUNd LP..........cccoouoiurieiiiiseseeceeene 051112017 . | e | e 1,458,052 | .ooeveieriiins 318,609

000000 00 0 |Greenspring Opportunities IV, LP..... . Owings Mills.........covererrririrnrinnns ... | Greenspring Opportunities IV, LP. e 04/25/2016.... 1 .838,249

000000 00 O |Harvest Intrexon Enterprise Fund |, LP . . .. | San Francisco.........ccccoeurrerireireneens CA.... | Harvest Intrexon Enterprise Fund I, LP......... RS RRRRY 09/04/2015.... ....60,000

000000 00 0L-A Saturn ACQUISIION, L.P.......c.vviiiririiiiriieisisses e Philadelphia.. . | L-A Saturn ACqUISIton, L.P........cccoevvineieriiriiieseenseiesniens 01/16/2015.... ....12,495

000000 00 O|LLR Equity Partners IV, L.P........ccccouuvreremrvneririneiisnnns Philadelphia.. . | LLR EqQUity Partners IV, LP........ccceuirerreiiiirierieeesessssssessesssessessssssessessssens 03/14/2014.... 3 .840,000

000000 00 0|Medley Credit Opportunity Delaware Fund, L.P....... . NEW YOrK.....couvrviieeriernnincieris ... | Medley Credit Opportunity Delaware Fund, L.P DR 07/15/2016.... 7 .297,030

000000 00 O|Mediey Real D (ANNUitY) LLC......ccvvrririreieirisriesicissssie s sesesssssessnes New York.. .| Medley Real D (AnNUity) LLC......oovvrireririieieicsese s 03/21/2106.... 3 .. 44625 | ...

000000 00 0|NB Secondary Opportunities Fund IV L.P. ......... ... |New York.. .| NB Secondary Opportunities Fund IV L.P. .. e 04/19/2017.... 3| 200,000 | .oooreeiereeeeeeeeene

000000 00 0|NB Strategic Co-Investment Partners Il L.P. ....... CINEW YOrK.....ovivcieiecs .... | NB Strategic Co-Investment Partners IIl L.P. s 01/28/2016.... 3 542,837

000000 00 O|OLG Investment Partners, L.P ... | Atlanta .| Lucas Group IP, LP (OLG) .. et 09/27/2013.... USSR IR 7,304

000000 00 O|PWP Growth Equity Fund I LLP................ .. | New York.. .| PWP Growth Equity FUN I LLP......ccovieiiiericieeiseseiesieeiieees 06/20/2014.... 3 240,175

000000 00 0| SNOW, PhIPPS 11, LP. oottt essnes Wilmington 1 SNOW, PRIPPS 11, L.P. oo 05/09/2009.... 3 .371,856

000000 00 O|Solamere Capital Fund II, LP .. . | Boston . | Solamere Capital Fund II, LP . . 10/15/2013.... 3 453,600

000000 00 O0|Solamere Capital Fund II-A, LP ....... . Boston . . | Solamere Capital Fund II-A, LP SRRSO U UTRIORRRRTTON 12/06/2013.... 3 .230,300

000000 00 O Tritium Partners, LLC..... ..o ensnes AUSEIN. coo | Tritium Partners, LLC.......oiiiiiiesisisn s 06/26/2015.... 3 . ....99,226
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated e b 8,713,668
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O|L-A Laramar Urban Neighborhood Fund, L.P..... . ... | Philadelphia.. . | L-A Laramar Urban Neighborhood Fund, L.P et naen 10/15/2015.... .

000000 00 O |Lubert-Adler Real Estate Fund VII-B, LP . . Philadelphia.. . | Lubert-Adler Real Estate Fund VII-B, LP .........ccoccoeviernininiiicircicin 04/07/2017.... |. 4,166,667

000000 00 0|Park Meadows CO Investors, LLC...........cccoeverrierereeiiesieeieieeinne Denver. . | Park Meadows CO Investors, LLC 02/28/2017.... 217,924

000000 00 O|PRCP-Bucks Partners, LP. s Philadelphia . | PRCP-Bucks Partners, LP s 0412512017 ... | evveerreis | v 200,000 | ..oooorrrrrrnnes 6,271,837

000000 00 O|PRCP-Dallas Four Partners, LP..........cccccoeunirvvmirnvinninenns Dallas. . | PRCP-Dallas Four Partners, LP 11/06/2015.... 591,646

000000 00 0O|PRCP-Raleigh | Partners, LP..........ccccccocirmiimmiinniineinniinns Raleigh .| PRCP-Raleigh | Partners, LP 04/20/2017 ... | covvoerererines | e 100,000 | .ocvouierrirnne 2,046,339

000000 00 0| TRG SOUthGatE, L.P. ...t nsenes Dallas .| TRG Southgate, L.P.........ccovivrriiirinieiseienissseenssesniees 11/09/2016.... et | e 1,035,222

000000 00 O|Water Street O'Connor, L.P..............cccoeverrireeieeiieeiecceeeeen Atlanta . | Water Street O'Connor, L.P............ccccoveeievicerccrn, 10/22/2015.... eeeereneierenenes | eerereereneas 1,176,861
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated . OO OO OO OO O OO PO OO PO PO PO TP OO PO PP PP PPPYPPOPPPOPE IRSTOTSURRPRTOOR 4,466,667 | .......ccoo..c. 12,739,830
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 O|GAKEY LIME, LLC.....oovumiiriineiiniiierieeieecsseeise s GUIMEL......oveieieriieeeiesiseiseiia IL..... GAKEY LIME, LLC.....vioiiriiieencessiseesiesieesseeenas 11/19/2015.... SOOI SV 2,954,858 | ..oouiviiieieeieinienes | e | erienes 50.000

000000 00 0] Galic Sorrento, LLC.........iiuuiiiiiiiniiiiiiierississsnississens s sssssssene Coral Gables.......couvwviioniiiiniinnns FL.....| Galic SOrIrento, LLC......coiiiiiiiieiiiniisiisnisii e senississsnssnsesneenes 06/27/2012.... 57 [ i | | oo 65.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.. e eteeieeieiseeseaeine  eeseeeeiessesessesesiesesessesesiesessesessessesesseiesessesiesessesiessesseiessesesseiesiesesseiiesesesiessesssiesesiesssiisiessesieiessesiesiessctesesesissassesesarsinsosesinsanes | sessseeces (] P 2,954,915 | . (O 0 ... XXX

Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

000000 00 O |Pretium Mortgage Credit Partners I, L.P.............. . | NEW YOrK.......oeeeeeeeeeereerereeeiseenenns | NY.... | Pretium Mortgage Credit Partners |, L.P....... e 12/04/12014.... B12,783 | e | e | e 1.120




Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage LOANS = UNGFfIIAEA. ... e v otietiei ettt es et e st se st sesses e eeeeeees e see e84 12 e eeE o281 284284 E £ e 128 o8 E 24 eE 1o e s E s E e et ee s st et et ensen st sesansenenantensennenns | cssssiecs 0 612,783 | . 0 0 ... XXX
Surplus Deb es - Unaffiliated
30958P AA 1|Farmers Insurance Company Surplus Note 6.151... ...| Omaha.. . | Transfer from Sch D . s 04/11/2017.... |. ..16,655,300
309588 AE 1 |Farmers Insurance Company Surplus Note 7.20...... . Los Angeles.. JJEFFRIES......oe s 04/11/2017.... |. e ..4,996,076 |....
677412 AF 5| Ohio National SUrpIUS NOE........evririrririeissiiseiersssisnssssssrsssesssesssssensansanes Cincinnati JUEFFRIES. ..o snees 07/31/2016.... 10,833,335
2399999. Total - Surplus Debentures - Unaffiliated .. e eeeteeieeeieeEeeies  Eeeereseseesesiessesseiessesesseseeiesesseseeseseseseeiesiessesieiessesiesseiseiessesesseiesiesieiseiesiesiesiesssieseisesieiessesiesseiiciessesiessssisiesierscssssessesissisesierareane | oessessssesenee 21,651,376 | .o 10,833,335
4499999. Subtotal - Unaffiliated .. OO T OO OO PO OO OO OO OO O PO OO OO OO OO PO OO TP OO OO OO OO OO OO OO O OT PO P OO OP PO DT PP PPO OO PSP PRPRVURR IFTPRPPRYRTOPOOOOOt 44,802,561 | .oooovovrnines 34,159,754

4599999, SUDOtAL = AFFIIBLE. ... v i s reEnEenhE et [V 2,954,915

4899999, TORAIS. ...ttt fEeEe LR SheehE e

44,802,561 | ..ot 37,114,669

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

1'€030

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB.JA.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

000000 00 O |Monarch Capital Partners IIl, L.P. New York. .|NY.. | Monarch Capital Partners Ill, L.P .. |01/12/2015 | 04/21/2017 | ....... 1,500,153 | oo | erveereireienniieines | erveereiesnnieinninns | eernesnseniensennnnns | evnesennieniennn0 | e | e 1,500,153 | ..... 1,500,153 [ ovieeieeiereies | e

000000 00 0] Vida Opportunity Fund, L.P.......... Austin . . | Vida Opportunity Fund, L.P......... .| 12/05/2016 | 04/13/2017 202,710 . . s 0 202,710 202,710 |.... . .0 . .

000000 00 0] Yukon Capital Partners Il L.P.......cccccooiiniiniiinsianins Minneapolis.......... MN. | Yukon Capital Partners Il L.P.......cccocosensinneins 07/17/2014 | 05/24/2017 | .......... 378,683 | ..o | e | e | s | s {1 R PSR 378,683 | ........ 378,683 | ..o | e | s (U 331,965
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.. s | e 2,081,547 L0 0 0]... 0 () IR 0] ... 2,081,547 | ... 2,081,547 | oo 0 | i 0 | i 0] .. 331,965
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 0|A&M Capital Partners, LP ........c.cccoocenvrerniinerierirncens Greenwich............ CT.. | A&M Capital Partners, LP ..........cccccocvnerrerirnnenns 12/06/2013 | 05/23/2017 | .......... 814,145 | oo | e | e [ e | oo 0 e | e 814,145 | 814,145 | s | v | e 0 e 503,331

088577 ZZ T |Bexion Pharmaceuticals, LLC...........ccccoevrrernirerinnnne Cincinnati.... . | Transfer to Schedule D............ccovvvevninrrenivens 07/31/2015 | 01/01/2017 | .......... 319,134 w0 i | 319,134 | 319,134

000000 00 O|DESRIVI,LLC........ New York.... . .|DESRI VI, LLC...... 12/17/2014 | 04/14/2017 | ....... 1,073,528 w0 [ | 001,073,528 | 1,073,528

000000 00 O|Medley Credit Opportunity Delaware Fund, L.P........... New York.............. .. | Medley Credit Opportunity Delaware Fund, L.P.... | 07/15/2016 |06/29/2017 | .......... 187,125 w0 [ | 187,125 | 187,125

000000 00 0|OBC Investment Partners, L.P. (Bock & Clark) Cincinnati . | OBC Investment Partners, L.P. (Bock & Clark).... |07/31/2014 | 05/01/2017 1,230,150 0 ..1,230,150

000000 00 O|Snow, Phipps 1, L.P. oo Wilmington............ .. | Snow, Phipps 11, L.P. ..o 05/09/2009 |04/17/2017 | .......... 146,345 o0 e | 20 146,345 | 146,345

000000 00 0|Snow, Phipps IIl, L.P. Wilmington.. .| Snow, Phipps IIl, L.P. ............. . | 06/08/2016 |05/15/2017 | .......... 215,424 0 [ | 215,424 | L 215,424

000000 00 O|Solamere Capital Fund II, LP .. .| Boston. Solamere Capital Fund I, LP . .. | 10/15/2013 | 06/08/2017 270,387 0 |oveeeeeeeeeeeies | 0000 270,387 | 270,387

000000 00 O|Solamere Capital Fund II-A, LP ... . | Boston. Solamere Capital Fund II-A, LP .. .112/06/2013 |06/08/2017 233,423 .0 233,423

854631 ZZ 4|Stanley Martin Community LLC ... . |Reston ... . . | Distribution . | 12/31/2012 | 05/18/2017 |. .0 21,598

000000 00 0] Vida Longevity Fund, LP.. .| Austin.. .. | TX.. | Vida Longevity Fund, LP.. .. | 04/01/2015 | 04/26/2017 387,600 0 .387,600
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .. SRR RO 4,877,261 0 0 0] 0 . 4,877,261 | ... 4,898,859
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 0O | L-A Laramar Urban Neighborhood Fund, L.P... . | Philadelphia . | PA.. | L-A Laramar Urban Neighborhood Fund, L.P....... | 10/15/2015 |06/26/2017 59,085 59,085 59,085
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated .. .. 59,085 0 (O O o ) [FTTORRRO o [FTSTRRon o ) S 59,085 | .......... 59,085
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 O | GAKEY LIME, LLC........... I GUMEE....oovvrnrenns | IL.... | DiStrBULION. ... | 11/19/2015 I 06/29/2017 | ..... 16,824,799 [ oo [ | e [ | (V] IR 16,824,799 [....20,784,667 | ....ocovvrvvrisnns | e 3,959,868 | ..... 3,959,868 | ..o
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated s RSP [ 16,824,799 20 | 0 0]... 0 { ] I 0]... 16,824,799 |....20,784,667 | ......ccoe........ 0]... 3,959,868 | ..... 3,959,868 | ......cccoennn. 0
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./A.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

000000 00 O [Pretium Mortgage Credit Partners |, L.P........c..cccccrune. |New York...ovweens | NY.. | Pretium Mortgage Credit Partners |, L.P............... 12/04/2014 | 06/28/2017 201,330 | oo [ [ e | seienensennsnenes | seesnenesneennead 0 | | 000 201,330 | i 201,330 .. ..
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated....... 201,330 0 0. 0 0 .201,330 .0 .0
4499999. Subtotal - Unaffiliated.......... . OO PP SO PP PP PO PPP PPN N 7,219,222 0 ] 0 0]... 0 0 0,219,222 | o 7,240,820 1,598 | .........21,598
4599999, SUDIOLAL = AFIIAIEA.............oveoveeeeeeveeeeeeeee e eeeese e eseaeseseseesenes | eeeeassseeesssessseseseseseseseeesesesssesesssesssseeaesesessaesssesnssseseseresenesesnssssesessennseneesnnsnes | oreen 16,824,799 0] 0 0. 0 (] [P | I 16,824,799 |....20,784,667 | ...cccovvvrnnn0 | Lo 3,959,868 | ... 3,959,868
4899999, TOMAIS. .......cvvveeeireteieet e R it ee | ekeeeheLE R R bR b bbbt enienens |t 24,044,021 0 0 0]... 0 {0 [PTSTOOORO | J O 24,044,021 |....28,025,487 ,981,466 | ..... 3,981,466




Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Special Revenue and Special A
454627 GC 0 |IN BOND BANK TXBL A 3.366 08/01/2031........covvrirrrreirerisisensiisinninens | cevverensnnnnes 06/21/2017........ STIFEL NICOLAUS.......outiiiiieiiiciseie e sssssesssssssssessssssssesssssssssssses | stsssssessosssssssssessasssssesssssssssssessassess | sosssssssssessassessesssssanseses 1,000,000 | ..oovvrerririnieeieees 1,000,000 | ..cooverieirreirnnee 1FE........
45462T GE 6 |IN BOND BANK TXBL A 3.486 08/01/2033 06/21/2017........ STIFEL NICOLAUS........oiiiieeeieieire e ssssssssessesssssesss | sessesesssesssssssssessesssssesssessssssessessesssens | soessesssesssessnssessesssssesssenes 1,000,000 1FE........
57419R L6 0 | MARYLAND ST CMNTY A 4.103 09/01/2032 04/07/2017........ BANC OF AMERICA SECURITIES.... e | s | e ...24,950,000 1FE........
57419R L7 8 | MARYLAND ST CMNTY A 4.416 09/01/2037 04/07/2017........ BANC OF AMERICA SECURITIES.... e | e | ..19,840,000 | .oveovvevvereieienenn. 19,840,000 | oo 1FE........
613549 KM 5 |MONTGOMERY CNTY OH REV PRERE 5.25 5/1/29.. 03/10/2017........ Def L1111 OO TP TO U PO OP OO U O OP PP OO EPVOOP RO PO 1,782,215 | .... 21,740,000 | .o 32,734 |42
613549 KN 3 [ MONTGOMERY CNTY OH UNREF B 5.25 5/1/29.........cccovvervvnriivinirerinns [ covvirirenienns 03/10/2017........ Def MIEME. ..ttt | bbbt | ettt 3,339,088 | ..o 3,260,000 | ..o 61,329 | 2FE ..o
64986D EN 1 |[NEW YORK ST ENVRNMNTL B 3.516 06/15/2030.. 04/06/2017........ JEFFERIES & CO....cviiee et ssssssenes | sesssasesssessnssssssesssssssse st essessesssens | soessesssesssessesssessesssssensrenes 7,000,000 ..7,000,000 1FE........
64986D EQ 4 |NEW YORK ST ENVRNMNTL B 3.716 06/15/2032.. 04/06/2017........ JEFFERIES & CO. e | st enens | ebnaesi e 3,000,000 ..3,000,000 1FE.......
64990C ZV 6 |[NY DORM AUTH TXBL B 3.779 07/01/2034.... 05/17/2017........ WELLS FARGO BROKERAGE SERVICES.........cooeiiieiriinieicineireisseeeinsinsinnns | sereeeeesssssssesssesssssssssesssssssessesssssssssses | soeensssssessesssssssssssessesnsnes 3,000,000 ..3,000,000 1FE........
64990C ZW 4 |NY DORM AUTH TXBL B 3.998 07/01/2039.... 05/17/2017........ WELLS FARGO BROKERAGE SERVICES..........cooiiiiriiiiiiiieiinrierinsisensies | erissesesiessssnseesississsesssessssssssesssssens | soessssssssesesssssessessessessnenes 7,000,000 | .... ..7,000,000 |... 1FE........
709235 ZR 9 |PA ST UNIV B TXBL 3.573 09/01/2037.. [ IR 04/20/2017........ BARCLAYS CAPITAL.....occotieiriieiieiiiesiiesisesesese s sssesssesss s ssessssesssenes | sostsssssesssisesssesssssssssssessessesssesssns | sessssesssssessssesssessssenssnssns 6,000,000 | ..ooovvrirrieiriiirinnd 6,000,000 |...cccoovrirmrinninee 1FE........
88213A KH 7 |TEXAS ST A& M UNI 3.186 05/15/2030 SO 06/07/2017........ BANC OF AMERICA SECURITIES.... et | s | s 2,500,000 ..2,500,000 1FE........
88213A  KJ 3 |TEXASSTA&MUNIV 3.286 05/15/2031 . 06/07/2017........ BANC OF AMERICA SECURITIES.... et | s | s 3,000,000
88213A KK 0 |TEXAS ST A& M UNIV 3.386 05/15/2032 N 06/07/2017........ BANC OF AMERICA SECURITIES.... et | s | s 1,000,000

....................................................... ...84,411,303

3199999. Total - Bonds - U.S. Special Revenue and Special A

Bonds - Industrial and Mi:

030

000366 AA 2 | AASET 2017-1A A ABS SNR 3.967 05/16/2042... . .. | 05/25/2017. GOLDMAN SACHS OO TRTTRPPIR POROON I ..17,499,911
000823 AA 2 |ABPCI 2017-1A A1 CLO SSNR FLT 07/20/2029 06/02/2017........ NATIXIS. ... | ceinsss s | s ...30,000,000
000823 AC 8 |ABPCI2017-1A A2 CLO MEZ FLT 07/20/2029 . | 06/02/2017........ NATIXIS ..ot sss s | coinss s | e 5,000,000
001768 AD 5 |AMMC 2013-13A B3L CLO MEZ FLT 01/26/2026. .| 05/09/2017........ KBS AIDNA. ..ot | e | e 2,649,500
00176B  AD 5 | AMMC 2013-13A B3L CLO MEZ FLT 01/26/2026 05/19/2017 KGS AIPNA. ... s | e | e 1,330,000
00176J  AH 9 |AMMC CLO 2015-16A XR FLT 04/14/29.. .| 03/30/2017. MITSUBISHI I cerves | s | cireen..200,000
00176J  AK 2 |AMMC CLO 2015-16A AR FLT 04/14/29 03/30/2017........ MITSUBISHI ...ttt sssenes | soresisstesnsss bbb essessiens | cvienes ...11,130,000
00176 AM 8 | AMMC CLO 2015-16A BR MEZ FLT 04/14/29 03/30/2017........ MITSUBISHI......ooiiiiiiciici s sss s | coisssnsss it sss s | esssssssssssis s ssssssnseas 1,936,000
00176J AP 1 |AMMC CLO 2015-16A CR MEZ FLT 04/14/29 03/30/2017........ MITSUBISHI. ...cooooee s | ceinsss s snsssns | einnsssiensss s nnsssnes 1,050,000
00176J AR 7 |AMMC CLO 2015-16A DR MEZ FLT 04/14/29 03/30/2017 MITSUBISHI. ....cooooviiiiiisiiceissiseie s | seonsss s | einssssnsss e 1,050,000
00176K AE 3 | AMMC CLO 2015-16A ER MEZ FLT 04/14/29 .| 03/30/2017. MITSUBISHI - cerves | s |

00190Y AV 7 |ARES 2013-2A CR CLO MEZ FLT 07/28/29 06/09/2017........ BANC OF AMERICA SECURITIES.... ceevierenees | s | e

00190Y AZ 8 | ARES 2013-2A AR2 CLO SNR FLT 07/28/29... 06/09/2017........ BANC OF AMERICA SECURITIES.... et | s | s ...13,000,000
00214M  AB 9 | ARLFR 2014-1A A2 ABS SNR SEQ 3.97 06/44 05/04/2017........ BANC OF AMERICA SECURITIES.... et | s | e 4,122,413
00440F 2 | ACE CAP TRUST I19.70 04/01/2030...... 04/20/2017........ JEFFERIES & O | eensssisssssssss s sssssnsss | oensssssssssssssssssssssssenenes 9,429,351
01448Q AA 8 |ALESC 4A A1 CDO SSNR FLT 07/30/2034 05/17/2017........ GUGGENHEIM CAPITAL MARKET....... s | s | e ...11,021,680
01448T 2 | ALESC 5A A1 CDO SEQ SSNR FLT 12/23/2034.............coovvvemnmriisnriinnnis | v 04/27/2017........ CS FIRST BOSTON......couiiuiiimiieriiieierisiseiissiiessesissssssssssssessessssssnsisnns | sevestsssssenssse s sssessssssensss | toesssessssssessissssessssssenes 4,970,694
0258M0  EL 9 | AMERICAN EXPRESS MTN 3.30 05/03/2027 04/27/2017........ GOLDMAN SACHS.........ooiiriiiniiciissisinssissssss s | sessissssssssis st nssss | sinssisssssssssssssssssssssienes 9,877,400
033286 AN 5 | ANCHC 2014-5A BR CLO MEZ FLT 10/15/26, 04/07/2017........ MORGAN STANLEY ...ttt siessesssnns | siiissnsiis st essans | oessssasssse s sssesssseeas 8,750,000
03665 AA 6 |ANTR 2017-1A A CLO SSNR FLT 07/20/2028 04/20/2017........ DEUTSCHE BANK ...t ssssssssssssssssssssnnses. | ssinssisssnssssssssssessssssssssssssssssesssnss | soseees ...12,000,000 | ...
03765D AN 0 [APID 2014-18A A2AR CLO MEZ FLT 07/22/26 04/04/2017........ MORGAN STANLEY ...ttt isssssssisnns | sisnisssiissis st sss s | oesssssssssassis s sssessssisas 3,500,000 | .... ..3,500,000 |...
037650 AS 9 |APID 2014-18A BR CLO MEZ FLT 07/22/26..........cocovvvmirireriniiinirinriinnis | cvevirerinninns 04/04/2017........ MORGAN STANLEY ...ttt sssssesssens | sostssssissssiessesssssssss e sssesssns | sesssessssssesisesssesssessssssos 5,000,000 | ..ovverrirriininieieis 5,000,000 | .coovvimriiririrns
042735 BF 6 |ARROW ELECTRONICS 3.875 01/12/2028 06/01/2017........ JP MORGAN SECURITIES INC......covoiiiriiiniiicisiississssisnisnsissiinns | s sssssssssssssssssssssssnssss | sosssisssssssssssssssssssssines 7,966,000
046265 AG 9 |ASTORIAFINL 3.50 06/08/2020..... 06/05/2017........ SANDLER & O'NEIL PARTNERS............oooiiriimiiineiinnsiisneinssssssissssisnnssis | covsisisssisssssssssssssssssssssssssnssssnnnss | seveeons ...18,000,000
04685A 2E 0 | ATHENE GLOBAL FUNDING 3.00 07/01/2022 06/26/2017........ DEUTSCHE BANK ...t ssssnssnies. | coinssnssssiss s ssssnsssns | oessssssssssssisnsssessssssssnosas 9,972,400
052769 AE 6 |AUTODESK INC 3.50 06/15/2027 06/05/2017........ CITIGROUP.......oouiiiiiciiiti bbb | ferbitab bbbt | Lossb s nes 7,949,760
05348E BA 6 | AVALONBAY COMMUN MTN 3.35 05/15/2027... 05/03/2017 JP MORGAN SECURITIES INC.......oooiriiriiinriiinsiiisneissssisssisssisssssinnsies | covsssissssssssssssssssssssssssssssssssssnnss | sovseons ...15,944,640
05352N  AA 0 [AVNT 2017-A A ABS SSNR 2.41 03/15/2021... . | 04/26/2017. JP MORGAN SECURITIES INC........ certrnsni [ s | s 7,499,623
05525C AA 6 |BAMLL 2013-FRR2 A PO MEZ 09/26/2022 RE.... 04/03/2017 AMHERST SECURITIES CORP ettt | s | e 6,050,000




1'¥030

Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
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05525F  AA 9 |BAMLL 2013-FRR3 A PO MEZ 06/26/23 RE.... 06/09/2017. AMHERST SECURITIES CORP........cooiviiiiriirerierinieresiseiesisesesssssensesisssessens | seessnseesiesssesesssssssssessessssssessessssssenss | sevees .....6,024,641 1AM......
05583W  AA 1 |BSPRT 2017-FL1 A CLO SSNR FLT 06/15/27 .|C... 06/12/2017........ JP MORGAN SECURITIES INC......covirrireriiiriirerisisersisisssisersesssssessssssssssssens | seessssssssssssessssssssesssssssssssssssssssesesss | sovees ......4,000,000 1FE........
05583W AC 7 |BSPRT 2017-FL1 B CLO MEZ FLT 06/15/27... .|C.... . | 06/12/2017........ JP MORGAN SECURITIES INC......orvoirerririieriniieeiserseissiesserissiesssssssssenens. | seressessssssisesissssessessssssssesssesssssesenes | covenes ......2,400,000 1FE........
05584@ AA 9 |GE HUNTSVILLE CTL 3.47 08/15/2035 .| 05/15/2017........ Private PIACEMENL..........couiiiiiiiiciii i | coiniinsi st | s 3,802,548 1FE........
05584A  AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029 04/04/2017........ BANC OF AMERICA SECURITIES........cooiiiiiiieriiieineinississieissiesssisseessees | sevsesssssesssssssssssessssssssessssssssessnssnns | soenes .....4,998,734 1FE........
05586* AA 9 | GE SPARTANBURG CTL 3.97 07/15/2032 04/13/2017........ PrVALE PIACEMENL........couiviiieciirciii ittt | etesess s bbbttt enees | erbtesess bbb 5,640,164 . 1FE........
05682Q AE 6 |BCC 2017-1A A2 CLO SNR FLT 07/20/30......ccvuererrreernrirernniersnisserenies 06/13/2017........ CITIGROUP......o ittt ss st | sisessesssssassessess s essssssssessesssnssessenss | evenes 100003,525,000 | i 3,525,000 | ..occovverieiriirnns 1FE........
05682Q AG 1 |BCC 2017-1A B CLO MEZ FLT 07/20/2030..........cccovurevrerreriererirrierinnnenes C... . | 06/13/2017........ CITIGROUP......o ettt ssenss | cesesseessss e s st saenssensenes | erenes ......8,000,000 ..8,000,000 1FE........
06051G  GL 7 |BANK OF AMERICA CORP 3.705 04/24/2028 . . .| 04/19/2017........ BANC OF AMERICA SECURITIES........ooiiiiiiiiiieiseiesiesieessesessssisssssssssssesens | eessesssssesessssssssssssesssssssssessssssssssssns | erssssesssssnsssssessasssessessanes 5,000,000 2FE........
06738E AW 5 | BARCLAYS PLC 4.836 05/09/2028............ccoororumimernmirernrierireriersnesneenes C... 05/02/2017........ BARCLAYS CAPITAL......covuiiiiiiieiiietiesieisssssiesisssssssesss s sssssnnss | evsesisssssssessssssssessssssnssessesssssessessne | soesenes ...10,000,000 2FE........
09626Q AQ 0 |BLUEM 2014-2A B2R CLO MEZ 3.14 07/20/26 C.... 06/26/2017........ JP MORGAN SECURITIES INC......cooiiiiiiiciriiirieriseiesisiseisssiesisseesinsienies | ervsesesssessssssssesssssssssesssessssssssessnsssens | soessssssssenessessessessessessnenes 6,000,000 1FE........
10922N  AA 1 |BRIGHTHOUSE FINANCIAL 3.70 06/22/2027...........covvvmrvierereernnniniinenns | cevveriverienes 06/15/2017........ JP MORGAN SECURITIES INC......ovvuuiimiiriirriiriseiisiisiissesesisssssssisesiens | sovessessessssesssesessessssssssssesssssssessssness | onvenns ...22,980,910 2FE........
114536  AA 3 |BROOKSTONE HOLDING PIK 10.00 07/07/21 .| 06/30/2017........ CaptaliZed INTEESL.........euceeeicrceirier st | cesereessess e ssssnsens | oessessenes ...835 10,951 5%
12480V AG 0 |CBAM 2017-1A B CLO MEZ FLT 07/20/30. 06/08/2017........ CITIGROUP......ootrtietie et | sesssiessesssse s ssssssntenns | esvaees ...11,000,000 11,000,000 1FE........
124857 AT 0 |CBS CORP 3.375 02/15/2028 06/26/2017........ BANC OF AMERICA SECURITIES........oiiiiiieiitieeierneieeseiesissiesssssssssseens | cevserssssssesisssssssesssssnssessesssssessessne | sonvens ..12,873,510
12528A AL 9 |CFIP 2013-1A AR CLO SSNR FLT 04/20/29 04/11/2017........ WELLS FARGO BROKERAGE SERVICES.........ccoeuniiriiiiniieisrierssinsiesines | ceonteessesisesesinssssssssesssssesessnsssensnnss | oosveees ...10,000,000
12528C AQ 4 |CFIP 2014-1A BR CLO MEZ FLT 07/13/2029. . | 06/30/2017 WELLS FARGO BROKERAGE SERVICES.........cccovvirreiiiiiierinriiesisrisnninns | vevesseissiisssiessssessssssssessessnessenees | seees ......8,000,000
12544B  AE 3 | CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37 . | 05/23/2017. GUGGENHEIM CAPITAL MARKET........couuiiiiiieirieisenieriesisteesississiesssssssssssenens | sressesesssssnssessessessssesessssssessessessessnens | soeees ceveeen 594,896
12636Y AA 0 | CRH AMERICA FINANCE 3.40 05/09/2027 05/02/2017........ HSBC SECURITIES......couiiiiiieiieieiesisesisisisss s esssisssessssisssssssessansns | sessesssssessssssssesssessssssessessssssssessnsnns | soeeees .....5,948,970
12673P  AJ 4 |CAINC 4.70 03/15/2027............ 04/28/2017........ MORGAN STANLEY ...ttt esssssssssenns. | sessesssssesssssnsssssessssssssessssssssesssssnns | soeres ......5,276,700
12803P AB 4 | CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047 05/26/2017........ BARCLAYS CAPITAL. ..ottt sssisents | estessesssssssessesissssesssesssssesssessesssessessns | sonsenes ...10,914,697
136385 AX 9 | CANADIAN NATL RESOURCES 3.85 06/01/2027 05/23/2017 JP MORGAN SECURITIES INC......cvuuiiiirieriieirisnssissiissiessesessssissssiens | sevessesssssessesssssssssssssssessesssnsssenees | senes ... 7,975,680
13875E AN 4 | CANYC 2014-2A AJ CLO SNR FLT 04/15/29 . | 04/07/2017. JP MORGAN SECURITIES INC......courviiireriiiriireiiriceineieeissiesserissiessssssssnssens. | sesessessssssiessessssesesssssssssesssessessesenss | oovenes ......4,600,000
14149Y BJ 6 | CARDINAL HEALTH 3.41 06/15/2027 06/01/2017........ BANC OF AMERICA SECURITIES.......ovuiiiiiiieiieieisisisssissisisssessssssssessnes | sessesssssessssssssessessssssssesssssessesssssnns | sooeees ......5,000,000
14315)  AE 9 | CGMS 2017-2A A2A CLO MEZ FLT 07/20/31.. 05/18/2017........ CITIGROUP.....o ettt | cesesseessss e s ess et naensnensenes | erenes ......7,000,000
14315) AN 9 |CGMS 2017-2A A2B CLO MEZ 3.90 07/20/31. 05/18/2017........ CITIGROUP.......oouiiiiciicit bbb | seriitis bbbt | Lossbiesss bbb nes 9,600,000
15135U AL 3 | CENOVUS ENERGY 4.25 04/15/2027 04/04/2017 JP MORGAN SECURITIES INC.......ccvuuriiriririieirissiissiissessesessssissssiens | nevessssssssssessessssessssssssssessessnsssenees | soenes ......6,998,810
15136W  AX 2 |CECLO 2013-20A B2R CLO MEZ FLT 01/25/26.. .| 04/17/2017. BANC OF AMERICA SECURITIES........coiiiiiiierinrieriniisesssissicisssiesesisseessees | sevsesisssessssssssnssesssssssssessnssessessessnns | soneres ......6,750,000
15673G  AA 6 |CERB 2017-2A A1 CLO SSNR FLT 07/15/29 05/17/2017........ WELLS FARGO BROKERAGE SERVICES.........ccoviiiiiiirirniieinnieissississins | consiesssssseesssssssssessssssesessssssssenss | oosvenes ...32,000,000
15673G AE 8 |CERB 2017-2A B CLO MEZ FLT 07/15/29 05/17/2017........ WELLS FARGO BROKERAGE SERVICES..........cooiniirierireeineeneinineeeeensinsenns | seeeseesssssssesessssssessesesssssssesssssssessenes | eovenes ......5,400,000
161175 BE 3 |CHARTER COMM OPT 3.75 02/15/2028.. 06/27/2017........ BANC OF AMERICA SECURITIES.........cooiiiiiiiiiriniinnicssiesissniissiissiens | ot sssessins | sevssssssssssisessesssesssseens 9,916,600
172062  AF 8 [ CINCINNATI FINL 6.92 05/15/2028...........cccovvveerinrricrierernieisnieessnenienes 04/26/2017........ ROBERT W BAIRD CO.....uuuiiuiirriinerirriseissiessiesiesssesssssisssssesssesssesssssesns | siesssstesnssessssesssessssssssessssssssesssesssnens | svenes ...10,333,920 255,271
189754  AC 8 |COACH INC 4.125 07/15/2027.......ccvvverreiereriniierinsieensiesssssiessesissenenene 06/06/2017........ BANC OF AMERICA SECURITIES........ooiiiiiiiieiietieriesisteseesesiseisesiessssssesens | eresessesisesessessessssssessssiessessssssssssssns | erstesesssssnsssssessnsssessessanes 9,985,800
22973@ AA 3 | GREAT WEST 2015 4.62 12/15/2037.......ccevmvvvierniieirnsiersnssecessensssiennns. | onveesnneenns 04/15/2017........ Private PlaCeMENL.........c.oiiiiiiiiiicc e | erreeer st | e ......1,106,781
22973@ AA 3 | GREAT WEST 2015 4.62 12/15/2037 06/15/2017........ PrVALE PIACEMENL........couviiieieicicie st | essesites st bbbt ensens | eesessnes st 769,517
23204G  AC 4 |CUSTOMERS BANCORP 3.95 06/30/2022 06/28/2017........ SANDLER & O'NEIL PARTNERS.......coviiiriiiiiieinsieissierssissssessesssesssssssssnnes | stsssssesssssssssessesssssesssesssssssessessens | sessesssssessossessesssssesssenes 7,982,000
237194 AL 9 |DARDEN RESTAURANTS 3.85 05/01/2027. 04/10/2017........ BANC OF AMERICA SECURITIES.... e | e | s ...11,994,840
25432G  AC 3 |DIME COMM BNCSHS 4.50 06/15/2027 06/08/2017........ SANDLER & O'NEIL PARTNERS.........ooiiiiiiiiiiineienineiesieiessesissiessesssssnnes | sesstesessesssesessssssssssessssssessesssssensenss | oesvees ...20,000,000
25755T AH 3 | DPABS 2017-1A A23 ABS SNR 4. 118 07/4T.....coveervvrieneresinererssissennes | covvireninsinns 06/12/2017........ GUGGENHEIM CAPITAL MARKET.......ccvtiviiieireiisinnisienssiesssissessesssssssssens | eossssessssssssesssssssssssessssssesessssssssonss | oosvenes ...21,000,000
26224H AE 7 |DRUGC 2017-1A A2 ABS SSNR 3.60 04/15/27... .| 05/31/2017........ GOLDMAN SACHS........ooiiieiiirieeieieeiesiesiesissesesis s ssssssestesssssns | sesesseesssssssesiessssss s sssessessensessenes | erenes ......5,999,003
26827E  AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40. 05/05/2017........ BANC OF AMERICA SECURITIES.......oouuiiiirieiiieisnsiesisissessesessssissssessssssesens | esssessesssesessssssssssssessssssssessssssssssssns | erssssesssssnsssssessasssessssanes 4,318,802
26827E  AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40. . | 05/05/2017........ DEUTSCHE BANK ..ottt ssssisssessnies | evssessnssssesesssssnssessesssssssssesssssssssensens | avenes 359,048
278265 AE 3 |EATON VANCE CORP 3.50 04/06/2027 .| 04/03/2017........ MORGAN STANLEY ...ttt sissisens | etisessesbsse s bbbttt snees | erbessensesb s esbaes 9,963,200
278642 AU 7 |EBAY INC 3.60 06/05/2027 . 05/30/2017 GOLDMAN SACHS......c.ooviiiiiiiieistieisissssie s sssssssnsenses | seveees 108,992,530 | i 9,000,000
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045.. . | 05/05/2017. CS FIRST BOSTON......ccotuitiiinierereireeeeieieiseisssseseeseesssssssssseessssessesssssssssssssesnes | neeeees 67,569 68,865
28618X AA 0 |ERL 2015-1A A1 ABS SNR 2.707 02/19/2045 05/15/2017. BANC OF AMERICA SECURITIES.........oooiiieiiiiiiiiiiniissiesiiesississsiissiiens | oo sssssissssens | oesssssssiessssssnsssssssssssssssenes 149,101 151,504
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28851Q ECLO 2017-1A A CLO SSNR FLT 07/15/27 05/17/2017. CITIGROUP.... e | s ...30,000,000
29250N ENBRIDGE INC 3.70 07/15/2027 06/27/2017........ JP MORGAN SECURITIES INC.....coouiviireriiriirenicisnieiesisisesessssissnsessssssssens | sossssesssssssssesssssssssssessasssesesssssssssonss | oosvenes ...14,996,100

ENDO DAC/ENDO FIN LLC 5.875 10/15/2024.

ENEL FIN INTL NV 3.625 05/25/2027
ESSEX PORTFOLIO 3.625 05/01/2027 O,
EVERETT SPINCO 4.75 04/15/2027

04/12/2017........ CITIGROUP.......oooiieiirct st | enssss s snssnies | sosiesssnss s nssneeas 200,000
05/22/2017........ MORGAN STANLEY ...t issssssssisnns | coimisssis st | oessssasnssissss s sssssas 6,929,300
04/03/2017........ WELLS FARGO BROKERAGE SERVICES.........cccoovvimiiririinsiniecincinniens | covvineississsisssssssssssssssssssssnnees | coeees ......9,942,300
04/21/2017........ JP MORGAN SECURITIES INC........ certernsn [ s | s ...13,733,379
CORPUS CHRISTI (FDL) CTL 4.537 06/15/37..........covvvermriinrieenniisnniiis | ceviisneiiins 04/15/2017........ Capitalized INEreSt.........cc.vvirririiie s | e

29278G

AA
AR
202730 AA
AA
AR

29717P

299897 AC
313074 AC

1
6
8
6
8
2
5
31307# AC 5 |CORPUS CHRISTI (FDL) CTL 4.537 06/15/37. 04/15/2017........ Private PlaCeMeNt............cocuiriiriiccscs e | s
31307# AC 5 |CORPUS CHRISTI (FDL) CTL 4.537 06/15/37. 05/15/2017........ Capitalized INterest............covviiiiiiiiic s | e
31307# AC 5 |CORPUS CHRISTI (FDL) CTL 4.537 06/15/37 06/15/2017........ Capitalized INerest...........coovuririiicii s | e
31307# AE 1 |CORPUS CHRISTI (FDL) CTL 5.00 08/17/2017... 04/15/2017........ Capitalized INterest............coovuiiiiiiiiiiei s | e
31307# AE 1 |CORPUS CHRISTI (FDL) CTL 5.00 08/17/2017.........covveerrvenriinnriisneiis | ceviianiiins 04/15/2017........ Private PIACBMENL............ovviriiicicc s | s | e s 47479 | o 147179 | s 1FE.......
31307# AE 1 |CORPUS CHRISTI (FDL) CTL 5.00 08/17/2017... 05/15/2017........ Capitalized INEreSt..........c.ivir s | e | i 27,510 27,510 1FE........
31307# AE 1 |CORPUS CHRISTI (FDL) CTL 5.00 08/17/2017... 05/15/2017........ Private PIACEMENL............courriiceieccs s nnas | e s | e 1,406,377 1,406,377 1FE.......
31307# AE 1 |CORPUS CHRISTI (FDL) CTL 5.00 08/17/2017... 06/15/2017........ Capitalized INErESt............ivi s | s | i 33,485 33,485 1FE.......
31307# AE 1 |CORPUS CHRISTI (FDL) CTL 5.00 08/17/2017... 06/15/2017........ Private PIACEMENL..........c.uiiriiiiciiiric i | o | e 817,161
318685 AA 2 | FIRST BANCSHARES 4.25 07/01/2022 s 06/22/2017 BREAN CAPITAL, LLC......ccoovvirriirrricnienne v [ | s ......8,000,000
319383 AC 9 |FIRST BUSEY CORP 4.75 05/25/2027... .| 05/18/2017. US BANCORP.......oooriiiiiriiiissisissisi s ssssssssssnnss | seieees I ...10,000,000
320844 PD 9 |FIRST MERIT BANK 4.27 11/25/2026 06/30/2017........ BANC OF AMERICA SECURITIES.... ceevierinees | s | v 02,281,796
337932 AH 0 |FIRSTENERGY CORP B 3.90 07/15/2027 06/19/2017........ MORGAN STANLEY ...t sssssssssssssnssinnss | ssessissssssssssssssssssnssssssssssssssssnnss | sosees ......9,966,700
33830 AA 3 |GUYS 2017-1A A2 ABS SNR 4.60 07/25/2047. 05/24/2017........ GUGGENHEIM CAPITAL MARKET....... et | s | s ...11,000,000
35563C AY 4 |FMMHR 2015-R1 C3 MEZ FLT 11/25/2052 RE.... 05/30/2017 HUNT s | seinssisnssnsi st | sorienes ...10,818,053
36249@ AA 1 |GSA GTH CTL 4.56 05/15/2038... .| 06/13/2017. Private Placement. s s | s ......8,000,000
38141G WL 4 | GOLDMAN SACHS GP 3.691 06/05/2028.... 05/31/2017........ GOLDMAN SACHS........cooiiriiiiniiieiiesiiississiiesie s | nevessssssssssssessessssnsssssssssesssesssenies | soenes ......9,000,000
38172X AG 4 | GOCAP 2013-16A A1R CLO SSNR FLT 07/25/29... 06/23/2017........ WELLS FARGO BROKERAGE SERVICES.........cooovseiieineiesiisssiessiesssssssssssens | sovvsessssssssssssssssssssssssssssssssssssssssssssss | osvsons ...18,000,000
38172X  AJ 8 | GOCAP 2013-16A A2R CLO SNR FLT 07/25/29 .| 06/23/2017........ WELLS FARGO BROKERAGE SERVICES............ooorviireireiieneieneienniinnnies | covviiensiisnssissssisssisssissssssssssnnnss | aevieons ...18,500,000
391382 AB 4 | GREAT-WEST LIFECO 4.15 06/03/2047. . .| 06/23/2017........ WELLS FARGO BROKERAGE SERVICES.............coooviiirriiiiriisniiisneisnsiiinnies | covevissiisssssssssssssssssssssssssssssssnnss | aoveeons ...12,898,340
40538C AU 4 |HLA 2014-1A B2R CLO MEZ 3.4109 04/18/26 . | 06/16/2017. MIZUHO SEC USA. . . cerns ...17,000,000
42225U  AF 1 |HEALTHCARE TRUST 3.75 07/01/2027 .| 06/01/2017........ WELLS FARGO BROKERAGE SERVICES........cccovviiiniiniiieiinriienissiniinns | vevesssiissinssiesissssnsisssssssessessenies | sovenes ... 1,959,360
426927 AD 1 |HERITAGE COMMERCE 5.25 06/01/2027 05/23/2017........ SANDLER & O'NEIL PARTNERS..........cooorimiiiininisnisiicscssissisnininins | cevsssssssissssisssssssssssssssssssssssssnnses | coeees ......5,000,000
42806D BC 2 |HERTZ 2016-4A A ABS SSNR 2.65 07/25/202 05/16/2017........ CS FIRST BOSTON s | neee s | s 7,812,500
43739E  CL 9 |HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037 03/15/2017........ CANTOR FITZGERALD & CO.......cooiriiiriiriiniisssiissssssssisssiesssssssssssnns | corsssissssssssssssssssssssssssssssssssssssnnss | cosnssesssssnssenns
44929F  AQ 5 |ICG 2014-3A A1BR CLO SSNR 2.97 01/25/27 04/27/2017........ CITIGROUP.......oouiiiiiiciti s sssisssas | sttt | Ghssb s s 7,000,000
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018.........ccoovvirriierirerireriseiiniinniinniins | cevveriinniins 05/31/2017........ CapitaliZEd INEIES.......... v enes | et s eies | aressnise s nenienes
46617N  AS 6 |JFIN 2014-2A A1BR CLO SSNR 2.785 07/26 .|C.... 06/23/2017........ JEFFERIES & CO.....oociiiiiiicisisis s ssssssssssnsns | onsssssssssssssssssssssssssssssssssssssssssnses | conneeas ...17,500,000
46617N AW 7 | JFIN 2014-2A A2BR CLO MEZ 3.444 07/20/26...........o.ocovvvvemnrriinrrinnnienes C.. 06/23/2017........ JEFFERIES & CO certieein | s | 6,000,000
466247 UG 6 | JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035. 03/21/2017........ CS FIRST BOSTON.......couiiiiiiriiniicisiississssess s ssssssssssins | onssssssisssissssnssssssssssssssssssssssssssnnss | sossssssnssssssinnes
46627M  CY 1 | JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36. ] 04/06/2017........ AMHERST SECURITIES CORP et | s | e 4,400,686 4,772,007
47048H AE 7 | JTWN 2017-10A A2 CLO MEZ FLT O7/17/29......ccomvviviirinricnrirerienienes 06/15/2017........ BANC OF AMERICA SECURITIES.... RO IO c0ee4,000,000 | oo 4,000,000
47760Q AA 1 |JIMMY 2017-1A A2l ABS SNR 3.61 07/30/47 06/27/2017........ BARCLAYS CAPITAL. ...t ssssssssssssssssss | ssiessiesssnssssssssssss s ssssssssssnss | sosens ......9,000,000
47760Q AB 9 |JIMMY 2017-1A A2Il ABS SNR 4.846 07/47 06/27/2017........ BARCLAYS CAPITAL. .....oooriiireiiceircsisessisss st ssssssssssis | seinsssinsssssssss s sssssssssssssssanns | ooinssssnsssssssssssssssnnsssinnes 7,200,000
47805L  AB 7 | JOHN MARSHALL BK Al 5.75 07/15/2027 06/27/2017........ SANDLER & O'NEIL PARTNERS.........cooooiiiiiiiiinsiciisccisinsisninnins | oevsssssssissssissssssssssssssssssssssssnnses | conees ......5,000,000 .
482747 AK 0 |KVK 2015-1A BR CLO MEZ FLT 05/20/2027... 05/10/2017........ GOLDMAN SACHS s | s | e s 7,000,000 ..7,000,000
488401 AB 6 |KEMPER 4.35 02/15/2025. 06/12/2017 BANC OF AMERICA SECURITIES.... e | s ...13,155,090 13,000,000 194,783 | 2FE......ccoovvicrrins
50171@ AA 4 |LAI/OLG FINANCE TL 14.00 06/30/2020. .| 06/30/2017. Capitalized INEIESL..........cvveeeeciecieeiee e 19,032 19,086 4
523278 ZZ 5 |LECTRUS CORP 8.00 9/29/2017 05/01/2017 CapitaliZEd INEIESE..........cviciiii i | et | eebbiesb s 3,790 4z
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523278 ZZ 5 |LECTRUS CORP 8.00 9/29/2017 06/01/2017. Capitalized INTErESt..........cverircrieicieee e resines | sevees

52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 01/01/2017........ Capitalized INTEMES........vvueirrieiiieee s | sevees

52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 02/01/2017........ Capitalized INTErESt..........cvriereireeerre s | serees

52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 03/01/2017........ CapIAliZEA INTEIES........vvueeririiciicirci et snsssnes | erbsresesieeses et enisniens | erisnins 63,279

52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 04/01/2017........ CapitaliZzed INTEESL..........uceeeicieicer st ersssnes | ceseresesseernes et sniens | e 80,014

52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 05/01/2017........ CapItAliZEd INTEIESL........vuceerircieicir st erenines | erbeteresiebess et nasniens | erinnines 78,502

52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 06/01/2017........ CapHAZEA INTETESE......vuvveirricieiicess et | srbsresessnsssss et sessensens | ersneenes 82,189

54303P AQ 8 |LONGF 2013-1A ARR CLO SSNR FLT 04/15/29 04/07/2017........ CITIGROUP.....ottiierirtee st | ceseseessesssesess e ssssssnsnns | essenes ...18,000,000

54303P AQ 8 |LONGF 2013-1A ARR CLO SSNR FLT 04/15/29 05/04/2017........ CITIGROUP.. e | et nens | etaeb s 755,000

54303P AS 4 |LONGF 2013-1A BRR CLO MEZ FLT 04/15/29.... 04/07/2017........ CITIGROUP......oetiietri s | sestesess bbbt sseniens | soesseneseseesi s enes 8,250,000

543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45 05/04/2017........ BANC OF AMERICA SECURITIES.... et | s | e 6,225,347

543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45..........cvvvurerimreniriirineriinnnes | crernriinninns 06/16/2017........ CANTOR FITZGERALD & CO......ouiviririiiiriiiiiiiesiiesisesississssesssesssesssseses | sotesssssssssssesssessssessssssessessssssssessssness | cossessstsssssisesssesssesssenssssses 495,078

55281T AA 8 |MCA 2017-1 AABS SNR FLT 08/15/2028 SO 06/21/2017........ BARCLAYS CAPITAL......oviiirriiieeieieeisesiserssssseesisssssssesisesssessssessssssessesssssenss. | revsessessssesessssssssesssssnssesssessessessessne | soerens ...18,000,000

552817 AB 6 |MCA 2017-1 B ABS MEZ FLT 08/15/2028 e 06/21/2017........ BARCLAY'S CAPITAL......coiiiiiiiiiciissiiesiesii e isessssssssienes | cistssnsies st esians | oesssssssssas s sssseeas 8,000,000

55368@ AA 6 |MSILIGHTING TERM LOAN 15% 11/6/2017... 04/30/2017........ CapitaliZzed INTEESL..........ucvuiieieiieir st ersssnes | cesereesieerne et esasniens | v 41,683

55368@ AA 6 |MSILIGHTING TERM LOAN 15% 11/6/2017... 05/31/2017........ CapHAliZEd INTEIES........vuceerircriicier st srenines | erbstesesiebsss et sasniens | erierines 43,426

55368@ AA 6 |MSILIGHTING TERM LOAN 15% 11/6/2017......cccvvverrerrriirireiierinenienes .| 06/30/2017........ CapitaliZEd INEIES..........vieririeiiii e sssienes | bbbt enessnies | eerirenes 42,382

55818Y BE 0 |MDPK2015-17A B1R CLO MEZ FLT 07/21/2030. . 05/23/2017. MORGAN STANLEY | s | s 8,000,000

55818Y BL 4 |MDPK2015-17A B2R CLO MEZ 3.79 07/21/30......c.vumiveirieirerrrissereniennns 05/23/2017........ MORGAN STANLEY ...ttt essssssnns. | esssessesssssessssssssssssessssssssessssssssnssns | erssessessosssssssssessssssessssanes 4,000,000

56501R  AE 6 | MANULIFE FIN CORP 4.061 02/24/2032 S 04/21/2017........ MORGAN STANLEY ...ttt ssesssnsens | evsessssssssesisssesssessssssnssessesssssessessne | soesens ...15,310,500

56501R AE 6 | MANULIFE FIN CORP 4.061 02/24/2032 s 04/28/2017........ MORGAN STANLEY ...ttt ssssisens | etisesiesbsse s bbbt sbees | erbeesesseebe e 5,076,700

56577A  AJ 1 |MCLO 2014-7A A1R CLO SSNR FLT 10/28/2025. 04/12/2017 CITIGROUP.......couiiiiieriteitis sttt | etesessess e esstenienens | coerenas ...17,500,000

576433 HM 1 |MARM 2003-7 4A1 PT SNR FLT 01/25/2034... .| 03/29/2017. AMHERST SECURITIES CORP s [ e | e

57772K  AD 3 |MAXIM INTEGRATED 3.45 06/15/27 06/08/2017........ BANC OF AMERICA SECURITIES.... crrrneen | | s

59156R  AJ 7 |METLIFE INC 6.375 06/15/2034 05/23/2017........ GOLDMAN SACHS........ooiiiieierietieriesissesesiserssssse s sssssessesnes | stssesessesssssseessessssse s ssssssessessesssens | soeesesssesesessessessessessessrenes 3,671,003

592173 AE 8 |MET LIFE 7.80 11/01/2025 04/21/2017........ ROBERT W BAIRD CO.....cuuiiiimiiiireriiitisesiesssesssiessssi s ssssiessesins | etisessssssssessesssssssssesssssssssessssssssesssns | stssssesssssssssssessnsssessessanes 4,537,750 132,708 | 1FE....cciirirvirins

592173 AE 8 |MET LIFE 7.80 11/01/2025, 04/25/2017 ROBERT W BAIRD CO O [OOSR OO 1,289,820 38,350 |1FE........

59523U AN 7 | MID-AMERICA APTS LP 3.60 06/01/2027 . | 05/02/2017. WELLS FARGO BROKERAGE SERVICES s | st 4,979,000

59801W AC 0 |MIDO 2017-7A A2 CLO SNR FLT 07/15/2029 06/02/2017........ GOLDMAN SACHS........ooviiiiiiiieinrieiesissiessssisesss s sssesssssssssssssessns | sisessessessssssesssssssssssessesssesessssssssonss | rossenes ...16,000,000

617432 ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23 06/16/2017........ Private PIACEMENL...........couiieiieicice e esinsane | entereesssse st ensenseninne | seenines ...47,262,865

617777 ZB 6 | MORPHICK INC CONV 8.00 4/4/2018 04/03/2017........ Private PIACEMENL. ..o | coieniinis bbbt | b 387,409

62952E  AD 9 |NYU HOSPITALS 4.168 07/01/2037 05/23/2017........ BANC OF AMERICA SECURITIES.... et | s | s 5,000,000 | .... .

640222 ZZ 1 |NATURE'S TREES INC TL L+5.25 06/01/2022 06/01/2017........ PrVAtE PIACEMENL........couiviiiecrirciieii ittt | etesesses bttt enees | erbeesenb bbb 4,044,444 | ... 4,044,444 | ... 2FE........

64129 BA 7 [NEUB 2013-14A B2R CLO MEZ 3.72 01/28/30.........cccevvrenrrvernirseerernninns [ evvrerenienns 04/19/2017........ DEUTSCHE BANK ...ttt sttt ssenss | esssessessssssesssssnssssssesssssssesssssssnsnssns | srsessesssssnsssssessasssessessanes 8,000,000 | ..o 8,000,000 | ...cvverreerciranne 1FE........

647551 A@ 9 |NEW MOUNTAIN FINANCE 4.76 07/15/2022 06/22/2017........ INCAPITAL. ..ottt | entersnsssse st enseninne | cennene ...17,000,000 2FE........

665859 AS 3 |NORTHERN TRST CORP 3.375 05/08/2032 05/03/2017........ BANC OF AMERICA SECURITIES.... et | e | e 7,000,000 1FE........

665859 AS 3 |NORTHERN TRST CORP 3.375 05/08/2032 . .| 06/29/2017........ MORGAN STANLEY ...ttt essesssnsens. | evsesssssssssesisssesssesssssnssessesssssessensne | soenens ..10,033,900 | ..ovovvvvereeiiieieennn 10,000,000 | e 53,438 |1FE....cccovvvirirrir

66860G AC 8 |WOODS 2017-15A B2 CLO MEZ 3.83 06/20/29..........ovvevreereriiriririreres C... . | 05/12/2017........ BARCLAYS CAPITAL. ....oviriiiiieeiiiciessietesisseessses s esssssessanes | etesessesistssessessesssss s ses s sssanteenees | erstesesssssenssnsssessssesensessanes 4,999,153 | ... ..5,000,000 |..covrerrrreriirnn 1FE........

67059T AE 5 |NUSTAR LOGISTICS 5.625 04/28/2027.........ccovvurevmreirernrineisernsisrssirennns | wenverensnnnones 04/20/12017........ MIZUHO SEC USA...... ittt sss st ssssss s esssins | sesssessessssssessssssssssssesssssssssesssssssssnsses | arssssessssssnsssssessasssessossanes 5,000,000 | ..o 5,000,000 |...ccovverreeriiranne 3FE........

67091C AS 1 |[NXTC 2014-1A B1R CLO MEZ FLT 04/23/2026... 06/23/2017........ WELLS FARGO BROKERAGE SERVICES s | e | et 8,000,000 1FE........

67097L AB 2 | OCP 2017-13A A1B CLO SNR FLT 07/15/30 06/16/2017........ NATIXIS ... | sbiesisetes bbbt | ceiienes ...12,941,500 1Z

67097L AF 3 |OCP 2017-13A A2B CLO MEZ 3.7982 07/30 06/16/2017........ NATIXIS ..t | estebisss et nins | eeenines ...10,500,000

67107F  AQ 0 |OZLM 2014-8A A1BR CLO SSNR 2.74 10/17/26 05/16/2017........ BANC OF AMERICA SECURITIES.... e | s | e ...20,000,000

67107F AU 1 |OZLM 2014-8A A2BR CLO MEZ 3.45 10/17/26 05/16/2017 BANC OF AMERICA SECURITIES.... et | | e 6,500,000

67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29. . | 05/09/2017. CITIGROUP.. ...20,000,000

70176@ AB 5 |HOME DEPOT AUSTIN TX CTL 4.80 01/15/2032.... 06/27/2017 Private Placement.........c..ccovviiiiiniiincisns s | i ...15,112,500
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71424#  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021.......ccvvurerererierreinrieriseieninninens | covrereninennes 06/30/2017. Capitalized INTErESt..........cverircrieicieee e resines | sevees
74040X AF 1 |PRETSL 9A A3 CDO SNR FLT 04/03/2033.. 04/24/2017........ RAYMOND JAMES & ASSOCIATES.........ovivveiiierieiesisssisssiesssssssessessssesens | sevens
74042E  AA 2 |PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35... 04/04/2017........ CS FIRST BOSTON.......oviiieiiirriireieierisiesiessssesesssessssessesisssssssesssssssssessnes | svseseressesssssessesssssssssessnsssessesssssssssenns | cossenes ...10,407,456
74042F  AA 9 |PRETSL 25A A1 CDO SSNR FLT 06/22/2037 05/01/2017........ CANTOR FITZGERALD & CO.....uieuirriiiiiirieiissiesesisseessesesissssssssssseessssies | stsssesessssssssssssesssssssssessssssssssssessessens | soessssssssssessnssessesssssessnenes 2,773,451
74042)  AA 1 |PRESTL 21A A1 CDO SEQ SSNR FLT 03/22/38 05/02/2017........ CANTOR FITZGERALD & CO.....vuuiirriiiiiiiieiseieiesisreessesississsssssssssesessnies | sesesesessssssssssessssssssessssssssessessssssens | soessssssssssessnssnssesssssesssenes 5,467,717
74042) AA 1 |PRESTL 21A A1 CDO SEQ SSNR FLT 03/22/38 06/01/2017........ BANC OF AMERICA SECURITIES........ooiiiiiiiiiciintieriniteseeesissisesiesesssssesens | eresessessssesesssessessssssessssiessessssssssnsssns | srstesesssssnsssssessnsesessessanes 1,698,203 | .... ..
74042M  AA 4 | PRETSL 22A A1 CDO SSNR FLT 09/22/2036.........covvvvverernrierinineininnens | aerverenineens 05/18/2017........ AMHERST SECURITIES CORP.......ocvuutiiiitiiieissisisessssssssssssssessssssssessses | oeesasssesssssasssessssssssessssssssossessssssesses | srsssesessesnssssssessasssesssssnes 4,708,591 | oo 5,605,465
74042M  AA 4 | PRETSL 22A A1 CDO SSNR FLT 09/22/2036 05/25/2017........ GUGGENHEIM CAPITAL MARKET........ooitiiiieirieiineieriesissesesiessssssssessessssesens | sessesessesssssssssessssssssesssessssssessessesssens | soessssssesssessosssessesssssensnenes 4,689,322 ..5,605,465
74043C  AA 5 |PRETSL 24A A1 CDO SSNR FLT 03/22/2037 06/09/2017........ CS FIRST BOSTON......couiiiiiiiiiiiiisiisiissiiesie s sssnsians | sessstisssis s ses b sssssssesiss | tossssessssssns s ssienes 5,128,857 ..6,312,439
74432Q  AQ 8 |PRUDENTIAL FIN MTN 5.70 12/14/2036.. 05/01/2017........ STIFEL NICOLAUS........oiiiitiiseie et sssessesssnsesans | sestesesssssnsssssesissssese s ssssesssesssnssens | siessssssssssessssssssesssssenssenes 8,982,600 ..7,500,000
74432Q  BD 6 |PRUDENTIAL FIN MTN 6.625 12/01/2037 . 06/01/2017........ ROBERT W BAIRD CO.....cuuiiiiuiuiiriieiitiresisisesssiessssisesesissisessessessssssssesens | sesteesesssnssnessesssssesssssssssssssessessessessnse | sonsenes ...18,082,959 13,539,000
74929C AB 2 |RBSSP 2010-2 1A2 MEZ FLT 10/26/2035 RE...........ovvurruririniineiinniinenies | cvevererernenns 03/17/2017........ BANC OF AMERICA SECURITIES.... e | s | b | erne s
755763  AA 7 |READYCAP HOLDINGS LLC 7.50 02/15/2022 06/08/2017........ SANDLER & O'NEIL PARTNERS........ooiiiriiieiiienierssiseeessesissiessessnssenes. | cessseressesssesesssesssssssessssssessesssssssssenns | oosvenes 215,442,350 | 15,000,000
75902X AA 6 |REGDIV 4A A1 CDO SSNR FLT 02/15/2034 11/1712016........ GUGGENHEIM CAPITAL MARKET........cvtiviiiiireiieiesisssssssiesississessesssssesssss | sesessesssssssssessssssssessssssssssssessasssessesss | toatssessossssssassessessasssessesssssessesssssessss | osssassessessassses
75973Q AA 5 | RENAISSANCERE FINANCE 3.45 07/01/2027.... 06/26/2017........ BARCLAY'S CAPITAL. ...ttt esssssenes | evssessssesesessessnssssssessss st s ssssssssans | evstesesssssnsssssessssssessessanes 9,927,200
761118  FL 7 |RALI2005-QA9 CB3 SEQ SNR FLT 08/25/2035.. 04/28/2017........ AMHERST SECURITIES CORP........ccotiiiiiiiererintieiissiesisisssssieresissssesiees | eeesesssesesssssesessessssssessessesssssessssssesses | sessesessessessssssessnsssessssenes 6,255,391
780097 BE 0 |ROYAL BK SCOTLND 3.498 05/15/2023 . | 05/10/2017 MORGAN STANLEY .....tvirririeiritiieiiesiiesiesisssesssiesssiessesessssssssessssessnnes. | vvenes ...12,000,000
79588T AC 4 | SAMMONS FINANCIAL 4.45 05/12/2027 . | 05/09/2017. CITIGROUP.....o ittt | seveees ...29,983,200
81881L AN 7 | SHACK 2014-6A B2R CLO MEZ 3.46 07/17/26. 04/07/2017........ MORGAN STANLEY ...ttt essssisnns | esssessesssssessssssssssssessssssssessssssnssnssns | ersssssessssssssssssessasssessessanes 7,500,000
81881V AU 9 | SHACK 2014-5A B2R3 CLO MEZ 3.50 05/07/26 .| 04/26/2017........ MORGAN STANLEY ...ttt sssesss st esissianns | enesesssseses st s st sssissnsssnaes | evssesessssanesssssessssssessessanes 5,500,000
82817R  AJ 0 |SLVS2014-1A B2R CLO MEZ 3.614 10/15/26. C.... 06/21/2017........ BARCLAYS CAPITAL. ..ottt | etisessessssssess bbbttt ssies | ebbessessesenss s s sensensaes 9,999,794
83404) AA 4 | SCLP 2017-3 A ABS SSNR 2.77 05/25/2026 05/11/2017 JP MORGAN SECURITIES INC......ovvumiiiirieriieisiriissiisiesssesesesssssisens | sevestsssssssssssesssesssessssssssssesssssssessns | soesssessssssssssssssessssssnenes 5,999,999
83608H AY 0 [SNDPT 2013-2A C2R CLO MEZ 3.93 07/15/25. . | 04/07/2017. MORGAN STANLEY s | e | e 3,500,000
83608W AQ 4 | SNDPT 2014-2A A1R CLO SSNR FLT 10/20/26 04/06/2017........ CS FIRST BOSTON......utiuriuiiarirriseiseisisersssessesssissssssssssssssessssssssesssessssssssses | ssssssessssssssssssessssssssessssssssssessassess | sosssssasssessassessesssssonseses 8,000,000
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029. 05/11/2017........ BANC OF AMERICA SECURITIES........oiiiiieiitieeiereeisre e sissiesssssssseseens | sevsersesssseessssssssesssesssssesssessessessessne | soesenes ..27,118,931
85816B CQ 1 |STCR 2015-1A BR CLO MEZ FLT 05/22/2029. 05/12/2017........ MIZUHO SEC USA..... ittt ssssiensssins | estssesssssiesses st ssessessesins | sonsins ...11,237,500
863579  J9 0 | SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035 01/04/2017 BANC OF AMERICA SECURITIES........covuiiriierimrirriineiieiessesisssessssseesiens | cormesssinssiesssesesssssssissessesssessesssee | coesssesssnsssnessens
87233Q AC 2 |TC PIPELINES LP 3.90 05/25/2027......... .| 05/22/2017. MITSUBISHL. ...ttt | etesesses bbbt enies | ebbtesesbeeb bbb 5,000,000
87236Y AF 5 |TD AMERITRADE 3.30 04/01/2027 04/24/2017........ WELLS FARGO BROKERAGE SERVICES.........ccoviiiiiiirirniieinnieissississins | consiesssssseesssssssssessssssesessssssssenss | oosvenes ..11,975,040
872455 AU 4 | TICP 2014-1A A2CR CLO MEZ 3.5398 04/26 . . | 04/04/2017........ CITIGROUP......oetieteite e | sestesessees st ssenssens | sieesareseseessen s enes 9,000,000
872487 AB 1 |TICP 2017-7TA AJ CLO SNR FLT 07/15/29.......ccvvuirmiiirirneierssieensinsinnins 06/12/2017........ BANC OF AMERICA SECURITIES........ouiiiiiiiiieiinsiesiesissessesesssisssssssssssesens | esssessessssesessssssssssssesssssssssesssssssssssses | erssssessssssnsssssessasssessessanes 9,000,000
87248T AD 7 |TICP 2017-7A B2 CLO MEZ 3.65 07/15/29 .|C.... .| 06/12/2017........ BANC OF AMERICA SECURITIES.........couiiieriirierireisneinsiessicsssssessssessssens | soeresssesnssessssessessssssssesssssssesssesssens | svenes ...18,000,000
878237 AH 9 | TECH DATA CORP 4.95 02/15/2027..... . .| 04/28/2017........ BANC OF AMERICA SECURITIES........ooiiiiiiiieiinrieriesisteseesesiseesesiesesssssesens | eresessesisesessessessssssessssisessesssssessnssens | erstesesssssnsssssessnsssessessanes 1,755,819 21,790 | 2FE....coiiis
881561 VY 7 | TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36.........cvvvrrerervineiersnincireninne | vvvrerenienns 03/08/2017........ AMHERST SECURITIES CORP........coutiiiitiriiieiinsieiresisississesssssesssssssssesssees | oesssssessesssssesssssssssssssessssssessessssssssss | ressessessossssssosssessessssssessasssssessesssssns | sesoessasssessessssssessosssssessesessssssessssssnss | sonssiessnnenes (549) [ 1FM...oovvrriirrircirs
88606W AA 0 | TBOLT 2017-A A ABS SSNR 4.212 05/17/2032 04/25/2017........ BANC OF AMERICA SECURITIES........oriiiiiieiniitieriereeiseeseiesissiessessesssesens | sevserssssssesessssssssesssesssssssssessesssessessne | soerens ...10,749,545
89171D AD 9 | TPMT 2015-1 A4 MEZ 4.25 10/25/2053 03/27/2017........ BANC OF AMERICA SECURITIES........vuiiiieiiiitisnsirssisessiessssisesssssssssssisens | sesssesssssssssesssssssssessesssssssssessssssessessane | sessessesssessessneses
89172P  AC 3 | TPMT 2016-2 M1 MEZ 3.00 08/25/2055 06/01/2017........ BANC OF AMERICA SECURITIES.... s | s | s ...14,559,375
89172Y AD 2 | TPMT 2016-3 M2 MEZ 4.00 04/25/2056 05/02/2017........ SANDLER & O'NEIL PARTNERS.......ociiiiiiiieiniieiissiesississeessesseesssssessesinses | srsssssesssesssssnssessessssssessssssssssssessesssens | somssssssssssessnssessesssssesssenes 5,750,592
89413G  AA 6 | TRAP 2007-12A A1 CDO SSNR FLT 04/06/2042..........cccovervrmrrivirnririrnnnnes Curovrrre 05/03/2017........ CANTOR FITZGERALD & CO....vvirriiiiiirieissieiessssesessesssisssssssssssssessssses | stsssssessssssssssessssssssessssssssssssessassess | sessssssssessssessesssssossenes 4,348,277
89531F  AE 7 | TREST 2017-1A A2 CLO MEZ FLT 07/25/29........cvrervrniemrrererirereinein C.... . | 06/14/2017........ INATIXIS ..ttt | etesesses b es bbbt | erenes st 6,000,000
89656F AC 0 |TRL 2013-1A A ABS SSNR 3.898 07/15/2043, .| 05/04/2017........ BANC OF AMERICA SECURITIES.......oouuiiiiiriiiiieissieriesiseessesesississsssssssssesens | esssessesssesessssssssssssesssssssssessssssssssssns | srssssesssssssssssessnsssessessnes 1,127,099
90265E  AM 2 |UDR INC MTN 3.50 07/01/2027 06/07/2017........ CITIGROUP......oitietti s | sesteses s b nes et sseniens | soeesenesesi s s enes 4,988,200
92257L  AB 6 | VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047. 05/08/2017........ CITIGROUP......o vttt | eebtes s bbbttt bens | sietbeeesesb bbb 7,931,069
92331A  AG 9 |VENTR 2017-28A BF CLO MEZ 3.779 07/30 06/14/2017........ JEFFERIES & CO..oovviiireisissesi et sssnss | assssssesssssssssssnessasssssessssssssssssessansens | siossssssssssessassessesssssansseses 4,237,500
92915Q AE 3 |VOYA 2017-3A A1B CLO SNR FLT 07/20/30... 06/13/2017. CITIGROUP......otteitietti ettt | stbsteses s b s bbbt sienirens | sieebasesenies e es e enes 7,000,000
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Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
94945P  AA 3 | WLKRG 2017-AA A ABS SNR 2.82 06/15/33.........ccvvevreermrrrirnrirersnineenens | covrereninennns 06/15/2017........ BANC OF AMERICA SECURITIES........coiiiiieiiiniierieresissessiesissiessssssesssesens | cevteseessnseessssssssesssesssssesssessesssensessnne | sonrenes 11,998,783 | o 12,000,000
949772 AP 2 | WFMBS 2005-18 2A11 SEQ SNR 5.50 01/25/36. .| 05/22/2017........ BANC OF AMERICA SECURITIES........viiiiiiriisissiesssisessesessssissssessssssssens | sesssessesssssessssssssssssesssssssesssssssssssses | srsssssessssssssssessasssessossanes 2,314,375 ..2,300,000
95000U 2A 0 |WELLS FARGO CO MTN 3.584 05/22/2028 05/15/2017. WELLS FARGO BROKERAGE SERVICES.........cooovreeeeciseeeceissesseisesessesssseins | evessissssssossssssissessssssssssssossssssonsasssinss | sonssessssssisssssssssssssasssnsssens 3,000,000 ..3,000,000
95168Q AR 1 |WSTC 2013-1A A2BR CLO MEZ 11/07/2025 .| 04/28/2017........ NOMURA SECURITIES INTL....... ...15,000,000 15,000,000
965249 AH 8 | WITEH 2014-9A B2R CLO MEZ 3.57 07/17/26 . | 06/29/2017........ BANC OF AMERICA SECURITIES........ccoiviieiireinriersnineseeesiseesseesssissesens | evenes ...20,000,000 20,000,000
96949L AD 7 |WILLIAMS PARTNER 3.75 06/15/2027.... .| 05/31/2017. BANC OF AMERICA SECURITIES........ooiiiiieiiiciietierieniteseesesiseesesiesssssssesens | eresessessssesesssessessssssessssisssessssssssnsssns | srssesesssssnsssssessssssessessanes 4,997,450 ..5,000,000
970648 AF 8 |WILLIS NORTH AMERICA 3.60 05/15/2024 .| 05/11/2017........ BANC OF AMERICA SECURITIES........viiiiiiriisissiesisissesessessssessssssssssssssens | sesssessesssssessssssssssssessssssssessssssssssssses | srssessesssssssssssessssssessossnes 4,995,700 ..5,000,000
97988Q AA 2 |WDMNT 2017-2A A CLO SSNR FLT 07/18/2028..........ccvvevvrererrierirircrines .| 05/25/2017........ CITIGROUP......o ettt | sesresessees st sienssens | sieesassseseesses st enes 3,000,000 ..3,000,000
97988Q AC 8 |WDMNT 2017-2A B CLO MEZ FLT 07/18/2028. .| 05/25/2017........ CITIGROUP.......oouiiiiciiri st ssies | setbstib bbbt | Lbesbses st nes 5,000,000 ..5,000,000
98310W AN 8 | WYNDHAM WORLDWIDE 4.50 04/01/2027...........occvvumrevieerirerinnirererneines | covrreinnienes 04/19/2017........ JP MORGAN SECURITIES INC.......oooviiiiriiiiririeiseieeiesiseisessesissiesississses | sesresessesssssssesissssssessssssssssssessessens | soessosssssssesinsssssesssssenssenes 5,107,150 | oo 5,000,000 | ..oovvrverirrrinrinns 20,625 | 2FE........
98886Y AR 9 |ZAIS2 2014-2A A1BR CLO SSNR 2.92 07/26 . | 04/10/2017........ GOLDMAN SACHS........oovuiiieeieriseieiesiss s sssnsenses | avsees ...16,500,000 ....16,500,000
98886Y AS 7 |ZAIS2 2014-2A A2R CLO MEZ FLT 07/25/26 .| 04/10/2017........ GOLDMAN SACHS........ooviririiieiieieeiesississis s sesssssssnsesses | svseees ...20,000,000 ....20,000,000
98887T AB 4 |ZAIS6 2017-1A A2 CLO FLT 07/15/2029.......cccveevrreerreiiererineeesinersesnnens | coveereniennes 05/03/2017........ GOLDMAN SACHS.......cooiieiieierieeieeiesissesesisesessssee s sssssessesnes | sestesessessssssseessessssse s sssssessessesssens | soessssssesesessessessesssssessrenes 9,000,000
98887T AC 2 |ZAIS62017-1A B CLO MEZ FLT 07/15/2029 . | 05/03/2017........ GOLDMAN SACHS.......ooviiiiiieistieiesissiesisissesie s sssessssssssesensns | sossssessesssssesssssssssssessssssesessssssssenss | oosseees ...42,750,000
98954R  AH 3 |ZIGG 2014-1A AR CLO SSNR FLT 04/17/2029.. .| 04/12/2017........ BANC OF AMERICA SECURITIES........coiiiiiiiieiniierisisneseeseiisisssiesisssssssens | evesessssesssesss s s ssssesssssssssssns | sessssesssssnsssssessssssessessanes 3,000,000
98954R  AJ 9 |ZIGG 2014-1A B1R CLO MEZ FLT 04/17/2029........ccovveevemriririririrerneirenes [ evreeinrirenns 04/12/2017........ BANC OF AMERICA SECURITIES........ooiiiiieiiiciitieriesisteseeseseseisesiesssssssesens | eresessesssesessessessssssessssiessesssssessnsssns | ersesssesssssnsssssessnsssessessanes 6,980,000
98954R  AK 6 |ZIGG 2014-1A B2R CLO MEZ 3.88 04/17/2029 .| 04/12/2017........ BANC OF AMERICA SECURITIES.........couiiieriiirierirriseinsieniiessssessssessssens | sorerssssesnssessssesssessssssssesessssssesssesssens | ceenes ...16,000,000 16,000,000
BL2410 28 2 |ENDO INTL B 1L L+425 04/12/2024 .1 04/13/2017........ JP MORGAN SECURITIES INC.....cooiiiiiriiiieistinriseissmisensssssmsssssssssssesensssessnsens | sosssesessssssssssnssensenssesenssesssnssesessenssens | soomssmsssmsemsansessssssesenesenes 2,786,000 ..2,800,000
3899999. Total - Bonds - INAUSHIIAl @NT MISCEIANEOUS...............ccccrviviriierieeiieeieeeetceeteveeiete eteteteeetessae e v s et e et s s eseeeas s s s e s s s ae et e as s e st s e es s s e s et s s s eae s e e et s s s s s s sna et et n et asnaseesssesntesanasesnsssetnsanasanasnnans | aunsisnsisas . 1,784,506,637 | oo 1,788,180,773
8399997, Total - BONAS = Pt ... e st ..1,868,917,940 ..1,872,470,773
8399999, TOtAl = BONGS...... vttt b R E R fEfeEE R b ..1,868,917,940 ..1,872,470,773
Preferred Stocks - Industrial and Miscell:
088555 ZC 4 |BIDTELLECT SERIES B-1.......ccvvvireveiinianee .| 06/26/2017........ Private PIACEMENL...........cvuireiieiciersirese et eniesine | sontesesinesnss e ensees 115,383.000 AB2147 | e
088577 ZZ 7 |BEXION PHARMACEUTICALS A-1 .1 01/01/2017........ EXCHANGEM. ...t nsnes | eebess s 234330 | .. 319,134 [
09069Z ZA 2 |BIOWISH TECHNOLOGIES SERIES B........oovvirirrriiiisrieeirersenerernens | v 04/05/2017........ Private PlaCemMeNt...........covvriiiieirireiscesse e | s 1,525,571.000 | oo BI1,67T | e | s
090692 ZB 0 |BIOWISH TECHNOLOGIES SERIES C. .| 04/05/2017........ EXChANGEA. ...t | s .5,400,615.000 2,873,365 | ..o
404280 BL 2 |HSBC HOLDINGS 6.00 * (COCO) 05/15/2017........ HSBC SECURITIES.......ooiiiiiieiinriiesiesisssesssisssiesiesesssssssissssessessscnin | cones .5,000,000.000 | .. ..5,000,000 |...cccoovvrrririnnne
49460Z ZZ 8 |KINETIC SOCIAL LLC CONV SERIES B-1......coviiririirinrirerenircininsienes | ceveereninennns 04/17/2017........ Private PIaCEMENL...........criericiicieriiesce e | eeees 14,116,252.000 | ..oocvorererniceereeerieeis 1,190,000 | oo | seeeneeieneeneenes
883999 ZZ 0 |THIRD POLE SERIES A 8.00%.....ccvuiieiererisisnrinssisssesessssesisssnesessssenes 05/05/2017........ Private PlaCEMEN. ...t s 70,000.000 1,400,000 | ..oovvvrnrrninns
8499999. Total - Preferred Stocks - INdustrial And MISCEIIANEOUS. ..........cviiuiiiii st ieiistiiis | ettt sers sttt ..12,056,317 XXX 0
8999997. Total - Preferred SIOCKS = PAM 3.........coviiiiiieieieicse ettt sissiee aentessessessssessessessssesessessessssensesssssessnsansessesnsns ...12,056,317 XXX 0
8999999, TOtal = PrefEITEA SHOCKS. ... vuuuiiisirisiristiisiiisisi et bbbt ..12,056,317 XXX 0
Common Stocks - Industrial and Mi
00177C AC 4 |AMMC CLO 2017-20A SUB 0 04/17/29 03/08/2017........ SG AMERICAS SECURITIES.......c..ooverrieririerisisrinsienssiesssississssssssssseensne | oeves .7,800,000.000 XXX
08888Z 13 6 |BIDTELLECT $.01 6/26/2027 06/26/2017. Private PIaCEMENL..........cceireiirciecreeseer s 80,126.000 XXX
19625W 10 4 | COLONY NORTHSTAR INC-CLASS A . | 04/06/2017........ FRIEDMAN BILLINGS RAMSEY ......ccoiviiiiirieiinisiesissiesiesisseesssssssssssesssnins | soesesessssssssnssesssssnessenes 120,000.000 XXX
19625W 10 4 | COLONY NORTHSTAR INC-CLASS A .| 05/04/2017........ STRATEGAS RESEARCH..........oiiiiiniiiieiniriieiseiessiesissssesisisessenssssnons | evsnsssssesissssessessesesenens 150,000.000 XXX
29278N 10 3 |ENERGY TRANSFER PARTNERS LP 04/28/2017. Stock Merger 29273R109..........cuiurieriierseeie s iesessssssesses e ssssssessesssssessnsns | esssssessissssssssssesssssessnnd 486,000.000 XXX
462651 ZZ 6 |IRACORE INTERNATIONAL INC CL A .| 04/11/2017........ EXCRANGEM. ...t | seesent et 1,176.000 XXX
81617 30 1 |SELECT ENERGY SERVICES INC-A........ccoiviirmrnierirerseireiesissieninenenes .| 04/121/2017........ FRIEDMAN BILLINGS RAMSEY........cctiiiiiiiiieiiniierinriesississeesisenssssseesssnins | sonteresssssssssssessesesessenes 262,500.000 XXX
D18190 89 8 |DEUTSCHE BANK AG-REGISTERED....... 03/30/2017........ EXCHANGEM. 1.1ttt | et | sennes (51,464) XXX
9099999. Total - Common Stocks - INAUSEIAl @NA MISCEIIAMEOUS. ...ttt ieiieiietiiit | eetetisessesssss s sns e ees et s eE a8 E 88080084880 h bbb fienbete st b st n st ensensenine | oniees ...26,509,905 XXX 0
Common Stocks - Parent, and Affiliates
36352@ 10 6 ‘GALIC BROTHERS INC.....ccvvviiiiiiriniississiserssisssenines I ................ | 06/30/2017........ Capital CONEIDUHION. ... s sssersssesenssnss | srsssesessssssssssssersansssssesssssssnssssessansess | srosssssansassosssessasssnssanssnees 9,147,790 XXX s K
9199999. Total - Common Stocks - Parent, SUDSIAIANES GNA AFfIIALES..............ccccoiiieiiiiiiiis ettt ettt et ca et b eaetebesaeaet et e aetes s sseesaesesesesessesesnsesesssassesasseeesessssetesassesesssesetesassesanssseses | abassssesassssessssssesesssssessnsesesasssesannseses | soeresesissetesssssenssesesnaesasan 9,147,790 XXX e 0| XXX
9799997, TOtal - COMMON SEOCKS = P 3...........cooviiiiiiiectiveiiteiet ettt e et s te s seeteseete etetsesaesssssaesesseseseessesesesassseaeseeeses s assas s seesesessesesesaseas e sese s s s s e eee e e etas s st et e s eeesesassssasanssenssssesetasarssenssssesnsasassssansnses | atessssssasssssssissstesassssessnsesesasasassennees | ererees ...35,657,695 XXX e, ([ 0.
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Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
9799999, TOtal = COMMON SEOCKS. ... trettertstterteis s ser sttt es e em s e44eEeeefee R e eEE 1 f e E e L E £ E eS8 Ef L E SR o8 8 £ R f£EEHEEfEEHEE £ H L E£E L f L E 8L E £ £E e E LR E s E £ Hf b E bbb e fiedbentsen st en bt enisnisenis | enicira ...35,657,695 XXX s 0
9899999, Total - Preferred anad COMMON SIOCKS...............ccvriiieeerereieieeeiieteteveeseseseieteseieress vaetesseseesesassesesesessessese st sasese s eastesasassesnssess e aesesassseseaeseset et s eseae s s ea et et s assas s s eesssantesananesansssansesanasssesnssansessassnnansns | eunsissssssasssssssissssssasasssnssnensesasasansenns | oeaerisaes ..47,714,012 XXX 0]..
9999999. Total - Bonds, Preferred and Common Stocks et s OO OO OO OO OO SOP PSPPSR PP PPSRRPTOPRRPOR ISVOPO ..1,916,631,952 XXX | 2,089,924 | ...
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.
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Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current
Year's Total
F Other- Foreign Bond
0 Current Than- Exchang Interest /
r Unrealized Year's | Temporary e Book/Adjusted|  Foreign Stock Stated NAIC
ei Prior Year | Valuation | (Amortizatio | Impairment | Total Change | Change | Carrying Value| Exchange | Realized | Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted| Increase n)/ Recognize | inB./A.C.V. in at Disposal | Gain (Loss) | Gain (Loss) | (Loss)on | Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease)| Accretion d (11+12-13) |B.JA.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
312931 A6 5 |FGLMC A84529 PT 4.50 02/01/2039..........ccooeurvererrri .. [ 06/15/2017. | MBS PaydOWN.........ccoouevirrerinniiieciiienens [ covieeeeisniisnniins | ceveveenenes 5,028 | ..coooonnn 5,028 | ..ccooenenn. 5,004 | oo B,078 | oo | e (18) [ | e (18) e | s 5,028 | .ooooceeerei | e | e 0 [ 111 02/01/2039. [ 1.....oooonvee.
31371K LU 3 |FNCL 254239 PT 6.50 3/01/2032... .| 06/25/2017. | MBS Paydown............ccocueemviniriveiinriiniinns | covee 03/01/2032. | 1..
31388T QZ 9 |FNCL 614372 PT 7.0 1/01/2032 .|| 06/25/2017. | MBS Paydown.... SR PO 01/01/2032. | 1..
31416K WP 9 |FNCL AA2453 PT 4.50 02/01/2039..........coovvvermrrriirrri .. | 06/25/2017. | MBS Paydown............cooceveemevemnceeinniinienes | e 02/01/2039. | 1
36296 FT 7 |GN 692378 PT 4.50 02/15/2039 .| 06/15/2017. | MBS Paydown..........cccovverrvnirirerirnrininienns | vovee 02/15/2039. | 1..
36296T DP 5 |GNSF 700410 PT 5.00 03/15/2039.. .. | 06/15/2017. | MBS Paydown............ccoceweemeeemrceeinniiiennes [ o 03/15/2039. | 1..
383739 N8 8 |GNR 2001-17 PG PAC 6.50 4/20/31.... .| 06/20/2017. | MBS Paydown...........cccocueenivnerirciinriinianns | o 04/20/2031. | 1..
38373W 5C 8 |GNR 2002-33 PG PAC 6.50 5/20/32.... .. | 06/20/2017. | MBS Paydown.... SR PO ..30, 05/20/2032. | 1..
649085 AA 5 |NEW VALEY GEN I15.572 05/01/20 .. | 05/01/2017. | Sinking Fund Redemption.............ccccccceevees | cevee 235,842 | ........ 235,842 | ........ 275,537 | ..n252,938 | .o | eeeeee(3,081) [ s [ eereeenn(B,081) | i | e 235,842 05/01/2020. | 1
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030. .. | 06/15/2017. | Sinking Fund Redemption.. 114,286 14,286 | ........114,286 114,286 114,286 12/15/2030. [ 1..
83190A AB 9 | SBA POOL 523402 6.54 PT 01/20/2035.. .1 06/15/2017. | MBS Paydown...........cccoovvvonniinnriiiiniianns | o 30,284 30,284 | .......... 33677 | ..cco.... 32,975 | .o | oo (1,896) | v | oo (1,896) | oo | v 30,284 01/20/2035. | 1..
0599999. Total - BoNdS = U.S. GOVEIMIMENL.........c.ouiiieiieieiiieiiiesieieisiseieseeisstesiesessssess aeesssessessssassessesssssssessessessssessessessessssassessessssssessessasansessesssssnsessans | sonseseas 436,014 | ........ 436,014 | ........ 481,485 | ........ 457,226 | ...........0 | .....(6,064) ] ...........0 | .........(6,064) | ........0 | ....... 436,014 XXX XXX
Bonds - U.S. States, Territories and Pc
882723 JR 1 | TX ST PREREFUNDED 4.50 4/01/2033 [ 04101/2017. [ Calll...oooeceeceeceereeerieeninis [ e | e 435,000 | ........ 435,000 | ....... 431,834 | ........ 432,149 | oo | 2,851 [ [ 2,851 | | 435,000 | ..oocveeriens [ e | e | 9,788 | 04/01/2033.
882723 ZW 2 | TEXAS ST PREREF TRANS 4.50 4/01/203 [ 04101/2017. [ Call..eooveeeeeeee e | e ......2,685,000 | ..... 2,685,000 | .....2,666,546 | .....2,667,464 | ........ccccoe. | 017,536 | oo | 17,636 [ | e 2,685,000 | ..ooooriiannis s [ 0 [ 60,413 | 04/01/2033.
882723 ZX 0 | TEXAS ST UNREF TRANS 4.50 4/01/2033 cooe | [ 04101/2017. | Calll....ooic | e | e 8,860,000 | ..... 8,860,000 | ..... 8,799,106 | .....8,802,136 , , N 8,860,000 L0 ] 199,350 | 04/01/2033.
1799999. Total - Bonds - U.S. States, TETOres & POSSESSIONS...........cuuuiuiiiiiiiiiiiiiniiins oottt st | wose 11,980,000 |....11,980,000 |....11,897,486 |...11,901,749 | .........c.... 0 . 78,251 | o 0 [ 78,251 | oo 0 ]...11,980,000 |....cccoovune 0 [ (U 0]... 269,550 XXX
Bonds - U.S. Political Subdivisions of States
057507 HU 2 |BAKERSFIELD CA SD-TXB 4.39 05/01/2026.. .. | 05/01/2017. | Sinking Fund Redemption............ccccoueevves [ covrmmvermneiinnninns | cervveeeeens 5,000 5,000 | vveorrriienees | e | s (U I 110 | 05/01/2026.
167505 KK 1 |CHICAGO IL BRD OF ED G 1.75 12/15/2025.. .1 06/28/2017. | JEFFERIES & CO......coovvvvvianriiissnicssniiiinns | o ,600,000 43514 | .o | 0 43514 | | 4,116,514 .(1,516,514) | .(1,516,514) | .. 12/15/2025.
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEALES..........cuuuiiiiiiiiiriieriiiins e | s 2,605,000 43514 | o0 | 43514 |0 L 4,121,514 .(1,516,514) | .(1,516,514) XXX
Bonds - U.S. Special R and Special A ment
01170R DA 7 |ALASKA HSG A 2.80 12/01/2026.............cccoovvvmmrrrarrins .. | 06/01/2017. | Sinking Fund Redemption..............cccccouvvies [ rovvemviiinneiiinniins | cove 415,000 | ........ 415,000 | ....... 415,000 12/01/2026.
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043. .. | 06/01/2017. | MBS Paydown............cooevvemreemrreenerirninnes | ceves 334,49 | ....... 334,49 | ........ 334,496 07/01/2043.
09089T AY 7 |BIRMINGHAM AL B 6.00 04/01/2022 .. | 04/01/2017. | Sinking Fund Redemption............c.cccccovwees | ceves 95,000 | .......... 95,000 | .......... 95,000 04/01/2022.
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042..........cocoovervvarrrenns .. [ 06/01/2017. | MBS PaydOown.........ccoorvverrrinriiinniiienies [ covieneiinneiinsniins | cevieees 192,840 | ........ 192,840 | ........ 192,840 02/01/2042.
130333 CB 1 [CAHSG FIN AGY B 2.90 02/01/2042 .. 1 06/01/2017. | MBS Paydown..........ccrevrrvrvermnrernirneirennns | eves 02/01/2042.
196479 XM 6 |COHSG &FIN A TXB 3.193 11/01/2027 .1 05/01/2017. | Partial Call...........ccooeveeereeeereeereeeeeeeerenns | e 11/01/2027.
25477P  NF 8 |DC HSG FIN AGY A REF 3.875 06/15/2045. .| 06/15/2017. | MBS Paydown..........ccccocueemvvnerivnrirnriinianns | v 06/15/2045.
296122 UT 9 |ESCAMBIA CNTY FL SFM A 2.85 11/01/2038.... .. | 06/01/2017. | MBS Paydown.... ST PO 11/01/2038.
312903 MA 2 |FHR119H7PAC 7.5 1/15/2021.......ccoooomervrirrriirriiens .. | 06/15/2017. | MBS Paydown............cooceveemeeemrerinnniiiennes [ e 01/15/2021.
312909 3W 2 |FHR 1250-J PAC17.00 5/15/2022... .. | 06/15/2017. [ MBS Paydown..........ccrevrrerermriernirseirernns [ eves 05/15/2022.
312915 QG 9 |FHR 14911 PAC 7.50 4/15/2023 .. | 06/15/2017. | MBS Paydown............cccovwemmeeemrmieneniiiecnns [ e 04/15/2023.
313398 P7 8 |FHR 2334 TD PAC 6.5 7/15/2031.... .| 06/15/2017. | MBS Paydown..........cccovveviiniriverirnrinniinns | v 07/15/2031.
313399 PS 0 |FHR 2347 VP PAC 6.5 3/15/2020.... .. | 06/15/2017. | MBS Paydown............cccocwvemmiennniennniiinnies | e , 03/15/2020.
31339D 2V 9 |FHR 2418 MB SEQ 6.0 2/15/2022... .. [ 06/15/2017. | MBS PaydOowN.........coocrevererireviieniiienies | covieneeieneiisnnsiins | cvviiecens 12,564 | ......... 12,564 | .......... 13,378 02/15/2022.
31339D QZ 4 |FHR 2416 PG PAC 6.0 2/15/2022... .| 06/15/2017. | MBS Paydown..........cccvvverrvenerirerirerenininins | cenne 58,062 58,062 62,303 02/15/2022.
313373 BU 1 |FHR 1644 K PAC 6.75 12/15/2023 . |..| 06/15/2017. | MBS Paydown.... OSSNSO OO IOV 10,640 | ......... 10,640 | .......... 11,636 12/15/2023. [ 1..
3133TB 4G 2 [FHR 1991 PG PAC 6.0 9/15/2027.......ovvcvvvvirernniriirerinns .. 1 06/15/2017. [ MBS PaydOWN..........ccoreviivrererieinniniireinns | overerinersniseiennns | veverinienes 9,011 | v 9,011 | v 9,344 09/15/2027. | 1..covvvvinee
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3133TC  HE 1 |FHR 2018 PG PAC 6.35 1/15/2028.. .| 06/15/2017. | MBS Paydown..........cccovvevrvririrerirerinininnns | covee 166 | 4,166 01/15/2028.
3133TD  3A 2 |FHR 2037 HB SEQ 9.0 3/15/2028... .. | 06/15/2017. | MBS Paydown............ccooeweemeeemrmeeinciiecnes [ e 4089 | 4,069 03/15/2028.
3133TH S8 1 |FHR 2118 PE PAC 6.50 1/15/2029 .| 06/15/2017. | MBS Paydown...........ccocveenvvnerivcrinriinianns | v 01/15/2029.
3133TS F2 4 |FHR 2303 CK SCH 6.0 4/15/2031 .. | 06/15/2017. | MBS Paydown............ccccovemmeimnneeinriiiinins [ e 04/15/2031.
3133TU  S7 4 |FHR 2357 QH PAC 6.50 9/15/2031.........ccoooervrirrrirnens .. | 06/15/2017. | MBS Paydown............ccocvvemmveemreeeinniiiennes | e 09/15/2031.
31340Y DB 2 |FHR88-12 APAC 9.25 11/15/2019 .| 06/15/2017. | MBS Paydown..........cccovverrvnirirerirnrininienns | vovee 11/15/2019.
31358F M5 5 |FNR 1991-12 H PAC 7.0 2/25/2021 .. | 06/25/2017. | MBS Paydown............ccoovvemmeeemnceiinniiinenes | e 02/25/2021.
313586 5J 2 |FNR91-65Z ZX 6.50 6/25/2021 .| 06/25/2017. | MBS Paydown.............ccocuonvvneriveinriinianns | v 06/25/2021.
31358K DY 1 |FNR 1991-G36 ZBX 7.00 11/25/2021.. .. | 06/25/2017. | MBS Paydown............cccovveimmennneeinriininnes | e 11/25/2021.
31358N  H3 9 |FNR G92-29 J SCH 8.00 7/25/2022. .. | 06/25/2017. | MBS Paydown............coocvvemevemreririnniiinenes | ceves 07/25/2022.
31358N M5 8 |FNR 92-119Z ZX 8.00 07-25-22... .. | 06/25/2017. | MBS Paydown............cccoovvemmiimnniiisnniininies [ o 07/25/2022.
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/202 .. | 06/25/2017. | MBS Paydown............ccocevemeeemnceeinniiiennes | e 07/25/2022.
31358Q ZE 8 |FNR G92-59 D TAC 6.0 10/25/2022.... .| 06/25/2017. | MBS Paydown..........cccocueerivniriverrnrininnnns | v 10/25/2022.
31358R Y7 2 |FNR G92-66 KB PAC 7.0 12/25/2022.. .. | 06/25/2017. | MBS Paydown............ccoovveemveemnreemnciiiecnes | ceves 12/25/2022.
31359D H5 5 |FNR 1993-155 PJ PAC 7.0 9/25/2023. .. | 06/25/2017. | MBS Paydown............coocvveemeeemrerisnniinennes | e 09/25/2023.
31359H NW 0 [FNR 1994-63 PK PAC 7.0 4/25/2024... .. | 06/25/2017. | MBS Paydown............cccoeweemmveinnniennniiinnies [ e 04/25/2024.
31350L  ZF 5 |FNR 1995-19 ED SEQ 6.50 1/25/2022 .. | 06/25/2017. | MBS Paydown............ccocvveemeeemncreinniiiennes | oo 01/25/2022.
31359N  2W 0 |FNR 1997-19 PG PAC 7.0 4/18/2027.. .| 06/18/2017. | MBS Paydown..........cccovveevivniriverirnriniiinns | v 04/18/2027.
31359V GF 4 |FNR 1999-1 PJ PAC 6.50 2/25/2029... .. | 06/25/2017. | MBS Paydown............ccooeeeemveemnmeesnciiiennes | oo 02/25/2029.
313603 BQ 4 |FNR 1989-79 D PAC 9.0 11/25/2019... .. | 06/25/2017. | MBS Paydown............coovvvermeeemnrienerirninnes | oo 11/25/2019.
3137BL AR 9 |FMMV M036 A 4.16 12/15/2029.. .. | 06/15/2017. | Partial Call............ccocovrmmrreerrresrriieriiiennns | o .115,000 12/15/2029.
313921 JK 5 |FNR2001-57 PD PAC 6.50 10/25/2031... .. | 06/25/2017. | MBS Paydown............ccooeveemeeemrereinniinienes | e cerenenn 3,448 10/25/2031.
31392B SC 1 |FNR 2002-6 L SEQ 6.0 2/25/2032 .. [ 06/25/2017. | MBS PaydOowN.........cvvemrrverrerirenrinenrinnnnes | covinessinessinssis | covvereeeees 2,837 02/25/2032.
31392C EM 2 |FNW 02-W2 AF5 SEQ HEL STP 6/25/32. .. | 06/25/2017. | MBS Paydown............cccovveemvvennnieinriiiinnes | e 20,367 06/25/2032.
31392 PC 8 |FNR 2002-58 PG PAC 6.0 9/25/2032. .| 06/25/2017. | MBS Paydown.............cccuuniiiciinriiniiniinns | covveiiesieniinienns | v 44,093 09/25/2032.
31392K 5C 6 |FHR 2455 GK PAC 6.50 5/15/2032 .| 06/15/2017. | MBS Paydown..........cccvvvemrveeriererererneninne | cenee 39,655 05/15/2032.
31392K LR 5 |FHR 2450 PH PAC 6.0 5/15/2022...........cccoovemurrirarriis .. [ 06/15/2017. | MBS PaydOown.........ccooorvvercrineiiinniienies [ cevieneiisneeinnniins | e 120,653 | ........ 120,653 | .......128,763 | .......122,388 | ...cccoocovurnc | eeeeenn(1,960) | covvoiiriccc | e (1,960) | oo | s 05/15/2022.
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032. .| 06/15/2017. | MBS Paydown..........cccovverrvniriverirerinininins | covee 38,352 38,352 | .........40,286 | ..........39,384 | ..o | erirene(903) | o [ rereeeend(903) | e | e 05/15/2032.
31393X  VH 7 |FNW 2004-W3 A6 PAC 5.50 5/25/2034... .. [ 06/25/2017. | MBS PaydOown..........cocrvverrriinreiinniiienees [ covieneiissninnniins | ceveeees 545,904 | ....... 545,904 | .......523,044 | .......537,363 | ....cccccrrces | w5145 | | 5145 | ] 05/25/2034.
31395X  3F 0 |FHR 3018 UG PAC 5.50 10/15/2034 .| 06/15/2017. | MBS Paydown..........ccccocueemvvnerivnrirnriinianns | v 24,208 | ......... 24,208 | ........23,618 | ...ci23,888 | oo [ o139 i [ i 139 | [ 10/15/2034.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041.... .. [ 06/01/2017. [ MBS Paydown..........c.crvvemmiinniiinniiiinies [ covieneiiinsiisnsiins | o 278,611 | ....... 278,611 | .. 278,611 | 278,611 | s v [ [ o[ | e 07/01/2041.
34074M  JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041..........ocvvvvrerrrans .. | 06/01/2017. | MBS Paydown............cocceveemevemrerinnniinennes | e 221,046 | ........ 221,046 | .......221,046 | .......221,046 | ..o [ [ || | e 07/01/2041.
34074M KA 8 |FL ST HSGFIN CORP C 4.00 7/01/2027 .. 04/101/2017. [ Partial Call..........covvvvrmrrnerrirrierseireninniens [ v | v 10,000 | .......... 10,000 | ....ee.ei10,000 | c0itireic10,000 [ oeoiiieiienns | eovreirerniniien [ evrererenine | v v | v 07/01/2027.
34074M ND 9 |FL HSG FIN TXBL REF 1 3.125 07/01/2037.... .. | 06/01/2017. | MBS Paydown............ccoovweemveemmmeeinciiecnes | cenes 526,136 | ........ 526,136 | ........ 526,136 | ........ 526,136 | ...ovvevecves [ oo [ e [ e | oo | e 526,136 07/01/2037.
34074M  PF 2 |FLHSG FIN CORP A 2.45 01/01/2043.... .| 06/01/2017. | MBS Paydown..........cccovveevivneriverinriiiniinns | v 204,691 | ........ 204,691 | ........ 204,691 | ........ 204,705 | ..o | e (8) | e | i) [ | e 204,691 01/01/2043.
45201Y YL 5 |ILHSG DEV AUTH B 2.75 06/01/2043.... .| 06/01/2017. | MBS Paydown..........cccvvveervnerierererencninns | covne 285179 | ....... 285179 | ........ 276,267 | ........ 276,622 | ..coovevvvrces | o309 | [ e ,309 | | 285,179 06/01/2043.
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042 .. 1 06/01/2017. | Partial Call............coovveeeererecereeeeeercseceerennne | e 230,000 | ........ 230,000 | ........ 840,436 | ........ 229,076 | ..oovvevervns | cereerenn 924 | | een924 | | 230,000 02/01/2042.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041.. .. | 06/01/2017. | Partial Call............ccocovrerrreerrreecriieriiiennns | o 175,000 | .. 75,000 | ........175,000 175,000 175,000 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 .. | 06/01/2017. | Partial Call............coovvveeerereerereeeercseeesennns | o ......185,000 | ........ 185,000 | ........ 185,000 | ........ 185,000 | v | e | rerenreeniiens | eevvereieenn 0 [ | e 185,000 11/01/2041.
56052E 5X 2 |ME ST HSGAUTH REV C 3.843 11/15/2027................... .1 05/24/2017. | Partial Call..........ccoovrveerirernnrceininsnineins | v | s 1,555,000 | ..... 1,555,000 | ..... 1,555,000 | ..... 1,555,000 | ..ovoevevivnns | crrvererineirenins | e | e 0 [ | e 1,555,000 11/15/2027.
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56052E 5Y 0 |ME HSG AUTH REV C 4.319 11/15/2030.... .. | 05/24/2017. [ Partial Call..........cccoveerrmrirernirneeersennnieiins [ eovrsrsnnerinnsenes | e 185,000 | ........ 185,000 | ........ 185,000 | ........ 185,000 | ..oveveenieins | veererreneriens | e | e 0 | | e 185,000 w0 [ 4,055 | 11/15/2030. [ 1FE
57419R D6 9 |MD CMNTY DEV HSG A 3.50 09/01/2047... .. [ 03/01/2017. | PaydOWN. ... [ oo 220,000 | ........ 220,000 | ........ 227812 | ... 227,164 6,842 6,842 | oo | 220,000 | ..o [ e | e | s 3,871 | 09/01/2047.
57419R D6 9 |MD CMNTY DEV HSG A 3.50 09/01/2047. .. [ 06/30/2017. [ Partial Call............coorvuerreeirrriieriinnreiiennns [ cevieesiisnsiinsniins | e 760,000 | ........ 760,000 | ....... 786,988 | ........ T8ATAT | s | eei(32,597) | s | i (32,597) | oo | e 760,000 09/01/2047.
57419R  PL 3 |MARYLAND CMNTY DEV E 2.857 09/01/2040 .| .. [ 06/30/2017. | Partial Call...........coooorvvervriiciiieriianiiiens | corveieeeieseiinnis | e 1,350,000 | ..... 1,350,000 | ..... 1,350,000 | .....1,350,000 | ....ccoovovumnes | ervernmiiiiniins [ v | e (V0 [PRR I 1,350,000 09/01/2040.
57586N  MT 5 |MAHSG FIN-C-TXBL 3.629 06/01/2023.............cccccooernee .. 1 05/01/2017. | Partial Call.........c..ocvwereriirriiieriiieneiienens [ e | cevevienenes 5,000 | ..ccoooennes 5,000 | .cooorreen. 5,000 | ..coooonenn. 5,000 | oo [ v | e | e (VOO ISP 5,000 06/01/2023.
57586N MU 2 |MA HSG FIN-C-TXBL 3.729 12/01/2023.. .. | 05/01/2017. | Partial Call..........cccoveverirereieiereierieieiiens | e , 5,000 12/01/2023.
57586N MW 8 |MAHSG FIN-C-TXBL 4.029 12/01/2027. .. 1 05/01/2017. | Partial Call............coovvveeerereeeerceeercsececsennns | e ..15,000 | .......... 15,000 | .......... 15,000 | ..ccc0re15,000 | oo | e | e | eevveniinenn0 e | e 15,000 12/01/2027.
57586N RP 8 |MASS HSG FIN AGY A 3.495 12/01/2023... .| 05/01/2017. | Partial Call..........ccoooevveerrenrrecriereeerreneens | o 80,000 | .......... 80,000 | ........ 80,000 | .0 ii.80,000 | .ovooocviiernis | e [ evviieneiinenes | cvnereinenienn0 e | 80,000 12/01/2023.
57586N RQ 6 |MASS HSG FIN AGY A 4.145 12/01/2027.... .1 05/01/2017. | Partial Call..........ccooovvveereeenreerreeereseeeerenns | oo 285,000 | ........ 285,000 | ........ 285,000 | ........285,000 | ....coocovumrers | covnmrreniiiens [ v [ e | e | e 285,000 12/01/2027.
57586N RR 4 |MASS HSG FIN AGY A 4.786 12/01/2032 .. 1 05/01/2017. [ Partial Call............coocvweerrreirrrieriirereinenens. [ cevveneiveneissnninns | ereeeen80,000 | o 60,000 | .......... 60,000 60,000 12/01/2032.
57586N  UR 0 |MA ST HSG FIN A 4.375 01/15/2046.. .. [ 06/15/2017. | MBS Paydown............ccovvveenriinniinnniiinnies [ eovvenniienniiinnins | 22,618,487 | L. 2,618,487 | ..... 2,628,678 2,618,487 01/15/2046.
59334H FU 4 |MIAMI-DADE CNTY TXBL A 2.875 11/01/2038 .. | 06/01/2017. | MBS Paydown............ccocevemeeemmereieniiieenes | oo 25,398 2539 | ......... 25,398 | ..o [ e | e | veeneinenieen0 | v | s 25,398 11/01/2038.
60416Q FW 9 |MN HSG FIN REF 2.70 09/01/2041 .. [ 06/01/2017. | MBS Paydown.........ccccvmvvemrvemmnrinnniinnnnes. | cevvveeniivnnnninneninns | eeennn 152,722 | s 152,722 | ........ 148,904 | ........ 149,031 | oo | 28 | s | 28 [ | 152,722 09/01/2041.
60416Q GK 4 |MN STHSGFIN AGY D 2.73 08/01/2046... .. [ 06/01/2017. [ MBS Paydown.........c.covvvereriernriiinirinnies [ covvereivenniinnnnns | ceveennn 46,044 | 46,044 | ... 46,044 | ... 46,044 | ..o [ s [ [0 | [ 46,044 08/01/2046.
60636Y MJ 7 |MO ST HSG DEV REF SER 14.20 01/01/2040... .. | 06/01/2017. | MBS Paydown............coocvvemevemrreirnnniinennes | e 29,820 | ..oooovvveieneis [ e | e | eveeneinenienn0 | e | s 29,820 01/01/2040.
60636Y ML 2 |MO HSG DEV REF TXBL 2 3.875 10/01/2036. .. | 06/01/2017. | MBS Paydown............cccovveemmieiinnieinniiiinies [ e 34,211 34,211 10/01/2036.
60637B FA 3 |MISSOURI HSG DEV C 2.97 08/01/2036 .. | 06/01/2017. | MBS Paydown............ccocewemveemmeeeinniiiienes | oo 77,742 oo Lo | 0 i | s 77,742 08/01/2036.
613549 KE 3 |MONTGOMERY CNTY OH 5.25 05/01/2029 .| 03/10/2017. | Def MENML..... oo eeseessseeeees | eeeesseensseessienns | s 5,121,308 | ..... 5,000,000 | ..... 5,169,000 | ..... 5,124,253 (2,945) | c.ovvvviinin | v (2,945) | v | s 5,121,308 | ..oocvievivenis | e [0 [ i 94,063 | 05/01/2029.
647200 2G 8 |NM MTGE FIN B TXBL 2.75 08/01/2035 .. [ 06/01/2017. [ MBS PaydOown.........ccocrvverreriinreiieneiienies [ coveeeesisnniinnniins | ceveees 123,392 | ........ 123,392 | ....... 123,392 | ........ 123,392 | oo v | e | 0 [ | e 123,392 | oo e | vererieenn0 [ 1,420 | 08/01/2035.
647200 4S 0 |NEW MEXICO ST MTGE B 2.60 09/01/2040... .| 06/01/2017. | Partial Call..........cc..coevveerreererecrierieerrerieens | o 230,000 | ........ 230,000 | ........ 230,000 | ........ 230,000 | ..o [ e | e [ e | | e 230,000 09/01/2040.
64966N AA 5 |NYC NY HSG DEV REV 5.60 12/01/2021.... .. | 06/01/2017. | Sinking Fund Redemption.. 175,000 | ........175,000 | ........182,800 177,411 175,000 12/01/2021.
649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI)... .. | 06/11/2017. | Sinking Fund Redemption..............ccccceevees | cevee 562,839 | ........ 562,839 | ........ 555471 | ........ 558,856 | ...ovveeervccrs | erreeen 1,597 | | oo 1,597 | i | e 562,839 09/11/2018.
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036. .| 06/15/2017. | MBS Paydown..........cccovvemrvnerirerirerinininnns | covee 28,512 28,512 28,512 | .......... 28,512 | o | e | v | o0 [ | 28,512 06/15/2036.
658207 MA 0 |NCHSGFIN AGY 4.00 01/01/2030. .. | 06/01/2017. | Partial Call............ccocovverrreerereerrisereiennns | o 90,000 | .......... 90,000 | .......... 90,000 | .......... 90,000 oo Lo |0 i | s 90,000 01/01/2030.
658207 RW 7 |NC ST FIN AGY TXBL 36 3.907 07/01/2029.... .. [ 06/01/2017. [ Partial Call............coovveerrveirrriieriisereirinens [ e | e 870,000 | ........ 870,000 | ........ 870,000 | ........ 869,987 13 13 | e | e 870,000 07/01/2029.
67178K AA 8 |OAKRIDGE IND DEV 5.78 12/15/32 .|| 06/15/2017. | Sinking Fund Redemption...............ccccccceues | vovee 30,591 30,591 28,700 | .......... 29,021 | | v 1,536 | .o | v 1,536 | .o | s 30,591 12/15/2032.
677377 2P 7 |OHIO ST HSG FIN AGY SF 2.65 11/01/2041................... .. [ 06/01/2017. | Partial Call............oovvuereriieriiiereisereirenens. [ e | e 965,000 | ........ 965,000 | ........ 965,000 | ........ 965,000 | ...oovvoriiins | e ()] oo | eermeeerieeene0) [ i | 20000965,000 | e | e | vereiieenn0 [ e 10,865 | 11/01/2041.
762217 DF 3 |RIHSG & MTG FIN TXB 4.236 10/01/2029 .. | 04/01/2017. | Partial Call..........ccccovereeirerereiererericieiiens | e 65,000 | .......... 65,000 | ......... 65,000 | .......... 65,000 | ..o e e [0 [ | 000085,0000 | | e | e | 1,377 | 10/01/2029.
76221T DH 9 |RIHSG & MTG FIN TXB 2.913 10/01/2039 .. 1 06/23/2017. | Partial Call............coovvveerereeecrceeerseersennns | e 255,000 | ........ 255,000 | ........ 255,000 | ....... 255,000 | ..oocveeeriein [ e [ e [ e | | 200000285,000 | e [ | 0| s 3,989 | 10/01/2039.
882750 NE 8 |TXHSG & CMNTY AFFAIRS 2.875 07/01/2041.. .| 06/01/2017. | Partial Call..........cco.oevveerrerrrecrerieerreneens | o 280,000 07/01/2041.
88275F NU 9 | TEXAS ST DEPT OF HSG A 3.20 09/01/2039 v [ [ 0610172017, | Partial Call..........ccuuieerrerirerieeieninerinnins | verieeieeesseeinnnes | eevveenne 125,000 09/01/2039.
928120 Q3 5 |VASTHSGDEV D 4.30 12/25/2043..........cocooovvrvivarii .. [ 06/25/2017. | MBS PaydOown.........ccocrvvereriirriinnniiienies [ covieeeiiseesiesniins | oo 277,495 12/25/2043.
928120 Q4 3 |VAHSGDEV A 3.50 10/25/2037 .| 06/25/2017. | MBS Paydown..........cccovvemrvniriverirnrineninnns | covee 599,360 10/25/2037.
928120 Q6 8 |VAHSGDEVAUTH PT A 3.10 06/25/2041 .. [ 06/25/2017. [ MBS PaydOown.........ccocrvverreriinriiineiiienies. [ coviemesisnnsinnniins | ceveeees 319,184 06/25/2041.
928120 XA 1 |VASTHSG DEV A 6.00 3/25/2038. .| 06/25/2017. | MBS Paydown..........cccovveevivneriverirnnininanns | covae ..71,833 03/25/2038.
928120 XB 9 |VIRGINIA ST HSG B 6.00 3/25/2038... .. | 06/25/2017. | MBS Paydown............cccovveemmiemnnieinniiinnies [ o 03/25/2038.
92813T EE 6 |VIRGINIA HSG AUTH SER A 3.25 08/25/2042.... .. | 06/25/2017. | MBS Paydown............cooceveemeeemreiirinniinennes | e 08/25/2042.
93978X EQ 9 |WAHSG FIN AREF TXBL 3.00 09/01/2040 .. | 06/01/2017. | Partial Call............ccocovrerrreerrreecriieriiiennns | o 445,000 | ........445,000 443,458 445,000 09/01/2040.
93978X ER 7 |WAHSG FIN B REF TXBL 3.15 05/01/2041.... ... | .. | 06/01/2017. | Partial Call.........o..coomvveerrrcenrrcerercserresennns | e 815, 815,000 | ........ 815,000 | ........ 815,000 ) 815,000 05/01/2041.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS...........ciiiiiiis it ssssessienies | snies 25,115,291 |....24,993,983 | ....25,826,710 |....25,155,689 | .............. 0. (29,496) | ....cvvonvee. 0] (29,496) | ........... 0 |...25,115,291 XXX
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Bonds - Industrial and Miscellaneous
000778 4W 0 |AMAC 2002-9 A30 NAS 5.75 12/25/2032...........cccccvrrunnn. .. | 06/25/2017. | MBS Paydown............ccooevemmveemnneemnciiecnns | oo 2 2 [ | o838 | s e 0 [ 8 | 12/25/2032.
000780 NL 6 |AMAC 2003-12 2A SEQ 5.50 12/25/33.........cccocrvvvrennrrenns .. | 06/25/2017. | MBS Paydown............coocvvemevemrrienerirnennes | e 83 83 | oo | e 259 | | e | e | 115 | 12/25/2033.
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40.. .. [ 06/15/2017. | MBS Paydown............ccccvuvmmvvvnnneinnciinnnies. [ covcveneivsneninnniins | erverenee 79,000 | 100000 75,000 | 100 75,000 | i 75,000 | oo [ v [ v | i 0 | v | e 75,000 | v | e | cevvviennieeend0 | i 1,317 | 02/15/2040.
001752 AA 2 |AMMC CLO 2012-10A E FLT 04/11/22 woo| - | 04/11/2017. | MBS Paydown............c..coovvvemmeviinneerieniiiens | cenes ...2,081,426 ....2,081,426 0| 174,264 | 04/11/2022.
001752 AC 8 |AMMC CLO 2012-10A F FLT 4/11/22......coovvvvervrrririrrnnns .| 04/11/2017. | MBS PaydOwn..........covvrirvnrnierernsinsernninns | ovrinerennsnininnnes | s 4,550,000 | ..... 4,550,000 | .....4,007,640 | ..... 3,321,591 | oo 1,228,409 | 1,228,409 | | e 4,550,000 | oo e | e 0 ... 193,101 | 04/11/2022.
00176J AA 4 |AMMC CLO 2015-16A A1 FLT 04/14/27 .. | 04/14/2017. | MBS Paydown.........cooorvverreiinciicneiienies [ covieneiieneiienniins | oo 17,045,000 |....17,045,000 |....17,045,000 |....17,042,018 2,982 |... 17,045,000 | oo | e | eererreeenn0 | 214,621 | 04/14/2027.
00176J AB 2 |AMMC CLO 2015-16A AF SSNR 3.04 04/14/27. oo |- | 04/14/2017. | MBS Paydown.........c.ccevuerimiiiniinniiciiienis [ eovevisniieniisniieis | e 1,085,000 | ..... 1,085,000 | ..... 1,085,000 | ..... 1,085,024 28| i | 1,085,000 | ....coovvenriens [ eorerirriiniicnns | e | s 16,767 | 04/14/2027.
00176J AC 0 |AMMC CLO 2015-16A AX FLT 04/14/27..........ccccoeovuvveenne .. | 04/14/2017. | MBS Paydown.........c.omvvermiiinniinniiinies [ coveneiisneiissnins | o 150,000 | ........ 150,000 | ........ 150,000 | ........ 149,983 19 [ | e 150,000 | oo e [ vereiiennn0 [ 1,773 | 04/14/2027.
00176J AD 8 |AMMC CLO 2015-16A B1 MEZ FLT 04/14/27.... .. [ 04/14/2017. | MBS Paydown.........coocervverirerrirneniiienies | cevieneeisnesiinenins | e 1,785,000 | ..... 1,785,000 | ..... 1,785,000 | ..... 1,784,553 | oo | v BAT | i | e BT || 1,785,000 | ..oooovveeecvions | cervvrerrrrennis | eerrrrenninnn0 | e 28,897 |04/14/2027.
00176J AE 6 |AMMC CLO 2015-16A BF MEZ FLT 04/14/27.... oo | | 04/14/12017. | MBS Paydown...........cooomvvenriinniinniiiinns | covvvisssiiisnsiiisnnies | ceviis 115,000 | ........ 115,000 | ....... 115,000 | ........ 115,004 | oo | i) | i i (@) e | 115,000 | ovveociiienees e | verriiennn0 [, 2,293 | 04/14/2027.
00176J AF 3 |AMMC CLO 2015-16A C MEZ FLT 04/14/27.................... .. | 04/14/2017. | MBS Paydown.........ccocrvverrrineriieniiienies. [ covreneeiinesinneins | e 1,050,000 | ..... 1,050,000 | ..... 1,039,500 | ..... 1,041,275 | oo | 0008725 | i | 8725 | | 1,050,000 | .coooovveervis | cervrenniennies | eerrvirereienn0 | e 21,854 | 04/14/2027.
00176 AG 1 |AMMC CLO 2015-16A D MEZ FLT 04/14/27.. .. | 04/14/2017. | MBS Paydown...........c.coeuvvviirerinriinicnnines | cevveiirenissiinienns | v 1,050,000 | ..... 1,050,000 | ..... 1,014,825 | ..... 1,020,761 [ ..ovvovvivvies | 000029,239 | v | 0000n29,239 | | e 1,050,000 | ..o [ | e | 25,362 | 04/14/2027.
00176K AA 1 |AMMC CLO 2015-16A E MEZ FLT 04/14/27.. oo | [ 041412017, [ MBS PaydOown.........ccooreviieriinciiiiceiienies [ covieneiisseniieniins | cevieees 945,000 | ........ 945,000 | ........ 878,850 | ........ 888,322 | ..o | 156,678 | s | e DB,678 | | 945,000 | ..o [ e | e | 31,810 | 04/14/2027.
00190Y AG 0 |ARES 2013-2A C CLOFLT 07/28/2025............cccocvvercnn .. [ 06/22/2017. | DIStADULON. ........oooooeeeceveeeiieriiereieneies [ e | oo 5,000,000 | ..... 5,000,000 | ..... 4,755,225 | ... 4,844,141 | e | e 1337 | | 13317 [ | 4,857,458 | | 142,542 11142542 | L 123,795 | 07/28/2025.
00191L  AE 2 |ARES 2013-3A B2 CLO MEZ 4.07 10/17/2024... .. | 04/06/2017. | DISSOIUHON...........ooovvevrierrriiinriisniiisnniins [ o | o 7,000,000 | ... 7,000,000 | ..... 7,000,000 | ..... 7,000,000 | oo | e e |0 i | 007,000,000 | i s 0 [ 133,745 | 10/17/2024.
00191L  AJ 1 |ARES 2013-3A C2 CLO MEZ 5.09 10/17/2024... .. [ 04/06/2017. | DIStADULON...........ooooveecieeeeiierireciieneies [ oo | oo 9,000,000 | ..... 9,000,000 | ... 8,827,200 | ..... 8,893,007 | .oovevvvviians | eeeenD,987 | i | 005,937 [ | ...8,898,944 | | .. 101,056 |......101,056 | ..... 215,053 | 10/17/2024.
00192 AA 4 |APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE .| 06/27/2017. | MBS Paydown..........cccovveriiniriverirnnininanns | v .317,264 07/27/2057.
00213R  AA 1 |ARLFR 2012-1A A1 ABS FLT 12/15/2042... .. | 06/15/2017. | MBS Paydown............ccoovvemmveemrmiennciiecnes | e 0,508 12/15/2042.
00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044. .. | 06/15/2017. | MBS Paydown............coovvvemeeemrreenenirninnes | ceves .388,963 | ........388,963 ceern4,703 | 06/15/2044.
00248P AK 2 |AVOCE 2014-1A A2B CLO MEZ SEQ 4.294 7/26.. .. | 04/15/2017. | MBS Paydown............cccovvvemmiemnniiinniiinnies [ s ,000,000 | ..... 3,000,000 | .....3,000,000 | .....3,000,000 | ....cccovrrruns | commrrrrmmmiiannis | rnmmrrnnniinne | eevinnrieennn0 [ | 20023,000,000 | i e [ vereiiennn0 [ 60,474 | 07/15/2026.
00249E AA 8 |AAAIRCRAFT FIN 2013-1 3.596 11/01/2017. .. | 06/01/2017. | Sinking Fund Redemption.. 146,463 coernr. 146,463 11/01/2017.
00432C CW 9 |ACCSS 2005-B A3 ABS SNR FLT 07/25/2035... .. | 04/25/2017. | MBS Paydown..........cccovveerrvririverirnrininnins | vovee 233,516 | .......233,516 | .......215,419 | ......217,502 | ..ccocvriveres | weeenh 935 | s | e 935 | i | 233,516 07/25/2035.
004375 FG 1 |ACCR 2006-1 A4 SEQ SNR FLT 04/25/2036.. .. [ 06/25/2017. [ MBS Paydown..........c..orvuemniiinriinriinnis [ o | o 848,704 | .......848,704 | ......727,510 | .....764,938 | ....cccccciins | 20e39,269 | i | 000 39,269 [ | 848,704 04/25/2036.
004421 HR 7 |ACE 2004-HE3 M2 MEZ FLT 11/25/2034... .. | 06/25/2017. | MBS Paydown............coocvvemreermnrieneniininnes | e 30,142 . .30,142 11/25/2034.
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035. .. | 06/25/2017. | MBS Paydown............cccovveemvemnneeinriiinnes | e 280,121 261,626 | i | 11,301 | | e 11301 | | 280,121 06/25/2035.
007036 SE 7 |ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035 .. | 06/25/2017. | MBS Paydown............ccocvvereeemncreinniiiinnes | e 144,056 | ........144,056 | .......100,491 | ...... 106,912 11/25/2035.
00703Q AD 4 |ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036... v |- [ 06/25/2017. | MBS Paydown.........ccoverrvernereererisninsirene | vevee 408,364 | .......408,364 | ........290,321 | ........ 288,591 08/25/2036.
009088 AA 3 |AIR CANADA 2015-2AA 3.75 12/15/2027...........cocvvverne. .. | 06/15/2017. | Sinking Fund Redemption..............cccccocceies [ covvmmevivmmeiinneiins | covieees 168,775 | ........ 168,775 | .......168,775 | ....... 168,775 12/15/2027.
009088 AB 1 |AIR CANADA 2015-2A 4.125 12/15/2027.... . | 06/15/2017. | Sinking Fund Redemption.. .108,498 ...108,498 .108,498 | ........108,498 12/15/2027.
009089 AA 1 |AIR CANADA 2013-1A 4.125 05/15/2025... .. | 05/15/2017. | Sinking Fund Redemption.. L7164 | L T1,542 | L T1,542 | T1,542 05/15/2025.
00922K AA 8 |AIR2US 8.027 10/01/2019........cmrveerreerrriecerieecriienes C| 04/01/2017. | Sinking Fund Redemption...............cccccocouees | vonee 53221 | oo 53,221 | oo 52,157 | ....c..... 52,801 10/01/2019.
00936C AE 2 |AIRLE 2006-2A B CLO MEZ FLT 12/20/2020 . | 04/20/2017. | MBS PaYdOWN........vverrrririrrireriniissinniinis | ervneerensssissennisens | vvneens 755,860 ...155,860 LT38817 | s | e 21,053 | .o | e 21,053 12/20/2020.
009503 AA 1 |AIRSP 2007-1A G1 ABS SNR FLT 06/15/2032.. . 06/15/2017. | MBS Paydown.............cc.urveemmererineriinnins | o 82,532 | ..........82,532 | .........67,160 | .........75212 5,084 5,084 06/15/2032.
009503 AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032................ C| 06/15/2017. | MBS Paydown............ccceevveririenmiicnnineies | s 594,227 | ........ 594,227 | ........ 508,462 | ........ 529,479 06/15/2032.
01447Y AA 2 |ALESC 1A A1CDO SSNR FLT 10/15/2033.... .. | 04/15/2017. | MBS Paydown............cccovvemmmiemnnieinnniiiinies [ o 76,013 73423 10/15/2033.
01448M AA 7 |ALESC 3AA1CDO SSNR FLT 05/01/2034.... woo| - | 04/15/2017. | MBS Paydown...........c..coovevemmevemmnririnniiinns | cenes 15,191 | v 13,652 05/01/2034.
01448Q AA 8 |ALESC 4AA1CDO SSNRFLT 07/30/2034...................... .. | 04/30/2017. [ MBS Paydown............ccouvveumrieinniinnniinnnies [ eovveneiisnniinnniins | ceveennnn 49,822 | s 49,822 | .......... 42,302 | .......... 40,516 | .ooovvcinces | e R1AT2) | | eeeeend(2TAT2) | i | 49,822 07/30/2034.
01448T AA 2 |ALESC 5A A1 CDO SEQ SSNR FLT 12/23/2034 .. | 06/23/2017. | MBS Paydown............ccooveemeeemreeeinniinennes | o 663,662 | ........ 663,662 | ........ 562,493 | ........ 297175 | oo | 87,625 | s | e B7,625 | | 663,662 12/23/2034.
01448X AA 3 |ALESC 6A A1 CDO SSNR FLT 03/23/2035. . | 06/23/2017. | MBS Paydown...........cccoevunreeniicniivcirenins | e ,303,092 | ..... 2,303,092 | ....1,770,844 | ..... 1,657,847 | ..o | 000028072 | i | 0000n28,072 | i | 2,303,092 03/23/2035.
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01448Y AB 9 |ALESC 7A A1B CDO SSNR FLT 07/23/2035... .. 06/23/2017. | MBS PaydOwn..........ccrevmivnrernrirerinnnerennne [ ovrnnnerinnnsreninns | v 170,340 | i 170,340 | ........ 147,131 | ... 149,096 | ...coovevverven | e (4,552) | coovveevererinnn [ s (4,552) [ coovvvrvrns | v 170,340 | oo | e | v [ e 1,273 | 07/23/2035. | 1FE
014495 AB 1 |ALESC 13A A1 CDO SSNR FLT 09/23/2037.... .. [ 06/23/2017. | MBS Paydown............coovvveervreenniinniiinnnes. [ covvenerissniisncins | ceeeenn 185,698 | 185,698 | ........ 142,988 | ........ 143,179 09/23/2037.
014498 AB 5 |ALESC 14A A1 CDO SSNR FLT 09/23/2037 .| 06/23/2017. | MBS Paydown..........ccoocuemvicnnivciieniiniinns [ ceveriesnicsniiennens | e 163,491 | L 763,491 | ... 541,757 | ....... 548,073 09/23/2037.
01449C AA 8 |ALESC 8A A1A CDO SEQ SSNR FLT 12/23/2035.. .. | 06/23/2017. | MBS Paydown.... e | e | e L 1,552 | s 71,552 | ......... 54,648 | ......... 55,053 12/23/2035.
01449C AB 6 |ALESC 8A A1B CDO SEQ SSNR FLT 12/23/35............... .. [ 06/23/2017. | MBS Paydown............coovvveerereeneiinnnirienies. [ cevveneirsnniisnnins | e 111,800 | 111,800 | ..o 87,693 | ......... 88,511 | .o | ceeenn(BT,874) | v | e (B7,874) | 12/23/2035.
01450A AA 8 |ALESC 11A A1A CDO SEQ SSNR FLT 12/23/36.... .. 06/23/2017. | MBS Paydown..........cccrevnrenrermriernirneirernns [ eves L34 34 26 | 26 12/23/2036.
01450B AA 6 |ALESC 15A A1 CDO SSNR FLT 12/23/2037 .. | 06/23/2017. | MBS Paydown............ccocvveemveemnceeinniiiennes | e 24413 | ... 24413 | 18,340 | .......... 18,483 v 24,413 12/23/2037.
02146P AF 2 |CWALT 2006-HY12 A5 NAS CSTR 08/25/2036... .| 06/25/2017. | MBS Paydown.............ccocuonvvneriveinriinianns | v 227,082 | ... 227,082 | ........ 145,663 | ........ 146,255 | ...oovvvvieens | 012,439 | [ 12,439 | i | 227,082 08/25/2036.
02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036.. .. | 06/25/2017. | MBS Paydown.... corrersnennnnnnneen [ e | e 45,274 | 45,274 | 130,499 | 27,683 | | i85 | | B8 | | 45,274 06/25/2036.
02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036 .. | 06/25/2017. | Pass-Through LOSS.............cccovemereeermmririnns | ceves .| 06/25/2036.
02150V AA 3 |CWALT 2007-HY7C A1 SEQ SSNR FLT 08/25/37.. .. | 05/25/2017. | Pass-Through Loss . . .| 08/25/2037.
02150V AA 3 |CWALT 2007-HY7C A1 SEQ SSNR FLT 08/25/37.. .. | 06/25/2017. | MBS Paydown SOOI PO 89,791 | .......... cerennn 12,520 ceren89,791 08/25/2037.
02376X AA 7 |AMAIRLN 14-1 B 4.375 10/01/22.... .. | 04/01/2017. | Sinking Fund Redemption.. 114,078 | ... 114,078 | ........ 114,078 | ........ 14,078 | oo | e v [0 v | e 114,078 10/01/2022.
02377A  AA 6 |AMAIRLN 14-1 A 3.70 10/01/26 .. | 04/01/2017. | Sinking Fund Redemption.. v 288,073 | L 248,073 | ....... 248,073 | ........ 248,073 | ..o [ e [ [ e | oo | e 248,073 10/01/2026.
02554C AA 7 |AMER EAGLE NW HSG-A 4.97 12/15/18 .. | 06/15/2017. | Sinking Fund Redemption.............ccccoueevees [ covermmeiinneeirinninns | cvveees 330,000 | ........ 330,000 | ........ 325728 | ....... 328,625 | ...oovoverins | eereerenen 7B [ [ e 767 | i | e 330,000 12/15/2018.
02554C AE 9 |AMER EAGLE NW HSG-B-WA 5.27 12/15/18. .. | 06/15/2017. | Sinking Fund Redemption.. ST 65,000 .63,589 ..65,000 12/15/2018.
02660L AA 8 |AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046.... .. | 06/25/2017. | MBS Paydown............ccocvveemeeemncreinniiiennes | oo 23,424 23,424 10/25/2046.
02660T CS 0 |AHM 2004-4 4A SEQ FLT 02-25-2045 .. | 06/25/2017. | MBS Paydown..........ccccovvevrvnervenrnriinnnicnns | ceerresnnvenreniinnns | 2o 307,775 | 1100.307,775 | .......263,340 | ........ 269,894 21,285 | oo | s 21,285 | oo | e 307,775 02/25/2045.
02660T DH 3 |AHM 2005-1 6A SEQ FLT 06/25/2045 .. [ 06/25/2017. | MBS Paydown............coovvvemreveereennneiiennes [ covveneiissenisnnins | e 137,889 | ... 137,889 | ........120,136 | ....... 123,033 | oo | s TA27 | oo | e TA27 | | e 137,889 06/25/2045.
02660T EQ 2 |AHM 2005-2 4A1 SEQ FLT 09/25/2045, .. [ 06/25/2017. | MBS Paydown.........c.ouevvemmevenrerirnenirnennes. | covveeeiinnenirsnnninns | ceeeer 159,850 | .......159,850 | ........137,100 | ........ 139,367 | covveoervvans | 8,245 | i | 8,245 [ | 159,850 09/25/2045.
02660V AE 8 | AHMA 2005-1 3A11 SEQ SSNR FLT 11/25/2035. .. | 06/25/2017. | MBS Paydown............ccccvuvemveemnnieinniiinnies [ s .2,936 2,442 2,936 11/25/2035.
026650 AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36 .. | 06/17/2017. | MBS Paydown............ccocevemeeemrneeinniiinenes | oo 97,744 98,377 - ) 10/17/2036.
02665V AA 1 |AH4R 2014-SFR1 A ABS SSNR FLT 06/17/2031.... .. | 04/17/2017. | MBS Paydown...........ccovvvverierirnriinicnnines | cevverivenisrinnnienns | v 6,806,962 | ..... 6,806,962 | ..... 6,806,962 | .....6,806,962 | .....ccccovurs | vorvviininrieiins v | o0 | | 6,806,962 06/17/2031.
02665V AB 9 |AH4R 2014-SFR1 B ABS MEZ SEQ FLT 06/31 .. [ 04/17/2017. | MBS Paydown...........omvvenniinriiinniinnies [ o | o 3,000,000 | ... 3,000,000 | ... 3,000,000 | .....3,000,000 | ...cooomrerans | conmeriremiiiennns | e | e 0 e | e 3,000,000 06/17/2031.
02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36 .| 06/17/2017. | MBS Paydown...........cccocveenivnerivciinriiniinns | v 189,990 | ........ 189,990 | ........ 191,957 | ........ 191,693 | oo | e (499) [ [ eviieieenn(499) | i | e 189,990 12/17/2036.
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45.... .| .. | 06/17/2017.| MBS Paydown.... ST PO cee 194,576 | L 194,576 | ........ 196,237 | ........ 195,944 | e | coerieeenn(B5) | s [ eeeiieeeeena(85) [ | 194,576 04/17/2052.
02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45.............. .. | 06/17/2017. | MBS Paydown............ccoceveemevemreieinniiiennes | e 37,69 | ... 37,698 | .......... 37,697 | ......... 37,691 | oo | eererenieene) | i | e @) i | s 37,698 10/17/2045.
026929 AA 7 |AHM 2006-3 11A1 SEQ SSNR FLT 12/25/2046... .. | 06/25/2017. | MBS Paydown..........ccnrvemmirerierinriiniiinns | eevvesineivesireniinns | cvveenns 13,791 | o 3,791 | oo 89,184 | .......... 89,995 | ..o | e B,297) | s | e (3,297) [ | e 113,791 12/25/2046.
030728 RC 1 |AMSI 2004-FR1W A6 SEQ STP 05/25/2034 .. | 06/25/2017. | MBS Paydown............ccooeweeeveemnneeicciinecnes [ e 81,982 | ......... 81,982 | ......... 79522 | .......... 80,032 | oo | evereeeen 192 | i | e 192 i | s 81,982 | oo | e | eererreneeen0 | e 1,588 | 05/25/2034.
031162 AV 2 |AMGEN INC 5.85 06/01/2017 .| 06/01/2017. | MALUFIEY.......ovvoveiiciieniceiecisnicsnieens | o, | e 6,000,000 | ..... 6,000,000 | ..... 6,556,080 | ..... 6,034,658 | ....ccooovieens | ceere(34,658) | oo | erenn(34,658) | e | 6,000,000 06/01/2017.
03215P BN 8 |AMRES 1997-1 A7 SEQ 7.61 03/25/27 <o | .. | 06/25/2017. | MBS Paydown.... OSSO OO IO 8,564 | ........... 8,564 | ...cccc..... 8,554 | ............ 8,564 8,564 03/25/2027.
03215 DM 8 |AMRES 1998-1 A5 SEQ STP 10/25/27.........ccoovvrverarneens .. 1 06/25/2017. | MBS PaydOown.........ccocorvveririinriineniiienees | o | cevvrecees 78421 | ... 78421 | 78470 | .......... 78421 | oo | v | e | vrereineneenn0 | e | e 78,421 10/25/2027.
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24 .| 06/20/2017. | MBS Paydown..........cccovverrvnirirerinrininiins | covee 51,69 | .......... 51,696 | .......... 51,696 | .......... 51,696 | ..o o e e [ | 51,696 12/20/2024.
03763K AB 2 |AASET 2014-1 A ABS SNR 5.125 12/15/2029 .| 06/15/2017. | MBS Paydown..........cccorvvrrvmeriereneerncninnes | cenne 303,121 | ....... 303,121 | ....... 303,121 | ....... 303,121 | e s [ e [ eevrrinenieenn | oo | e 303,121 12/15/2029.
03765D AC 4 |APID 2014-18A A2A CLO SEQ FLT 07/22/2026.. .. | 04/22/2017. | MBS Paydown...........c.ovvvniiirerinriiniinninns | covveiirenissiinienns | e 3,500,000 | ..... 3,500,000 | ..... 3,467,450 | ..... BATT3T4 | o | 00022626 | e | 000000022626 | s | e 3,500,000 07/22/2026.
03765D AE 0 |APID 2014-18A B CLO MEZ FLT 07/22/2026 .. [ 04/22/2017. | MBS Paydown............oovvvenriinniiinniinnis [ covveseiisnniisnniins | oo 5,000,000 | ..... 5,000,000 | ..... 4,903,500 | ....4,929,533 | ....ccccccounne | w0 TO467 | oo | e TOABT | | 5,000,000 07/22/2026.
03765D AJ 9 |APID 2014-18A A2B CLO SEQ 4.2 07/22/2026... o |- | 04/22/2017. | MBS PaydOWN............coocriveriieinniiieniiiiens | corevienesieneiiienees [ e 11,000,000 |....11,000,000 |....11,000,000 | ....11,000,000 .|...11,000,000 07/22/2026.
03766K AA 1 |AASET 2016-1A A ABS SNR 4.875 03/17/203 .| 06/15/2017. | MBS Paydown..........cccvvverrvenerirerirerenininins | cenne 262,500 03/17/2036.
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45. .. | 04/30/2017. | MBS Paydown.... OSSNSO OO IOV 17,500 0 0 10/30/2045. .
04249@ AD 3 |ARMY & AIR FORCE 4.95 10/15/2024..........coocorvvvrinienns .| 06/15/2017. [ PaYOWN......ccovvviveirriernrineirerineiserenisnies | eees 32,650 | .........32,650 | ......0i.32,650 | 032,650 | i | e | e | e (U O 10/15/2024. | 1...c.vvvenee
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042735 BA 7 |ARROW ELECTRONIC 6 04/01/20 .. | 06/16/2017. | Cash TENET..........ccccvruerierirriiniiirerienins | ervverierisiisnnenns | v 3,304,080 | ..... 3,000,000 | ..... 2,999,070 | ....2,999,651 | ..ooovvrvverins | wvereenne349 | i | 349 [ | 3,000,000 304,080 |...... 304,080 | ..... 127,500 | 04/01/2020.
04544P  AD 1 |ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036 .. | 06/25/2017. | MBS Paydown............ccooevemmveemnneemnciiecnns | oo 266,389 | ........ 266,389 | ........ 173,103 202,957 | oo | eeeennn(2,640) | o | e (2,840) | e | 266,389 | ... [ e | o0 | 1,246 | 07/25/2036.
046265 AF 1 |ASTORIAFINL 5.00 06/19/2017 o | 06/19/2017. | MALUFILY........ovveeciiciiciccsiecisnicsniens | e, | e 4,500,000 | ..... 4,500,000 | ..... 4,500,000 | ..... 4,500,000 | ..ooocveerieens [ e v |0 e | 4,500,000 | ..oocrinrieci [ e [ 0 [ 112,500 | 06/19/2017.
048677 AA 6 |ATLANTIC MARINE 5.535 06/01/2022 .. | 06/01/2017. | Sinking Fund Redemption............ccccccceewies | ceves 65,250 | .......... 65,250 | ......... 71123 | . 68,866 |....ccoooovurnes | eeeennn(3,222) | oo | ceeeeene(3,222) [ e | 65,250 | ...ooovvviieniis | e | o0 | 1,806 | 06/01/2022.
05352N  AA 0 |AVNT 2017-A A ABS SSNR 2.41 03/15/2021................... .. | 06/15/2017. | MBS Paydown............ccocvvemmveemreeeinniiiennes | e 681,907 | ........ 681,907 | ........ 881,873 | ..o [ v | oD [ [ | | e 681,907 03/15/2021.
05363U AG 8 |AVERY 2014-1A B2 CLO MEZ 4.325 04/25/26. .. | 04/25/2017. | MBS Paydown...........ccovvvririerirnriininnines | evvverienissiinnenns | v 5,000,000 | ..... 5,000,000 | ..... 5,000,000 | .....5,000,000 | ....cocrvmrrins | cerrrmrireninnis | e [ o0 [ | e 5,000,000 04/25/2026.
054937 AG 2 |BB&T CORPORATION 4.90 06/30/2017 o+ [ 06/30/2017. | MALUFIY.......oooovecieceieceieceieseieeenins [ o | oo 12,000,000 |....12,000,000 |....11,476,750 |....11,968,358 . |...12,000,000 06/30/2017.
055310 AF 7 |BCAP 2009-RR5 3A2 RR SUB 5.50 8/26/36 .. | 05/26/2017. | MBS Paydown............ccocueomiinirivcrinriiniinns | covee 87,941 | ........ 87,941 | ... 65,955 | oo TABTI | s | e 14,793 | s | e 14,793 | i | i 87,941 08/26/2036.
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35 .. [ 06/26/2017. [ MBS Paydown............ovvvemriiinriiinniiinnies [ coveneiisnsiissniins | o 168,193 3,347 3347 | | e 168,193 06/26/2035.
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36.. .. | 05/26/2017. | MBS Paydown............ccocvveemevemreeennniininnes | e 59,849 11/26/2036.
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.... .. | 06/26/2017. | MBS Paydown............cccoovvemmiinnniinciininies [ s 94,892 | .. 03/26/2036.
05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37 .. | 06/26/2017. | MBS Paydown............ccocevemveemeeeeinniinennes | oo 250,952 | ........ 250,952 | ........ 68,353 | .......128,124 | ..o | 139,558 | [ 00039,858 | | 06/26/2037.
05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37 .. | 06/26/2017. | Pass-Through LOSS............ccccurieeeiiineiverinns [ rovvnricnsiveniieniinnns v | s 18,811 [ .| 06/26/2037.
05532M AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036 .. | 04/26/2017. | Pass-Through LOSS.............ccocvemmreermrmirinns | cevee [ 5 . .| 05/26/2036.
05532M AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036 .. [ 06/26/2017. | MBS PaydOown.........cc.crvuerrriinirisnniiienies [ covieeeiisnesinsniins | oo 243,019 | ........ 243,019 | ....... 127,011 | ... 141,612 | oo | e (AT 13 | s | (AT 13) [ | 243,019 05/26/2036.
05532T FD 9 |BCAP 2010-RR1 3A13 SUB SSUP CSTR 12/35.. .| 06/20/2017. | MBS Paydown..........cccvvverrverereerirereneninnns | covne 883,318 | .. 83,318 874,484 877,455 883,318 12/20/2035.
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035 .. | 05/26/2017. [ MBS PaydOown..........cocorvverrriincieinniiienies [ ceviemeiisneeinsniins | v 184,395 | ....... 184,395 | ........ 165,956 | ........ 179,021 | oo | e T84T | s | vl T84T [ | 184,395 11/26/2035.
05533F AK 7 |BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035 .. | 06/26/2017. | MBS Paydown..........ccrvvvrvremriernerneirernns [ eves 220,646 | ........ 220,646 | ........ 218,991 | ........ 217,363 | oo | a7 | i |97 | | 220,646 12/26/2035.
05533F LR 0 |BCAP 2011-R1132A5 SEQ SSNR FLT 02/26/36. .. | 06/26/2017. | MBS Paydown............cccovweemveemrmeennciiecnns | oo 964,108 | ........ 964,108 | ........ 925,544 | ........ 922,616 | ..ccocvvverrns | 016,200 | oo | 018,200 | i | s 964,108 02/26/2036.
05533G CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35. .. [ 06/26/2017. | MBS PaydOown.........cocrvverrrvineeinnniinenies [ covieesiinesiineniins | e 176,813 | ........ 176,813 | ........ 167,531 | ........ 170,423 | oo | e85 | s [ e85 [ | 176,813 10/26/2035.
05533H AK 3 |BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE .. | 06/27/2017. | MBS Paydown............cccovveemmveinnieiinniininies [ e 939,376 39,376 908,847 924,182 939,376 09/27/2036.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE. .. | 06/26/2017. | MBS Paydown.... SRRSO OPOORORTRRTTOIN ISP 159,322 | ........ 159,322 | ........ 134,820 | ........ 137,593 | oo | eereeeeenn(T36) e | evveenicena(736) [ o | 159,322 | ... 06/26/2037.
05533N  AJ 3 [BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE. .. | 06/26/2017. | Pass-TArough LOSS..........cocrivernreernninnins [ ovrneirerississiinnnns [ ovrsenssnsiinnnnes | seveninnnnns (193) [ v | eerrrerneineneninnes | vevvemnneennns [ onrnesnnnenens | e | om0 [ | oo (2,849) | ... 06/26/2037.
05533N  DJ 0 |BCAP 2010-RR12 5A2 SUB CSTR 11/26/35 RE .|| 06/26/2017. | MBS Paydown............ccc.ouvvvemmriinnieinnins | o ..1,381,878 | ... 1,381,878 | ..... 1,064,046 | ....1,226,752 |....cccooocoune | 118,727 | i | ol M3727 || 1,381,878 11/26/2035.
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE.......... .. | 06/26/2017. | MBS Paydown...........ccovuenrineiiieiiniiiniiinns [ rovvssiseiicsiieniinns | e 908,752 | ........ 908,752 | ........ 799,702 | ........ 833,565 | ...ococrivrins | 037,916 | i | 037,916 [ | 908,752 01/26/2036.
055359 AC 7 |BCRR2009-1 2A1 SEQ SSNR CSTR 07/17/40................ .. | 05/17/2017. | MBS Paydown.... s [ e | 6,738,260 | ..... 6,738,260 | ..... 6,451,746 | .....6,707,475 | .....cccooovvuns | e 7,538 | oo | e 47,638 || e 6,738,260 07/17/2040.
05536K BL 0 |BCAP 2011-RR9 5A1 SEQ SSNR CSTR 01/47................ .. [ 06/26/2017. | MBS PaydOown.........coocrvvereeinciinniiienies [ covieneviinesiinneins | e 1,135,202 | ..... 1,135,202 | ..... 1,057,157 | ... 1,135,129 | .o | eeeeenn(1,316) | i | e (1,316) | i | 1,135,202 01/26/2047.
05539B AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE............... .. | 05/26/2017. | MBS Paydown..........cccrevrverernriernnrneirernns | eves 126,195 | ... 126,195 | ........ 115,311 | oooeee 121,731 | e | eeenn(13,982) | i | eeeeenn(13,982) [ i | e 126,195 | oo | e | v [ 1,894 | 12/26/2037.
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE......... .. | 06/26/2017. | MBS Paydown............cccoveeemveemnreemnciiecnes [ oo .......580,515 | ... 580,515 | ........ 539,879 | ...... 600,745 | ..o | eeeeedT,051) [ s [ oo 7,05) | | e 580,515 | ..oovveerveiens [ e | e | 6,907 | 05/26/2036.
05540X BQ 5 |BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE. .. | 06/26/2017. | MBS Paydown...........c.ccevvviieerinriinicnniinns | covveiivenisiienienns | e 1,257,222 | ... 1,257,222 | ... 1,106,355 | ..... 1,138,696 | ...cooovvvvvnes | 073,393 | i | e 73,393 | | 1,257,222 11/26/2035.
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE. .. | 06/20/2017. | MBS Paydown.... ST PO 631,821 | ... 631,821 | ....... 522,042 | ........ 557,388 | ...coovvvvrrns | o 16,347 | | 16,347 | | 631,821 11/20/2036.
05545) AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE............ .. [ 06/25/2017. | MBS PaydOown.........ccoorvvereriireriinniiienies [ covieeeiiseesinsneins | oo 301,659 | ........ 301,659 | ........ 269,231 | ........ 272,999 02/27/2037.
05567Y AA 7 |BURLINGTON NORTH 4.967 04/01/2023 .. | 04/01/2017. | Sinking Fund Redemption.............ccccuvveveies | revnrvvnrcnniiveninnns | 2000en215,296 | .o 215,296 | ........ 215,296 | ....... 215,296 04/01/2023.
05568D AA 2 |BNSF RAILWAY CO 2006-3 5.342 04/01/2024.... .. | 04/01/2017. | Sinking Fund Redemption..............ccccccecvcies | covivenvvvnnnicvinciiins | w0 168,106 | oo 168,106 | ....... 162,492 | ........ 164,663 04/01/2024.
05581 AA 2 | BNSF RAILWAY CO 3.442 06/16/2028 .| 06/16/2017. | Sinking Fund Redemption...........cc.ccovvceeis | eovvrvvnnicvciiveinnns | v 94,033 | 1.0 94,033 | oo 06/16/2028.
05584A AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029. .. | 06/25/2017. | MBS Paydown.............. 05/25/2029.
058927 AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036 .. | 06/20/2017. | MBS Paydown............ccocvveemevemreiernnniiiennes | oo 02/20/2036.
058927 AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036. .. | 06/20/2017. | Pass-Through Loss .| 02/20/2036.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.... .|| 05/25/2017. | MBS Paydown.............. 03/25/2036. .
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036................. .| 06/25/2017. | Pass-Through LOSS............cccveivimriiveriinniins | covvniiverinrinnienns | e 03/25/2036. | 1FM...........
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058931 BL 9 |BAFC 2006-3 5A8 SEQ 5.50 03/25/36 . | 06/25/2017. | MBS PaydOWN........cevvrivrirrierisiieiernnins | eovriersssseeennnis | oveeennns 17,841 | .......... 17,841 | e 17,487 ..16,100 17,841 03/25/2036. | 1FM.
058931 BL 9 |BAFC 2006-3 5A8 SEQ 5.50 03/25/36 .| 06/25/2017. | PasS-THrOUGN LOSS...........ccvuuerveeireeiirniins | coneeieneeieseiiinnees [ coveemesienenienenes 3,554 03/25/2036.
059333 ZZ 0 |BACKCOUNTRY.COM LIBOR+725 6/30/2020.... .. | 04/03/2017. | Paydown.........cccovvvierinricniinniiciinniinniens | e | eereennn862,500 | i 62,500 | ......... 61,875 | .......... 61,866 06/30/2020.
05946X H7 1 |BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035.. .. [ 06/20/2017. | MBS Paydown............covvweemmieinniisnniinnies [ covveneiisnniisnnins | eveennn 196,627 | i 796,627 | ....... 722,635 | ....... 724,307 11/20/2035.
05946X H7 1 |BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035............... .. | 06/20/2017. | Pass-Through LOSS.............ccovvereeimmeirinns [ coviemeiieneeiiiniiins | overesienesiesenenns 20,382 3791 | e [ e [ e [ e 11/20/2035.
05946X Y7 2 |BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036... .| 06/25/2017. | MBS Paydown..........cccovverrvnirirerierininnins | covee 352,402 | ........ 352,402 | ........ 346,896 | .......344,866 |......ccooens | v (742) | oo 01/25/2036.
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035. .. [ 06/20/2017. | MBS PaydOown.........ccoorvvererineiiineiienies [ coviereiisneiinssiins | ceveeees 110,945 | ........ 110,945 | ......... 99,800 |...oorvvirririr (556) 09/20/2035.
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035. .| 06/20/2017. | Pass-Through LOSS...........cccccurieeiineiinninns [ reveniinniieniieniinnns [ e | s 74,713 09/20/2035.
05948K ZB 8 |BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035.. .. | 06/25/2017. | MBS Paydown............cccovveimmennneeinriininnes | e 05/25/2035.
05948K ZB 8 |BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035.. .. | 06/25/2017. | Pass-Through LOSS.............ccccvumereermmerirnnns [ coverereiiirniieneiinns 05/25/2035.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035 .. | 06/25/2017. | MBS Paydown............cccoovvemmiimnniiisnniininies [ o 05/25/2035.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035... .. | 06/25/2017. | Pass-Through LOSS.............ccocvwmereerererirnnns [ coveemeiiiseeieeniinns 05/25/2035.
05948X 5S 6 |BOAMS 2004-C 2A1 SEQ CSTR 04/25/34.. .. [ 06/25/2017. | MBS Paydown.........ccccevvemrveimrrinnnrinnenes | eevvneniiinnnninnnninns | eereenennn 88,711 | s 48711 | ... 43,292 | ......... 43,085 [ ..o | e 2,081 | | 2,081 [ | 48,711 04/25/2034.
05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034.... .. | 06/25/2017. | MBS Paydown............ccoovveemveemnreemnciiiecnes | ceves 147882 | ........ 147,882 | ........ 138,270 | ........ 138,361 | oo | eeveeeee(1,808) | o | evreeeed(1,808) [ o | e 147,882 04/25/2034.
05948X T2 7 |BOAMS 2004-A 2A2 PT SNR FLT 02/34 .. [ 06/25/2017. | MBS PaydOown.........ccoorvvereriririinriiienies [ covieeesisnesinsniins | oo 272,437 | ... 272,437 | ... 268,351 | ........ 268,711 | oo | e 1,028 | [ 1,028 | | e 272,437 02/25/2034.
05949A H8 6 |BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035. .| 06/25/2017. | MBS Paydown..........ccvvverrvenerierernrincninins | covee 200,463 00,463 193,823 194,387 200,463 02/25/2035.
05949A H9 4 |BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035.. .| 06/25/2017. | MBS Paydown..........ccveevmevmnereeriererneninns | cenne 250,343 | ....... 250,343 | ........ 243771 | ... 244,359 | .o | o805 | [ 805 | | 250,343 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. .. | 06/25/2017. | MBS Paydown............ccoevvemmriennrienncinnnies [ o 126,090 | ........ 126,090 | ........ 121,586 108,181 126,090 09/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. .. | 06/25/2017. | Pass-Through LOSS.............ccccvwereeremeernnns [ coviereiiicniinennenns 09/25/2035.
05949C HM 1 |BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35 .. | 06/25/2017. | MBS Paydown............coovvvermeeemnrienerirninnes | oo 10/25/2035.
05949C HM 1 |BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35. .. | 06/25/2017. | Pass-Through LOSS............cccocvwvumviiinniiinns [ o .| 10/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35 .. | 06/25/2017. | MBS Paydown............ccooeveemeeemrereinniinienes | e 11/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35 .. | 06/25/2017. | Pass-Through LOSS............cccvrenrieniineiinns [ conrieniinniirenienns 11/25/2035.
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035 .. | 06/25/2017. | MBS Paydown............cccovveemvvennnieinriiiinnes | e 263,993 | ........ 263,993 12/25/2035.
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035 .. | 06/25/2017. | Pass-Through LOSS.............cevvereeemmrriirnnns [ covimreiinnsiiinsiins | e 22,592 12/25/2035.
05950M AJ 9 |BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036 .. | 06/20/2017. | MBS Paydown............ccccvveimveimnmieinriiiinnes [ e 699,843 | ........ 699,843 | ........ 670,975 07/20/2036.
05950P AF 0 |BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046.................. .. | 06/20/2017. | MBS Paydown............ccoceveemeeemneeeinniinennes | oo 220,238 | ........ 220,238 | ........ 186,806 09/20/2046.
05950P AF 0 |BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046 .. | 06/20/2017. | Pass-Through LOSS............ccuervmrrverinnins | covmerirerierinnninnns | e 3,986 09/20/2046.
05950T AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.... .. [ 06/20/2017. [ MBS PaydOown..........c.covvverreriinriiineeiienees [ coveeeeiisnniinsniins | coveees 219,912 | ... 219,912 | ... 181,837 11/20/2046.
05950T AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46.... .| 06/20/2017. | Pass-Through LOSS............ccccovrinricniicnninns [ covmriieniiniiieiens 11/20/2046.
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037 .. | 06/25/2017. | MBS Paydown............ccccovimrvennneeinniiiinnns [ e 01/25/2037.
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037.........ccccveverreenee .. | 06/25/2017. | Pass-Through LOSS.............ccocvurereeermreiirnnes [ coveemeiiieeiieeeninns 01/25/2037.
05951K AN 3 | BAFC 2006-7 1A12 SEQ SSNR 6.00 09/25/36.... .| 06/25/2017. | MBS Paydown..........cccovvemrvniriverirnrineninnns | covee 09/25/2036.
05951K AN 3 | BAFC 2006-7 1A12 SEQ SSNR 6.00 09/25/36.... .. | 06/25/2017. | Pass-Through LOSS.............ccocvermreermmeerenns [ ceves 09/25/2036.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036... .. | 06/25/2017. | MBS Paydown............ccovvvemmrieinnniennriinnnnes [ o 10/25/2036.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036... .. | 06/25/2017. | Pass-Through LOSS............cccocvwnurviinnniiinns [ o 10/25/2036.
05951V AV 1 |BAFC 2006-I 6A1 SEQ SSNR FLT 10/20/2046.... .. [ 06/20/2017. | MBS PaydOown.........ccocrvverreriniriineiiienies | ceveeeeiisnesinnniins | ceveeees 213,288 | ........ 213,288 10/20/2046.
05951V AV 1 | BAFC 2006-I 6A1 SEQ SSNR FLT 10/20/2046 .. | 06/20/2017. | Pass-Through LOSS............cccocvvurviianniiinns | o 55,289 .| 10/20/2046.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047.. .. | 06/20/2017. | MBS Paydown............ccocevemvvemmeieinciineenes | oo 294,99 | ....... 294,994 | ... 253,695 05/20/2047.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.................. .. | 06/20/2017. | MBS Paydown..........cccovuvrmineriverinriiniicnns | revvsiissiivesieniinns | s 973,307 | ........ 973,307 | ........ 875,060 05/20/2036.
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059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036 .. | 06/20/2017. | Pass-Through LOSS............cccurrveerinerrerinns [ revvnrinsrirenieninnns [ v | oo 49,564 | ..o .| 05/20/2036. | 1FM.
05952X AL 8 |BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037... .. | 05/26/2017. | Pass-Through LOSS............cccocwermreerammirinns [ cevee 92,903 .67,000 e | .| 03/26/2037.
05952X AL 8 |BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037.. .| 06/26/2017. | MBS Paydown..........ccooceemiicnnvvciieniinniinns [ cevnriennicsniiennnns | e 177,231 | i 177,231 | ... 127,817 | ........ 150,890 82,208 |.. 03/26/2037.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37 . |- [ 06/25/2017. | MBS Paydown..............ccoevvmmmienniinniiinns | convivennsienniinnnnes | coeneennn 16,347 | i 16,347 | .......... 14,292 | .......... 12,450 | oo | e (1,213) .. 05/25/2037.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37........cccoovervvanenes .. | 06/25/2017. | Pass-Through LOSS.............ccocverereermceerenns [ ceves 05/25/2037.
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37 .| 06/20/2017. | MBS Paydown..........cccovvemrvenirirerierininienns | covne 09/20/2037.
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37. .. | 06/20/2017. | Pass-Through LOSS.............ccccvwrerveermmrrrenns | ceves 09/20/2037.
05954U AB 4 |BAFC 2009-R9 1A2 SEQ SSNR 6.0 10/26/36. .| 06/26/2017. | MBS Paydown...........cccocueonrinerivciinriiniinns | covee 231,560 | ........ 231,560 | ........ 194,511 | ........ 216,239 14,385 | .o | e 14,385 | i | 231,560 10/26/2036.
05955Q AA 4 |BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.... .. [ 06/26/2017. [ MBS Paydown............covvvenriinriinriinnins [ o | o 543,037 | ....... 543,037 | ....... 515,885 | ........ 534,897 | ..oovvvecicns | e 1,529 | oo [ 1,529 [ | 543,037 08/26/2037.
05955T AA 8 |BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51... .. | 04/24/2017. | MBS Paydown.........coocirvverireireriiieniiienies [ cevivenevisnesiineniins | e 1,616,691 | ..... 1,616,691 | ..... 1,641,194 | ....1,609,909 | ... | 029,959 | oo | 100ee29,959 | i | 1,616,691 02/24/2051.
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49.. .. | 06/24/2017. | MBS Paydown............cccoovvemmiimnniiinciiiinies [ o 1,674,255 | 1,674,255 | ....1,652,421 | ....1,663,184 | ....ccccoeee | cornn(81441) | i | e (81,441) | | 1,674,255 12/24/2049.
05955T AL 4 |BALL 2009-UB2 A4B3 SUB CSTR 06/24/2049.... .. [ 06/24/2017. | MBS Paydown.........c.creverreencriinniiienies [ covrereeisnesiinneins | o 9,144,258 | .... 9,144,258 | ..... 8,925,653 | .....9,096,830 | ....ccoovrirens | e AT,A28 | oo | e AT A28 || 9,144,258 | ..o | e |0 [ 200,533 | 06/24/2049.
05955U AG 2 |BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46.... .| 04/15/2017. | MBS Paydown..........ccccovueerivnirirerirnrininanns | covee 5,354,636 | ..... 5,354,636 | ... 5,061,804 | ..... 5,328,503 | ..oocrverieins | v 46,973 | ..o | v 46,973 | .o | s 5,354,636 | ....ccoovrivvis | e [ 0 [ 105,059 | 05/15/2046.
05955U AQ 0 |BALL 2010-UB3 A4B3 SUB CSTR 02/15/51 .. | 05/15/2017. | MBS Paydown.... SOOI OPOURRRRRRROIT IOV 2,050,210 | ..... 2,050,210 | ..... 2,089,293 | .....2,048,894 3,656 3,656 | oo | e 2,050,210 | oovveoeeeeeeee | eveeeceeeeceeens | erereciennn0 [ e 43,917 |02/15/2051.
05955V AB 1 |BAFC 2010-R1 1A2 SUB SSNR 5.5001/26/2036 .. [ 06/26/2017. | MBS PaydOown.........cc.crvuerrriinirisnniiienies [ covieeeiisnesinsniins | oo 280,276 | ........ 280,276 | ........ 267,664 275,504 | ...oovoverins | e 3721 | oo | e 3,721 01/26/2036.
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE. .. | 06/26/2017. | Pass-Through LOSS.............cccocvuiirviinnmiiinns [ covineiiisnniiisnciins | oo 2,536 24 .| 07/26/2036.
05990H AB 9 |BAFC 2010-R2 1A2 SEQ 6.00 8/26/2037 .. | 04/26/2017. | MBS PaydOown.........ccocrvverrriineriinriiienies [ ceviemeiisneeiinsniins | cevieees 122,955 | .......122,955 | ... 114,656 | ... 119,673 | ..o | 005,321 | | e 5,321 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037. .. | 06/26/2017. | MBS Paydown............ccoevvemmrivnnnicnnriiinnenes [ e .806,084 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037. .. | 06/26/2017. | Pass-Through LOSS.............cccceevmreevameernnns [ covveneerenniinnniins | overersenennnnennns | eveveeniee LLA12 | i [ e e [ e | e | eovsnenineneennc0 v | e [ e | cevevvsnesnennnes | oevevvseeeennnc0 | v, 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE. .. [ 06/26/2017. | MBS Paydown..........c.cvvvvermrveimrvinnneiienies | covveeneirnnninneninns | ceeeennn 10,921 | 717,921 07/26/2035.
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036. .. | 06/26/2017. | MBS Paydown............cccooveemmieimnnieisnniininies [ o 45,122 08/26/2036.
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036. .. | 06/26/2017. | Pass-Through LOSS.............ccocvwverveeeneirinns [ coveereiienniieeeiinns 16,852 | .. 08/26/2036.
067901 AB 4 |BARRICK GOLD COR 6.95 04/01/19 .. | 06/20/2017. | Make Whole Call..........c.ccoevvvrvrerinreinicnns | corverirerirniiisiinns | v 1,885,954 | ..... 1,731,000 | ..... 1,704,914 | ..1,723,468 | ..o | e 7,832 | e [ e 1,532 [ | 1,731,000 04/01/2019.
07325D AF 1 |BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036.. .. 1 06/28/2017. [ MBS Paydown.............vvverriineiinriiinies [ covieneiiinsiissniins | cove 214,103 | ........ 214,103 | ...... 214,103 | ... 214,103 | i s e [0 | | 214,103 11/28/2036.
07330T AA 0 |BCRR2009-2A 1A1 RR SEQ SSNR 6.50 7/40.... .| 06/17/2017. | MBS Paydown...........c.ceuueiiierinriiniicnniinns | covveiiesiscieniinns | e 1,504,446 | ..... 1,504,446 | ... 1,438,258 | ... 1,498,580 | ..coovvvvvnes | 8,444 | i | e 6,444 | | 1,504,446 07/17/2040.
07330T AB 8 |BCRR 2009-2A 1A2 MEZ SSUP AFC 07/17/40... .. | 06/17/2017. | MBS Paydown.... et | e | s 13,393,000 |....13,393,000 |....11,982,550 |....13,247,674 .....13,393,000 07/17/2040.
07384M Q8 8 |BSARM 2004-3 2A SEQ SNR FLT 07/25/2034................. .. [ 06/25/2017. | MBS PaydOown.........ccoorvverriinciiinciiienies [ covieneiisneeinsniins | cvvoeees 210,412 | ....... 210,412 | ... 211,073 | e [ v | e (178) s [ v (178) | s | e 210,412 07/25/2034.
07384M S7 8 | BSARM 2004-5 2A SEQ SNR FLT 07/25/2034.... .| 06/25/2017. | MBS Paydown..........cccovvevrvnirirerierinininnns | covee 287,800 | ........ 287,800 | ........ 289,055 | ..o e | e TTT i | vl 17T | i | e 287,800 07/25/2034.
07384M S8 6 | BSARM 2004-5 3A SEQ SNR FLT 07/25/2034.... .. [ 06/25/2017. [ MBS PaydOown.........ccocrvvereriinneiinneiienies [ covieeeiisneiininiins | ceveeees 366,862 | ........ 366,862 | ........ BT84 | e [ v | oo 288) s [ e 2,841) | i | 366,862 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033 .| 06/25/2017. | MBS Paydown..........ccccocueenivniriveiirnriiniinns | v 298,452 | ........ 298,452 | ........ 301,623 | ........300,400 |..coooocrvnn | cereene(1,062) [ o | e (1,082) | oo | i 298,452 09/25/2033.
07384y TL 0 |BSABS 2004-SD2 A4 SEQ SNR FLT 03/25/2044.... .. | 06/25/2017. | MBS Paydown.... ST PO 231,626 | ....... 231,626 | ........ 234,232 | i [ | oo 22279) i [ e 2,279) | | 231,626 03/25/2044.
07386H PD 7 |BALTA2004-12 2A1 SEQ SNR FLT 01/25/2035.............. .. [ 06/25/2017. | MBS PaydOown.........ccocrvverrriirriiinniiienies. [ covieeeiisnesiessiins | e 108,815 | ........ 108,815 | .......... 99,837 | ... 99,627 | ..ooovvvvverr | c0ere5,803 | i | 5,803 | | 108,815 01/25/2035.
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35 .| 06/25/2017. | MBS Paydown..........cccovvemrvniriverirnrineninnns | covee 298,894 | ... 298,894 | ........ 253,313 | ........ 249,878 | ..o | 005,856 | i | 00000 5,856 | i | 298,894 04/25/2035.
07386H UG 4 |BALTA 2005-521A1 SEQ SSNR FLT 07/25/35. .. [ 06/25/2017. | MBS PaydOwN..........cocrvvererinreiieniinnies [ covieeeeieseiisnniins | ceveveeeenen 2,633 | oo 2,633 | .o 239 | oo 2,404 2,633 07/25/2035.
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.... .. | 04/14/2017. | Pass-Through Loss.... .| 05/25/2037.
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37.... .. | 04/26/2017. | Pass-Through Loss.... .| 05/25/2037.
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37 .. | 05/26/2017. | Pass-Through Loss 05/25/2037.
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37 .. | 06/25/2017. | MBS Paydown.... 04/25/2037.
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37... .. | 06/25/2017. | Pass-Through Loss 04/25/2037. .
073871 AX 3 |BALTA2006-4 23A2 SEQ SSNR CSTR 8/36................... .1 09/25/2013. | MBS Paydown...........ccovvvemiiverieniiniiinnicnns | e | evveivsninsinennns | evveenseninennn | e 104 s | [ [ |0 | [ | v e | o0 i 08/25/2036. | 6FE............
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073879 GN 2 |BSABS 2004-AC5 A2 SEQ FLT 10/25/2034, .| 06/25/2017. | MBS Paydown..........cccovveemrvnirirerirnrininienns | vovee 96,991 | .......... 96,991 | oo 72,501 | .......... 75294 | .o | e 6,878 10/25/2034. [ 1FM.
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020. .. [ 06/25/2017. | MBS PaydOown.........cc.crvvererinriiseneiienies [ covieeesisnsinnniins | ceveees 111,598 | ........ 111,598 | ....... 112,924 | ... 112,509 09/25/2020. | 1FM.
073880 AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047 .. | 06/25/2017. | MBS Paydown...........c.covvvmrireiiciiriiniinns [ e | el 609,917 | ....... 609,917 | ....... 500,423 499,880 02/25/2047. | 1FM.
073880 AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047 .. | 06/25/2017. | Pass-Through LOSS.............ccocvuirviiemeiinnns [ coveneiiineiiinniins | v 38,462 02/25/2047. | 1FM.
07389N AC 9 |BSABS 2006-SD4 2A1 SEQ SSNR FLT 10/25/36............ .. 1 06/25/2017. | MBS PaydOowN..........cocrevemereneriieniiienies [ covieneeisneeiinsniins | eevvieeens 41,802 | .......... 41,802 10/25/2036.
08179X AA 3 |BSP 2013-llA A1 CLO FLT 07/15/2024.... .. | 06/29/2017. | DIStHDULION. .......oovvverierrinniicrieriienieriinns [ e [ o 14,000,000 |....14,000,000 |....13,951,000 |....13,981,961 .1....13,986,520 07/15/2024.
08179X AC 9 |BSP 2013-llA A2A CLO FLT 07/15/2024. .. [ 06/29/2017. | DIStADULON...........ooooveecevicceiericeciieneies [ e | oo 2,000,000 | ...... 2,000,000 | ... 2,000,000 | .....2,000,000 | ...cooorveerens | coemrrremeirennns | e | e 0 e | e 2,000,000 07/15/2024.
09247X AC 5 |BLK-CALLO04/17 6.25 09/15/2017 .| 04/19/2017. | Make Whole Call.............ccccoooeuuvvirerinnicnns [ rovvnnisniiccnciinns [ s 12,243,968 |....12,000,000 |....11,903,520 |....11,991,054 . |...12,000,000 09/15/2017.
09624W AF 3 |BLUEM 2006-2A C CLO MEZ FLT 07/15/2018 .. [ 06/01/2017. | MBS Paydown..........c..ovveermmieiriinniinnies [ o | e 1,497,186 | ..... 1,497,186 | ..... 1,474,728 | ... 1,482,510 | ..o | 20020,062 | oo | 100000 20,082 | oo | 1,497,186 07/15/2018.
09627D AJ 4 |BLUEM 2013-4A B2 CLO MEZ 4.39 04/15/2025.. .| 04/15/2017. | MBS Paydown..........cccevemevnerrereerernenranne | conne 8,500,000 | ... 8,500,000 | ... 8,500,000 | .....8,500,000 | .....coerveeens | ormrreremerirennns | ererrrrenniiens | ervvreniinenn0 [ | e 8,500,000 04/15/2025.
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018 .. | 06/15/2017. | MBS Paydown............ccccewvemmiimnniinnniiiinies [ o 8,166 7,826 8,166 01/15/2018.
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029.... .. | 06/15/2017. | MBS Paydown............ccocvvemeeemrereinniiiennes | o 8,695 | ...........8,695 | ... ...8,695 coerernnnnn8,695 12/15/2029.
110122 AQ 1 |BRISTOL-MYER SQUIBB 6.125 05/01/2038... .. | 06/23/2017. | Cash Tender... v | e | 004,708,468 1 .....3,463,000 | ..... 4411204 | s | e | eeeend(8,120) [ s | eeeeenn(6,120) | i | 4,405,084 | ...........cc...... | .....303,384 |......303,384 | ..... 136,692 | 05/01/2038.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 .. | 06/20/2017. | Sinking Fund Redemption..............cccccevcves | covveneecvnneiivicniiins | w0 165,859 | .......165,859 | ........ 166,050 | ... 165,990 | .ooooocvvevans | oo 1) e e (T1) i | 165,859 | ..o | e | 0 [ 3,831 | 06/20/2024.
11042B AA 0 |BRITISH AIRWAYS 5.625 06/20/2020, .. | 06/20/2017. | Sinking Fund Redemption.............ccccoeeevees [ covrmnvvvnnniivinninns | weeeen 197,118 | 197,118 | 197,118 | ........ 197,118 | oo | v [ e | eevvreriinenn0 [ | e 197,118 06/20/2020.
111337  AA 1 |BROADRIDGE FINAN 6.125 06/01/2017 .. | 06/01/2017. | Maturity.. .......206,168 229,399 231,000 06/01/2017.
12189T AY 0 |BURLINGTON NORTH 5.65 05/01/2017.... . [ 05/01/2017. | MALUFItY.......cooooereeereeceieceireceieneiins [ cevreceiieneiisnnns | 222,000,000 | ....2,000,000 | ..... 1,999,000 | .....1,999,961 | ...ccoovvivmnn | ovrercenenB9 | e | e 39 i | 2,000,000 05/01/2017.
12479H AA 7 |CAUTO 2011-1A A ABS 5.61 11/15/2039.... . | 04/15/2017. | MBS PaydOWN........crvvrivririeernniseienineins | eovveerernsisseeninens | aviee 7,425187 | ... 7425187 | ... 7422791 | ... TA24425 | ..o | e 108 | i [ e 765 | i | e 7,425,187 11/15/2039.
12479K  AA 0 |CAUTO 2012-1A A ABS 4.70 07/01/2042.... .. [ 04/15/2017. | MBS PaydOown.........ccocrvverrrenriiecniiienies [ covieneeinnesisnenins | oo 3,709,566 | ... 3,709,566 | ..... 3,708,809 | .....3,709,048 | .....ccoovvivuns | coerenen520 | s [ 520 [ | e 3,709,566 07/15/2042.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027... .| C|06/25/2017. | MBS Paydown..............cooevvemmrvemenrermeniirians | cenes 692,625 | ........692,625 | ........ 677,011 | ....... 678,372 | oo | e 1,862 [ [ e 1,862 | i | e 692,625 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/202: .| C|06/25/2017. | MBS Paydown..............ccccooimmmiimnniiiinniiinns | cones .367,500 err....362,589 367,500 03/27/2028.
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047.. .. | 06/15/2017. | MBS Paydown............ccocevemevemmceemnniiiennes | e ,333 | 13,329 | v | e | eerereneenen0 s o0 e | e 13,333 04/15/2047.
12479R  AE 7 |CAUTO 2017-1A A2 ABS SNR 4.18 04/15/2047.. .. 06/15/2017. [ MBS PaydOWN.......c..cvorervivrerenieisirriernns [ overeninersnsneerennns | veversenen 8,333 | o 8,333 | .o 8,332 8,333 04/15/2047.
12489W EL 4 |CBASS 2002-CB1B1 SUB FLT 08/25/30 .| 06/25/2017. | MBS Paydown..........ccvvvemrveerierirererneniine | cenne 28,965 28,965 25490 | 028,590 | oo | eerreeeeneenB3 | o3 e | e 28,965 08/25/2030.
12489W JQ 8 |CBASS 2004-CB4 A6 NAS SNR 5.872 05/25/35. .| 06/25/2017. | MBS Paydown...........c.covvecnvivniierirnniinicnns | reenvicenivennnciienns | oo 13773 [t 13773 | 13,738 | s [ v (12) [ | e (12) | i | e 13,773 05/25/2035.
12489W NN 0 | CBASS 2005-CB6 A3 SEQ SNR 5.12 07/25/35... .| 1 06/25/2017. | MBS Paydown............cccovvemmvveinmieinniiienies | o 98,574 | .......... 98,574 | ........ 97,957 | 0000i97,705 | oo | e (B74) | i | e (B74) | | e 98,574 | ..ooovvverins | e | o0 | 1,537 | 07/25/2035.
125278 AC 5 |CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51............. .. [ 06/19/2017. | MBS PaydOown..........cocrvvirreincriieniienies [ cevieneeiinesineeiins | oo 2,073,817 | ... 2,073,817 | ..... 2,240,937 | ....2,092,568 | ......ccoocovens | eene(12,293) | i | eeeennn(12,293) | o | e 2,073,817 02/19/2051.
12527X AA 4 |CGCMT 2010-RR3 MLSR SEQ CSTR 06/14/2050.. .. | 04/14/2017. | MBS PaydOwn..........corvvrerverneerernninsernninns [ ovrivvrenssrininnnes | s 1,379,505 | ... 1,379,505 | ..... 1,474,184 | ....1,382,545 | ..o | ceeend(8231) | e [ (4231) [ | 1,379,505 06/14/2050.
12527X AB 2 |CGCMT 2010-RR3 MLJR SUB CSTR 06/2050 .. | 05/14/2017. | MBS PaydOown.........cc.covvverrreneriieneiienins [ e | o 7,898,500 | ... 7,898,500 | ..... 7,973,783 | ....7,901,072 | ccooooovvvivans | eeeeeee,572) s | e 2572) [ | e 7,898,500 06/14/2050.
125431  AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 .| 06/20/2017. | MBS Paydown...........c.ccccovuvverrnriinnicnnionns [ cvvvveivesiesisnienns | v 5,711 | i 5711 | e 5,587 3,388 06/20/2036.
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 .. | 06/20/2017. | Pass-Through LOSS............cccocuvurvvreneiinnns [ covvereiinniiisnienns 06/20/2036.
12543K  AM 6 | COMMUNITY HEALTH TL G L+275 12/31/2019.............. .. | 06/30/2017. | PaydOWN..........covvereeecniicerieeciieenieeens [ e 527,031 | ....... 527,031 | ...... 501,997 12/31/2019.
12543X AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37 .. | 06/25/2017. | MBS Paydown..........ccrevvvenrermrmernnrnsirernns | eves 295,075 | ........ 295,075 | ........ 265,063 01/25/2037.
12543X AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37 .. | 06/25/2017. | Pass-Through LOSS.............ccocvereerareeiiinns [ coveemeeinnniiinniins | e 23,212 01/25/2037.
12544B  AE 3 | CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37 .. | 06/25/2017. | MBS Paydown.........c..vevvermrveereineniinnnnes | e 36,279 09/25/2037.
125585 AF 6 |CIT 1995-1 A5 SUB 9.05 8/15/2020. .. [ 06/15/2017. [ MBS Paydown.............ovvvemrieinriinniinnis [ coveneiisnniisnniins | cvvenes 118,514 08/15/2020.
12558M AG 7 |CITHE 2002-1 AF6 SEQ STP 02/25/2030.... .. | 06/25/2017. | MBS Paydown............cooceveemeeemreiirinniinennes | e ..47,981 02/25/2030.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028 .. | 06/18/2017. | MBS Paydown............cccovveemmieinnieinriiiinies [ o .125,000 03/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028. .. | 06/18/2017. | MBS Paydown............ccoceweemeeemncreinniiiennes | oo 59,113 11/18/2028.
125634 AN 5 |CLIF 2014-1A A ABS PT SNR 3.29 06/18/29...........c0on... .1 06/18/2017. | MBS Paydown..........covvvevnirneerernrinsennines | ovviseissinerisnnenes | e 156,834 06/18/2029.




6'G030

Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current
Year's Total

F Other- Foreign Bond

0 Current Than- Exchang Interest /

r Unrealized Year's | Temporary e Book/Adjusted|  Foreign Stock Stated NAIC

ei Prior Year | Valuation | (Amortizatio | Impairment | Total Change | Change | Carrying Value| Exchange | Realized | Total Gain | Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted| Increase n)/ Recognize | inB./A.C.V. in at Disposal | Gain (Loss) | Gain (Loss) | (Loss)on | Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease)| Accretion d (11+12-13) |B.JA.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.... .. 06/18/2017. [ MBS PaydOwn..........ccrvvrrernirneerernrinrinninns | ervrinnersnsnerisnnenes | cvvnens 733,718 | ........ 733,718 | ........ 715,985 | ........ T16,771 | oo | v 1,589 | oo | e 1,589 | o | e 733,718 10/18/2029. | 1FE
12563L AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41 .. | 06/18/2017. | MBS Paydown.... [SSSTTRSRTO POOON 231,714 | ... 231714 | ... 231,691 | ....... 231,693 2 | e | e | e | s 231,714 02/18/2041. | 1FE.
12566U AN 4 |CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2... .. [ 06/25/2017. | MBS PaydOwN.........ccoourverrerinriieniiienies | covieeeiieeeiineniins | ceveieenenes 4,152 | o 4152 | e 2,926 3,001 02/25/2037. | 1FM.
12566U AN 4 |CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2... .| .. | 06/25/2017. | Pass-Through LOSS.........cccccouvvvrmmvvrmreirns | cones 02/25/2037. | 1FM. .
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37.............. .. | 06/25/2017. | MBS Paydown............cooceveemevemnceeinniinienes | e 04/25/2037. | 1FM...........
12566V AE 2 | CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37. .. | 06/25/2017. | Pass-Through LOSS............cccvrenrivmiineiinns [ conrivsnissiiverienns .| 04/25/2037.
12639C AA 5 |CSMC 2009-RR4 A4A SEQ 5.695 09/15/40 .. | 05/15/2017. | Pass-Through LOSS.............ccccverervermmrrranns | coves O 0 0. . .0 09/15/2040.
12639C AA 5 |CSMC 2009-RR4 A4A SEQ 5.695 09/15/40 .| 06/15/2017. | MBS Paydown...........ccocueenvvneriverirnriiniiinns | v 6,999,872 | ..... 6,999,872 | ..... 5915712 | ... 6,922,055 | ....ccoovvieen | 099,916 | s | 099,916 | i | 6,999,872 09/15/2040.
12640W AC 4 |CSMC 2008-3R 1A2 MEZ FLT 07/26/2037 RE .. [ 06/25/2017. [ MBS Paydown.........cc.crvvemriiinniinniinnies [ covieneiiinsiissniins | o 210,415 | ........ 210415 | ... 186,028 | ........ 185,185 | oo | cereeeeenn(89) s [ e (89) [ | 210,415 | e e | i | 3,707 | 07/26/2037.
12640W AC 4 |CSMC 2008-3R 1A2 MEZ FLT 07/26/2037 RE .. | 06/25/2017. | Pass-Through LOSS.............corvumreermmeiirnnns [ coveereiiinniieeeiins | e , 07/26/2037.
12641P AA 2 |CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36. .. | 05/26/2017. | MBS Paydown............cccoowvemmieinnniiinniininies [ e 36,853 36,853 .36,853 ..36,853 . 01/26/2036.
12641P  AD 6 |CSMC 2009-6R 1A2 SUB SSUP 5.75 1/26/36 .. | 06/26/2017. | MBS Paydown.... ST PO 367,888 367,888 | ........ 367,888 367,888 | ..o [ e | o0 | 9,726 | 01/26/2036.
12641P AJ 3 |CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35... .| 06/26/2017. | MBS Paydown...........ccocueemviniriverrnriniinnns | v 804,287 | ........ 804,287 | ........ 804,287 804,287 | ..o [ e | e | 17,079 | 10/26/2035.
12641P AR 5 |CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35 .. | 06/26/2017. | Pass-Through LOSS.............ccocuumreeinmeriinns [ covimmeiienneiinniins | ovenesienesseneinns | cvveeenes ST547 | 133,982 | e [ [ evveneeeene(31) [ i3 | e | s (1,451) | ... 10/26/2035.
12641P  AY 0 |CSMC 2009-6R 4A2 SUB SSUP 5.50 11/26/35... .. [ 06/26/2017. | MBS Paydown.........ccocrvuerereinirinnneiienies | covieeeiisneeinnniins | ceveeees 161,641 | ........ 161,641 161,641 11/26/2035.
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35... .. | 06/26/2017. | Pass-Through LoSS............cccccovurviianniiinns [ o 33,385 ..(151) .| 11/26/2035.
12641P  BJ 2 |CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35 .. | 06/26/2017. | MBS Paydown............ccooeweemeeemrciinniiiennes | oo 452,091 09/26/2035.
12641P  BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35 .. | 06/26/2017. | Pass-Through LOSS............cccueeiumiinernnriins [ eovemniverierinniinns [ e | e 1178 | e 16,876 09/26/2035.
12641P  CA 0 |CSMC 2009-6R 8A2 SUB SSUP 5.50 10/26/35... .. | 05/26/2017. | MBS Paydown............ccoovveemveemmricinciiiecnes | ceves 92,703 92,703 92,703 ..92,703 10/26/2035.
12641P  CB 8 |CSMC 2009-6R 8A3 SUB SSUP 5.50 10/26/35 .. | 06/26/2017. | MBS Paydown............coovvvemvverrrienenirieenes | ceves 236,852 | ........ 236,852 | ........ 236,852 | ........ 236,852 10/26/2035.
12641P  CG 7 |CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36.. .. | 06/26/2017. | MBS Paydown..........cccvvverrveerirerernreneninnne | conne 21,817 21,817 .21,781 04/26/2036.
12641P  CK 8 |CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36. .. | 06/26/2017. | Pass-Through LOSS.............ccocvereeimmeiirinns [ coviereiienieiiinieins | overeeieseeiecenenns 2,375 04/26/2036.
12641P  CV 4 |CSMC 2009-6R 11A2 SUB SSUP 5.50 1/26/36... .. | 06/26/2017. | MBS Paydown..........cccvvuemrimirrerirerinininnns | conrieeniseivennenns | e 162,492 | i 762,492 | ... 762,492 | ... 759,765 01/26/2036.
12641P  DC 5 |CSMC 2009-6R 12A2 SUB SSUP 5.00 4/26/35... .. | 06/26/2017. | MBS Paydown.... cerrrnnnnnennnes | e | e 240,486 | 240,486 | ........ 235174 | ... 239,383 04/26/2035.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. | 06/26/2017. | MBS Paydown............cooevvemeeemmeeenenirnennes | e 6,922 ..13,907 09/26/2037.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. | 06/26/2017. | Pass-Through LOSS.............cccccovumviveneiiinns [ coveveneiiienniiinnienns 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37............... .. | 06/26/2017. | MBS Paydown............ccocvveemveemmceiinniineenes | oo 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .. | 06/26/2017. | Pass-Through LOSS.............ccuwreenrrermerrirnens [ coves 07/26/2037.
12641Q AN 2 | CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35... .. | 06/26/2017. | MBS Paydown............cccoveeemveemnreemnciiecnes [ oo 11/26/2035.
12641Q AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.. .. | 04/26/2017. | MBS Paydown...........cccocuemvvneriverinriiniiinns | covee .| 11/26/2035.
12641Q  AS 1 | CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.. .| .. | 06/26/2017. | Pass-Through LOSS..........cccccourvvimeiiiinniins | corvvesneiiiseiiinnies 11/26/2035.
12641Q AW 2 | CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35............... .. | 06/26/2017. | MBS Paydown............ccocevemevemrerineniinennes | e 09/26/2035.
12641Q AY 8 | CSMC 2009-7R 6A3 MEZ 5.50 9/26/35 .. | 06/26/2017. | Pass-Through LOSS.............ourrerreemmriinnns [ covinereiennienninns 09/26/2035.
12641Q BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36 .. | 06/26/2017. | MBS Paydown............cccovwemveemnneemnciiecnns | oo 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36 .. | 06/26/2017. | MBS Paydown...........ccovvemriverirmrinrinniiinns | cvveniverveniinnienns | eevsrisnieenienn |0 | o0 | .| 12/26/2036.
12641Q BF 8 | CSMC 2009-7R 7A4 MEZ FLT 12/26/36 .. | 06/26/2017. | Pass-Through LOSS.............cccocvuiimviiinniiiinns [ covieneiiinniiinniiins | v | convienns (453D - ..(548) .| 12/26/2036.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36... .. [ 06/26/2017. | MBS PaydOown.........ccocreverereneeiieniiienees | covieneiisneiisnsiins | cevieeeees 14,129 | ..cccooe. 14,129 | ..o 729 | i 5,785 | i | T | s [ e 97 [ | e 14,129 05/26/2036.
12641Q BV 3 |CSMC 2009-7R 9A2 SUB 5.25 8/26/35.... .| 06/26/2017. | MBS Paydown..........cccvvvemrveerirerirerinininins | covne 234,801 | .. 34,801 231,618 234,801 08/26/2035.
12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/3! .| .. | 06/26/2017. | MBS Paydown.... SRRSO OPOORORTRRTTOIN ISP 191,428 | ... 191,428 | ....... 191,428 | ........ 190,879 | oo | v 31 i e 31T [ | 191,428 02/26/2035. .
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36.............ccovvvvrnne .. | 06/26/2017. | MBS Paydown...........cccovvemiiveriverinriinicnns | e | e 135,860 | ........ 135,860 | ........ 135,860 | ........ 135,461 | oo | verieenn83 [ [ e8| | e 135,860 01/26/2036. | 1FM...........
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12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36. Pass-Through LOSS............curenriinrinnines [ covnriiniinnineiiiens [ v . 8,887 8,885 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37. MBS Paydown...........cc.coovvemmmrvmemeinniinnns | corevrenerrennninnnies | coeeeernn 97,996 | i 97,996 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37. Pass-Through LOSS............cccurriniineiieninns [ rovniicciieninsiinns [ e | e 7,399 06/26/2037.
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37... . MBS Paydown...........cc.coovvvemmmriinmiinniiinns | covvvveneiienniinnnies | e 715,984 | L 75,984 04/26/2037.
12641Q DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37.........ccccocouvvren. . PasS-THrOUG LOSS........ccuuevrmrererinrineiies [ eoneirnneissinesienes [ eoneesseessesssnsins 8,695 04/26/2037.
12641Q DR 0 |CSMC 2009-7R 15A5 MEZ FLT 04/26/37.... MBS PaYdOWN......c.ovvrerriiniriersnisiens | eeverisseienisssseenss | veeverssinesssinsenes | ores .| 04/26/2037.
12641Q DR 0 |CSMC 2009-7R 15A5 MEZ FLT 04/26/37.... PasS-THIOUGN LOSS...........ccvuureeemeiinniins | coreviereeienniiineees [ ceveceiieneienenes 8,101 .| 04/26/2037.
12641Q DV 1 |CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36... MBS Paydown..........cccovvnvineiieriinniiniinns [ oo | eneeeenn8,183 | i 8,183 02/26/2036.
12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36. Pass-THroUgh LOSS..........ccvuirivirriinriiins | corevienniiinniinnies [ o | cvevienns 13,157 02/26/2036.
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37. MBS Paydown...........cc.ourevemmerimmneineneiiiens | corevrenenirsnnirnenees | ceeeeeren89,785 | i 89,785 03/26/2037.
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 MBS Paydown 96,160 . 03/26/2037.
12641Q EV 0 |CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36 MBS Paydown.... 352,484 352,484 | ........ 352,484 | ........ 03/26/2036.
12641Q FC 1 |CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35. MBS Paydown.... 296,437 | ........ 296,437 | ........ 296,437 | ........ 295,554 08/26/2035.
12641R BN 9 | CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037. MBS Paydown.... OSSO ORI ISP 163,586 | ........ 163,586 | ........ 161,333 | ........ 157,687 | oo | o 2,797 05/26/2037.
126417 AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE... Pass-THroUgh LOSS..........ccvuurvererrirereiins | corevieneeiereiieenees (27,242) | .. 06/26/2036.
126417 AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE. MBS Paydown ,250,235 ..263,347 06/26/2036.
12642N BQ 0 |CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36.... MBS Paydown.... 93,178 03/26/2036.
12643K AQ 6 |CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39 MBS Paydown.... 3,070,064 | ..... 3,070,064 | ... 2,992,962 | ..... 3,079,950 09/15/2039.
12643K AW 3 |CSMC 2010-RR2 2B SUB CSTR 09/15/39 MBS PaydOown...........ccomvvvimmmrinniinniiiiens | coveveenenisssiesnnees | cevees 8,678,135 | ... 8,678,135 | ..... 8,207,397 | .....8,613,441 09/15/2039.
12646U AK 4 |CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043.... MBS Paydown...........cccourvvemmmvemnninnreinens | cervvrerevirnneennennes | cerneenn 133,470 | i 133,470 | ....... 124794 | ... 125,480 03/25/2043.
12646W AH 7 |CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43.. MBS Paydown cornn.244,073 228,055 229,177 04/25/2043.
12646X AJ 1 |CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43. MBS Paydown.... e | e | e 439,494 | L 439,494 | ....... 416,145 | ........ 417,248 05/25/2043.
12647G  BZ 0 |CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043... MBS Paydown.........ccovervrrrrririernnineirens | vervennsnersnnsiens | v 03,349 | i 63,349 .61,874 ..61,973 07/25/2043.
12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE.... Pass-Through LOss.........cccc.ccouvvvrnnnnen. 12/27/2036.
12647H BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE.... MBS Paydown.... . 12/27/2036.
12647P  AK 4 |CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043 . MBS Paydown.... . 08/25/2043.
126650 AN 0 |CVS CAREMARK 6.204 10/10/25...........coovveeerveeeriiinens . Sinking Fund Redemption 10/10/2025.
126650 AW 0 |CVS CAREMARK 5.298 01/11/27.... Sinking Fund Redemption.. 01/11/2027.
126650 BQ 2 |CVS CAREMARK 6.943 01/10/2030. Sinking Fund Redemption.. 01/10/2030.
126650 BV 1 |CVSPT TRUST 5.773 01/10/2033.. Sinking Fund Redemption.. 01/10/2033.
126650 BY 5 |CVS CORP 5.926 01/10/2034 . Sinking Fund Redemption.. 01/10/2034.
12665V AA 0 |CVSPASS-THRU TR 2014 4.163 08/10/36...............ccc... . Sinking Fund Redemption 08/11/2036.
126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36... Pass-Through LOSS.........ccvureurirniininne 02/20/2036.
126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36... MBS Paydown.............. 02/20/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... MBS Paydown.............. 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... Pass-Through LOSS.........cccc.courviinnriiinnnnnns 05/25/2036.
12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035. MBS Paydown.... 290,320 | ........ 290,320 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35. MBS Paydown.... .109,990 09,990 .97,970 ..93,147 04/25/2035.
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35 e | Pass-THroUgh LOSS..........ccvurreeemeirinniins | cerevreneeinsniiinnnees [ covveneinsnesnnnenes | eeeneree 13,783 | s | e | covreiseseiiens | coeresiecenienens 04/25/2035.
12667F EG 6 |CWALT 2004-J2 3A3 PAC 5.50 4/25/2034....................... . MBS Paydown.............. 04/25/2034.
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12667F LG 8 |CWALT 2004-J5 1A6 NAS 5.687 7/25/2034. MBS Paydown.... 0 577 07/25/2034. | 1FM.
12667F RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024 MBS Paydown...........c.coovevemmmevmnneinnniiinns | covevveneevsneiinnnnes | ceneen 197,872 | 1. 197,872 | ........200,840 | ... 198,947 | .ooovoivviacs | covveeecnn(154) | s [ e (154) 197,872 08/25/2024. | 1FM.
12667F RG 2 |CWALT 2004-J6 2A1 SEQ SNR 6.50 11/25/31.... MBS Paydown..........ccoocueniicnnivciieniinniinns. [ eevenviennivenineniienns | evieenee 1,306 | i 1,806 | e 1,313 | s e [ e 175 s | i L0 O I 1,306 11/25/2031. [ 1FM.
12667G AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35.... . MBS Paydown.... corternennnnnnees [ e | 076,494 | L..676,494 | .....572,513 | .......568,222 |......cccccos | cceen(18,570) | v | (16,570) 676,494 05/25/2035. | 1FM. .
12667G AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35................. . PasS-THIOUGN LOSS..........ccvuurieerieiirniins | corevieneiisnniiinnies | ceveseniesessenenes | ceeveees 21,120 [ oo [ s | e | e | e | e (VI OO ISP (6,934) 05/25/2035. | 1FM...........
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 MBS Paydown.............. 84,273 | ...coo.... 84,273 05/25/2035. | 1FM.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 PasS-THIOUGN LOSS...........ccvuureeemeiinniins | coreviereeienniiineees [ ceveceiieneienenes 2,631 05/25/2035. | 1FM.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.... MBS PaydOWN...........coveiiererieniinniiiiens | coreeieeesiseesinenees | covreieens 18,325 | ... 18,325 01/25/2036. | 1FM.
12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036.... Pass-THrough LOSS...........cccuriuimmriiinniins | coreveneienniinnies [ o . 3,230 01/25/2036. | 1FM.
12668B YA 5 |CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. MBS PaydOWN...........coocrivirerieniiinniiiiens | cereeieseeieseiineeees | cveeeiiens 17,592 | oo 17,592 05/25/2036. | 1FM.
12668B YA 5 |CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. Pass-Through LOSS..........cccoourviinmriienniins | coneiiensiisnniisnnies [ e 5,732 .| 05/25/2036. | 1FM.
126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/35.. MBS Paydown...........cc.coocvvmmeviimnnirieniinnns | corevreneireneinnenies | ceereeeren 39,275 | i 39,275 10/20/2035. | 1FM.
126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/35 PasS-THIOUGN LOSS..........rvermrieirriinniins | covevieesnisesiinenies | eovsseiisneiinnennes | cevvinens 15,914 10/20/2035. | 1FM.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/3 MBS Paydown.............. crn316,708 | 316,708 04/20/2036. | 1FM.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36... MBS PaydOwN...........cooorivirrrineiinnniiiens | cevevienesieseiiienees | cervie 333,953 | ....... 333,953 04/20/2036. | 1FM.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/3 Pass-Through LOSS..........cccocvirviimmriiinniins | corviienniisnniiisnnies [ e .| 04/20/2036. | 1FM.
126694 HP 6 |CWHL 2005-25 A10 SCH 5.50 11/35 6R-4. MBS Paydown.............. 11/25/2035. | 1FM.
126694 HP 6 |CWHL 2005-25 A10 SCH 5.50 11/35 6R-4. Pass-Through Loss 11/25/2035. | 1FM.
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35... MBS Paydown.............. 12/20/2035. | 1FM.
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35... Pass-Through Loss.... .| 12/20/2035. | 1FM.
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036 Pass-Through Loss .| 01/25/2036. | 1FM.
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036.... MBS Paydown.............. 173,418 01/25/2036. | 1FM.
12669D US 5 |CWHL 2002-39 A18 PAC 5.75 2/25/2033 MBS Paydown.........cccrvmviniineirerinrinens. [ eevrivsnineiiennens | e 152,123 | i 162,123 | ... 151,909 | ... 152,123 02/25/2033. | 1FM.
12669F V8 3 |CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034... MBS Paydown.... ceen 116,071 | 716,071 | ........ TATATS | 716,071 09/20/2034. | 1Z....
12669F VH 3 |CWHL 2004-6 2A1 SEQ SNR FLT 05/25/2034 MBS Paydown..........ccoruvniinniierieriiniinns [ e | v 245,035 245,035 05/25/2034. | 1FM.
12669G A5 0 |CWHL 2005-HYB3 1A1 PT SNR FLT 06/20/2035.... . MBS Paydown.... . 262,512 262,512 06/20/2035. | 1FM. .
12669G BY 6 |CWHL 2004-HYB7 1A1 SEQ SNR FLT 11/20/34.............. . MBS Paydown.............. 86,770 | ........86,770 | ...l 87,148 | i v | eereeeennB20 [ [ 20 | | e 86,770 11/20/2034. [ 1FM...........
12669G BZ 3 |CWHL 2004-HYB7 1A2 SEQ SNR FLT 11/20/34 MBS Paydown.............. 252,727 | ........ 252,727 | ........ 253,829 11/20/2034. | 1Z....
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035 PasS-THrOUGN LOSS...........ccvurveereinniiins | corerienenienniinnnees [ covvenesissnessnnenes | coveeeeenns (1,210) | oo 80 08/25/2035. | 1FM.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 MBS Paydown..........ccoruvniinniieriiriiniinns [ e | v 155,963 | ....... 155,963 | ........ 145,936 08/25/2035.
12694* AA 4 |CVS (NEW ALBANY IN) CTL 5.14 01/15/2041.... . Paydown........cccovevennes 32,999 | .. 32,999 32,999 01/15/2041.
12697# AA 7 |BGS THORTONS CTL 4.56 03/15/2042.............ccccooeen . PaYAOWN. ... | cereiiesesinsesieenies | e 16,766 | .......... 16,766 | .......... 16,766 | .......... 16,766 | ..o | vervirennees(0) | s | oo 0) [ e | e 16,766 | ..o | eovererreneiieens | vererreneen0 [ i 289 | 03/15/2042.
12803P AA 6 |CAJUN 2011-1A A2 ABS 5.995 2/20/2041... MBS Paydown.........cveurverrinniierieriniiienns [ e | v 162,500 | ........ 162,500 | ........ 162,500 | ........ 162,500 162,500 | .oooovvvvciins [ | cveinniennnn0 | 4,838 | 02/20/2041.
12803P AA 6 | CAJUN 2011-1A A2 ABS 5.995 2/20/2041... DISHADULON. ... | e | e 7,987,500 | ... 7,987,500 | ..... 7,987,500 | .....7,987,500 | ..cooovreans | covmerenerirennns | rererireeniiens | eevveniinenn0 [ | e 7,987,500 | .oveoeeeeienees | weereriennirenns | verrireenn0 [ s 356,742 | 02/20/2041.
141781 AX 2 |CARGILL INC 6.00 11/27/2017 Cash Tender... 4,102,240 | ..... 4,000,000 | ..... 3,981,000 | ..... 3,997,778 4,000,000 |..cccovmrivenens | ...102,240 |......102,240 | ..... 107,333 | 11/27/2017.
14178V AB 4 |CFCAT 2013-1A B ABS 2.75 11/15/2018. MBS Paydown.............. 266,389 | ........ 266,389 | ........ 266,420 | ........ 266,402 266,389 | .oovevevereeeins e | eeeeieiennn0 [ 2,854 | 11/15/2018.
143090 AE 0 |CARL 2007-10A C CLO MEZ SEQFLT 04/19/22.... MBS Paydown.... 3,600,000 | ... 3,600,000 | ..... 3,352,781 | ... 3,458,402 3,600,000 | ..o | e | 0 [ e 29,128 |04/19/2022.
144531 EW 6 |CARR 2006-NC1 A3 SEQ FLT 01/25/2036.. MBS Paydown 325,665 325,665 251,372 269,957 35,541 35,541 325,665 01/25/2036.
144531 FL 9 |CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.... e |- MBS Paydown.... SO TSTTRSTRSOURN OPOOPOURSPOORRPPOT EOPPOO 274,584 274,584 | ........ 226,272 | ........ 263,884 (2,912) | oo | s (2,912) | .. 274,584 02/25/2036.
14574K  AE 2 |CAUTO 2010-1A AABS 5.73 12/15/2038..........cccoocvvvenec . MBS Paydown.............. 10,827,564 |....10,827,564 |....10,897,497 |....10,840,656 | ........ccccoer | v (16,302) | ...oovvvrrins | v (16,302) | ...oovvene ....10,827,564 12/15/2038. | 1Z..............
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14575H AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.... .| 06/15/2017. | MBS Paydown..........cccovvevrvririrerirerinininnns | covee 98,022 | .......... 98,022 | .......... 97,986 | .......... 97,990 2 2 [ | e 98,022 | ..o | e | e [ 1,868 | 02/15/2046. | 1FE.
14855G  AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29 .. | 04/03/2017. | DiStADULION. .......oovereerrieerieriereceieninens [ cenee 6,528,622 | ... 6,528,622 | ..... 6,528,622 | .....6,528,622 | .....cccoovvens | corrrireriiiennns [ s | e (V1 [RRT I 6,528,622 | .....ooovveeries | e | vereirennn0 [ 119,449 | 02/15/2029.
14855) AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041 .. | 06/15/2017. | MBS Paydown............coovvvermveemrrvinerirninnes | ceves 328,29 | ....... 328,296 | ........ 327,930 | ........ 262,473 29 29 | s | s 328,296 | ...coovvieriens | e | e | i 5,346 | 08/15/2041.
150323 AC 7 |CEDF 2014-4A AF CLO SSNR 3.491 10/23/26.... .. [ 04/23/2017. | MBS Paydown.........coorvvennienriiiriiinnies [ coveneiisssiiinniens | oo 13,400,000 |....13,400,000 |....13,400,000 |....13,400,000 | .....cccooorrrurs | commrmrmmmmrmmnns | rmmmrrimmiiiins | e 0 13,400,000 | oo | e | cererennnn0 | 233,897 | 10/23/2026.
15032T AG 1 |CEDF 2013-1A B2 CLO 3.351 03/09/2025.............ccooonec .. [ 06/23/2017. | DIStADULON. .........oooevecieieeiiceciseceiieneies [ oo | e 6,000,000 | ..... 6,000,000 | ..... 5,940,000 | .....5,969,590 | ....cccoovrivens | weerer3,976 | i [ 3976 [ | 5,973,566 | .....cccoovivunrns | <. 26,434 | L.26,434 | L. 108,349 | 03/09/2025.
15136W AG 9 |CECLO 2013-20A B1 CLO MEZ FLT 01/25/2026 .. | 04/25/2017. | MBS Paydown...........ccovvvririerirnriinnicnnines | crvverienissiinnienns | v 4,650,000 | ..... 4,650,000 | ..... 4,650,000 | .....4,650,000 | ...ccccovmrnns [ rorrvnnininiinns | e [0 [ | 4,650,000 | ...coovvvvinians | oo | o0 | 69,561 |01/25/2026.
15136W AJ 3 |CECLO 2013-20A B2 CLO MEZ 4.33 01/25/26.... .. [ 04/25/2017. | MBS PaydOown.........ccocrvverrrinereieniiennes | covieneeiinesiinneiins | o 7,000,000 | ..... 7,000,000 | ..... 7,000,000 | .....7,000,000 | ...coooumveoens | coemrrrenieiennns | e | eeveeniieenn0 e | e 7,000,000 | ..covooereeienies | e | verrireenn0 [ e 151,550 | 01/25/2026.
15137 AC 6 |CECLO 2015-23A A2B CLO MEZ 3.9 04/17/26... .. | 06/15/2017. | Distribution . v | e | 5,000,000 | ..... 5,000,000 | ..... 5,000,000 | ..... 5,000,000 | ..oocvierieens [ e e | v e | 5,000,000 | ..oocvimrienii [ e [ veiieninenn0 [ 128,917 | 04/17/2026.
156700 AL 0 |CENTURYLINK INC N 6.00 04/01/2017 o [ 04/01/2017. | MALUFIY.......coooovecceecieseeceieneiins [ o | oo 5,000,000 | ... 5,000,000 | ..... 4,969,200 | ....4,998,993 | ..o | v 1,007 | | e 1,007 | i | 5,000,000 04/01/2017.
161546 CW 4 |CFAB 2002-3 1A5 5.407 06/25/32 .. | 06/25/2017. | MBS Paydown............coocvvemevemreririnniiinenes | ceves 133,582 | ........ 133,582 | ........ 132,252 132,471 | i | e 178 i | il 178 [ | 133,582 06/25/2032.
16162W NB 1 | CHASE 2005-S3 A1 NAS SSNR 5.50 11/25/35... .. | 06/25/2017. | MBS Paydown............cccoovvemmiimnniiisnniininies [ o 667,550 | ........667,550 | ........ 667,654 . 667,550 11/25/2035.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36... .. | 06/25/2017. | MBS Paydown.... SOOI PO 26,092 23,240 ..20,694 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36... .. | 06/25/2017. | Pass-Through LOSS............cccuveimiiiveriniiins [ covveiireriniiiniinns | e 01/25/2036.
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 .. | 06/25/2017. | MBS Paydown............ccoovveemveemnreemnciiiecnes | ceves 28,855 25,288 24,458 11/25/2036.
16877# AA 0 |VACHARLOTTE CTL A1 3.652 01/05/2036.... .. | 06/05/2017. | PaYAOWN..........covveriricriicerieeeiieenieeees [ e 83,370 | ..........83,370 | .........83,474 | ... 01/05/2036.
17307G AL 2 |CMLTI 2003-UST1 PO1 0 12-25-18..... .. | 06/25/2017. | MBS Paydown............cccoeweemmveinnniennniiinnies [ e A5 15 |1 ] .| 12/25/2018.
17307G  E8 7 |CMLTI 2005-8 1A4A SEQ SSNR FLT 10/25/35... .. | 06/25/2017. | MBS Paydown.... et | e | 581,345 | ..581,345 | 1.....491,262 | ........ 10/25/2035.
17307G  E8 7 |CMLTI 2005-8 1A4A SEQ SSNR FLT 10/25/35... .| 06/25/2017. | Pass-Through LOSS............cccvurunricniiineiinns [ i 10/25/2035.
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034.... .. | 06/25/2017. | MBS Paydown............ccooeeeemveemnmeesnciiiennes | oo .314,893 03/25/2034.
17307G FM 5 |CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34 .. | 06/25/2017. | MBS Paydown............coovvvermeeemnrienerirninnes | oo 91,584 05/25/2034.
17307G  RE 0 |CMLTI 2005-2 1A4 SEQ FLT 05/25/2035, .. | 06/25/2017. | MBS Paydown............ccccvuvemveemnnieinniiinnies [ s 93,805 05/25/2035.
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35. .. | 06/25/2017. | MBS Paydown.... ESOTSTTORSOUR OPOOROTORSPOORRPOON EOPPOO 277,444 12/25/2035.
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35 .. | 06/25/2017. | Pass-Through LOSS............cccuveivmriveriiniins | covmerirerierinnienns | e 12/25/2035.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035 .. | 06/25/2017. | MBS Paydown............cccovveemvvennnieinriiiinnes | e 08/25/2035.
17307G W9 5 |CMLTI 2005-11 A3 SEQ SNR FLT 11/25/2035.... .| 06/25/2017. | MBS Paydown..........cccoeveenvinerivciinriinianns | v 11/25/2035.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 .. | 06/25/2017. | MBS Paydown.... ST PO 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........cocoocrevenen. .. | 06/25/2017. | Pass-Through LOSS.............corvureeiemerinns [ coviemivisneeiiisieins | e 04/25/2036.
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036 .. [ 06/25/2017. | MBS PaydOowN.........ccverurvirrrirneriinnrirennes. | covinessinessinssnins | cevnees 143,107 | s 143,107 04/25/2036.
173094 AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036 .. | 06/25/2017. | Pass-Through LOSS.............ccocvereermmeriinns [ coviemerinneeiinneins | e YN 0/ O [N 04/25/2036.
17309L AD 7 |CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036... .| 06/25/2017. | MBS Paydown..........ccccocuemiicniivciiieniiniinns [ e | 20000 367,568 | i 367,568 | ....... 304,082 | ........ 358,674 | ..cococvvvies | 015,986 | i | 000 15,986 [ | 367,568 08/25/2036.
17309N  AD 3 | CRMSI 2006-1 A4 SEQ 5.939 7/25/2036 .. | 06/25/2017. | MBS Paydown.... ST PO cernn 108,307 | 708,307 | ........ 688,280 | ........ 704,739 | oo | 141 | 2141 | | 708,307 07/25/2036.
17310E AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36...........cocoeorerveennnee .. [ 06/25/2017. | MBS PaydOown.........ccocrvvereriirriinnniiienies [ covieeeiiseesiesniins | oo 242,985 | ........ 242,985 | ........ 226,487 | ........ 239,605 | ...oovoverrns | eeren(19,944) | i | en(19,944) | i | e 242,985 09/25/2036.
17311Q BK 5 |CGCMT 2007-C6 A4 SEQ CSTR 12/10/49.. .. 06/10/2017. | MBS Paydown..........ccrevrrenrermrrerserseirernns [ eves 9,955,815 | ..... 9,955,815 | ..... 9,893,408 | ....9,942,388 | ......cccooviee | eeen22776 | oo | 00022776 | e | 9,955,815 12/10/2049.
17312H AF 6 | CRMSI 2007-2 A6 NAS 6.265 6/25/2037. .. | 06/25/2017. | MBS Paydown.... ST PO 298,286 | ....... 298,286 | ........ 287,125 | ........ 287,762 [ oo | 3381 | 3341 | | 298,286 06/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37 .. | 06/25/2017. | MBS Paydown..........cccvvueriinirrerieriniiinns [ e | o 8,155 | oo 8,155 | ..cccvvnece 2,702 2,540 03/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37 .. | 06/25/2017. | Pass-Through LOSS............cccocvmurviinnmiiinns [ covineiisnniisnsiins | oo 2,751 03/25/2037.
17314Q AD 9 |CMLTI 2009-11 2A2 RR MEZ SSNR CSTR 1/36 .. [ 06/25/2017. | MBS PaydOown.........ccoorvverriiirriiinriiienies [ cevieeeiisnesinsniinns | ceveeees 153,148 | ........ 153,148 | ......... 52,070 | ......... 62,819 | .o | 033,798 | i | 033,798 | i | 153,148 01/25/2036.
17315C AP 2 | CMLTI 2009-3 5A2 SUB SSNR 6.00 2/25/2037 .| 06/25/2017. | MBS Paydown..........cccvvverrveneriereerencninins | conne 359,938 | .. 59,938 357,239 359,724 359,938 02/25/2037.
17315N  AD 5 |CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037. weer | .- | 06/25/2017. | MBS Paydown.... ST PO 269,670 | ........ 269,670 | ........ 269,670 | ........ 268,342 | ..o | o262 [ [ 262 | i | e 269,670 04/25/2037. .
17315X  AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35.............. .. | 06/25/2017. | MBS Paydown...........ccovuemivverreinriinicnns | e | v 497,995 | ........ 497,995 | ...... 479,677 | ........ 487,319 | oo | e 71,120) | s | eeeeene(T1120) | i | e 497,995 11/25/2035. | 1FM...........
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17315X  AF 8 | CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35 RE.. .. 05/25/2017. | Pass-Through LOSS..........ccereeemmrnemnmneines [ orerersnseinieniennns 11/25/2035. | 1FM.
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37... .. | 06/25/2017. | MBS Paydown............ccooevemmveemnneemnciiecnns | oo cereen 184,691 05/25/2037. | 1FM.
17322N  AA 2 |CMLTI 2014-J1 A1 SEQ SSNR 3.50 06/25/44 .. | 06/25/2017. | MBS Paydown...........c.covuvmrineiieriiriiniinns [ rovsvisniicsiesiinns | v 165,084 06/25/2044. | 1FM.

17322N  AD 6 |CMLTI 2014-J1 A2 SEQ SNR SSUP 3.5 06/44.... wer | .- | 06/25/2017. | MBS Paydown.... ST PO 54,028 06/25/2044.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040................. .. 1 06/25/2017. | MBS PaydOwN.........ccoorvverriinciiinniiienies [ cevieeeiinneiinsniins | ceveeees 414,496 | ........ 414,496 | ........ 414384 | ........ 414,389 | s | 39 i [ eiiennn39 | | e 414,496 10/25/2040.
20825C AU 8 |CONOCOPHILLIPS 6 01/15/20 .| 06/21/2017. | Make Whole Call..........cc.ccoeveervverirerrnrnnnns [ o [ e 11,043,700 |....10,000,000 | ..... 9,924,700 | .....9,974,021 25,979 . |....10,000,000 01/15/2020.

210382 AA 5 |CONSTELLIS GROUP INC 9.75 05/15/2020... .. 1 05/08/2017. | Make Whole Call...........cc.coorveereeremeirinnies [ covreneiiineiiiceiins | oo 4,837,349 | ..... 4,500,000 | ..... 4,478,085 | ....4,275458 |....ccooccovvns |0 224,542 | i | 224542 | | 4,500,000 05/15/2020.
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027 .| 06/15/2017. | MBS Paydown.............ccccovviverrnriinniinnicnns [ evvvveiverienisnienns | v, 020 | s 4,020 03/15/2027.

210795 QB 9 |CONTL AIRLINES 12-2 A 4.00 10/29/2024.. .. | 04/29/2017. | Sinking Fund Redemption.............ccccccouvvies [ covvemvvvinniiinniiins | 20 248,835 | i 248,835 10/29/2024.

210795 QC 7 |CONTL AIRLINES 12-2 B 5.50 10/29/2020.. .. | 04/29/2017. | Sinking Fund Redemption.............ccc.coeevvcees [ covrerevrmnerinnniinns | eeeeenn45,099 | L 45,099 10/29/2020.
21079N  AA 9 |CONTL AIRLINES 5.983 04/19/22... .. | 04/19/2017. | Sinking Fund Redemption.. e 142,444 04/19/2022.
22541Q CZ 3 |CSFB2003-AR154M2 MEZ FLT 06/25/2033.. .. | 06/25/2017. | MBS Paydown............ccocevemeeemnceeinniiiennes | e 261,812 | ....... 261,812 | ...... 261,812 06/25/2033.
22541Q FV 9 |CSFB 2003-17 1A4 NAS 5.50 06/25/33 .. | 06/25/2017. | MBS Paydown...........couvueniivereiinriiniicnns [ eovesiissivesieniinns | v 100,678 | ........ 100,678 | ........ 101,615 06/25/2033.

225418 ES 3 |HEMT 2004-2 M2 MEZ FLT 08/25/2034. .. | 06/25/2017. | MBS Paydown............ccoovveemveemnreemnciiiecnes | ceves 65,012 55,097 08/25/2034.

225458 LD 8 |CSFB2005-3 6A1 SEQ 5.75 07/25/2035 .. | 06/25/2017. | MBS Paydown............coocvveemeeemrerisnniinennes | e 161,698 | ....... 142,699 07/25/2035.
2254W0 FJ 9 |CSFB2003-11A1 SEQ 7.00 2/25/2033... .| 06/25/2017. | MBS Paydown..............cccooovmmmiiinnniiinnniiiinns | o 48,790 | . .50,558 02/25/2033.

227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028 06/18/2017. | MBS Paydown.............ccourvvemmereinnrienins | oo . 183,250 | ........ 180,983 04/18/2028.

227170 AF 4 |CRNN 2014-1A A ABS SNR 3.04 08/18/29 . [C]06/18/2017. | MBS Paydown.........ccvverevrnevrernriernnicerenes | vevee 280,374 | ........ 280,374 | ........ 271,350 | ........ 271,653 | oo [ e 967 | oo | ereneeeen 967 | i | 280,374 08/18/2029.

227170 AG 2 |CRNN 2014-2A A ABS SNR 3.27 11/18/2029.. . [ C| 06/18/2017. | MBS PaydOWN............cvveevercririeeiiiniins | woeeeriesenienniiinns | veeeees 194,444 | ... 194,444 | ... 194,384 | ........ 194,397 5 LT ST IS 194,444 11/18/2029.

228452 AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022 .. | 05/20/2017. | MBS Paydown............coovvvemeeemrrieneninienes | e 2,335,944 | ... 2,335,944 | ... 2,338,983 | ..... 2,335,944 | i | e e | 0 [ | e 2,335,944 11/21/2022.
22944P  AA 5 |CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/4 .. | 06/25/2017. | MBS Paydown............ccccvuvemveemnnieinniiinnies [ s .193,833 ..193,833 | ........174,056 174,147 193,833 02/25/2043.

22960 AA 0 |OCHSNER CLINIC FOUNDATION 5.26 12/15/28... .. | 06/15/2017. | PaydOWN. ... [ e 170,064 170,064 | ........ 170,064 | ........ 170,064 | ..o | oo | e | eevreeniinenn0 [ | e 170,064 12/15/2028.
22965@ AA 3 |WAG EDINA MN CTL 4.59 7/15/2037 .| 06/15/2017. | PaydOwn.........covveevieriiienrinnirerirenisenins | e 35,518 35,518 35873 | .....c.. 35,847 07/15/2037.

22969* AA 1 |WAL-MART GREENVILLE CTL 3.52 12/15/2029. .. [ 06/15/2017. | PaydOWN. ... [ e | o 105,464 | ....... 105,464 | ....... 106,519 | ........ 106,410 12/15/2029.

22970 AA 8 | BNSF RAILWAY SER 2015 4.07 05/15/2034... .. | 06/15/2017. | PAYAOWN. ... [ e 88,146 | .......... 88,146 | ......... 88,146 | ......... 88,146 05/15/2034.
22973@ AA 3 |GREAT WEST 2015 4.62 12/15/2037 .. | 06/15/2017. | PaydOWN............cvververriscricnniseniieinns [ e 20,465 20,465 20,465 | ......... 17,685 12/15/2037.
22977@ AA 9 |CRIC BLUE BELL LLC CTL 3.87 12/15/2038................... o [ 06/15/2017. | PAYAOWN. ... [ covieneiisneiisneiis | ceevieeens 44471 | 44471 | o 44471 | AAATE | s e [ e [ oo 12/15/2038.

229899 AA 7 |CULLEN/FROST BNKRS V/R 02/15/2017.. o | 0211512017 [ MAEUIIY......ocvvovcircicseesieisseieienisseensees [ eenssnienssisseenines | e | e | e | e | oo | s | e | e 02/15/2017.

232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46 .. [ 06/25/2017. | MBS Paydown............coovvweereveenneneneiienees | covvenevvsnniisnnnins | coeeeen 173,857 | 00 173,857 | 116,799 | .......94,400 | oo | 191,848 | i | 04/25/2046.
23242L  AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036 .| 06/15/2017. | MBS Paydown...........c.cocueenvienivcrinrinniinns. [ evvnnicvnivceisciienns | ceveeenn 45,436 | 1000 45,436 | 31,749 | 37,183 | | c0(12,805) [ o | 07/15/2036.
23245G  AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.. .. | 06/25/2017. | MBS Paydown.... correnenensnnssnnnneen | e | 88,320 | 10i88,320 | 187,227 | i ATA95 | | 12471 || 12/25/2046.
23245G  AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36........... .. | 06/25/2017. | Pass-Through LOSS.............ccccvurmreernrernnnns [ covrmreeirnreniinneeins | overvinenesneneinns | cevveeenens 5248 | 18,522 | i [ e [ e | e | e 12/25/2046.
23248A AJ 0 |CWL 2007-SEA1 2A1 SEQ FLT 05/25/47 .| 06/25/2017. | MBS Paydown..........cccovvemrvniriverirnrineninnns | covee 38,999 | ........38,999 | ....24,179 | ... 24,685 | ..o | enr(30,765) | v [ 05/25/2047.

233046 AC 5 |DNKN 2015-1A A2l ABS SNR 3.262 02/20/45 .| 05/20/2017. | MBS Paydown..........cccoeverrvmerierererernenines | cenne 25,000 | ..........25,000 | .....ee025,000 | 025,000 | oo [ e [ e | e 02/20/2045.

233046 AD 3 | DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45.. .| 05/20/2017. | MBS Paydown..........cccovveemivniriverirnrinninnns | covee 37,500 | ..........37,500 | ..0.eec0.37,500 | oo 37,500 | oo [ [ [ e 02/20/2045.
23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21.... .. 1 06/10/2017. | MBS Paydown............ccccoveemmvennniennniiinnies | o 820,659 08/10/2044.

233320 AD 6 |DSLA 2004-AR1 A2B SEQ SSNR FLT 09/19/44.. .. | 06/19/2017. | MBS Paydown............coocvveereeemrreirnnniinennes | ceves 29,022 | ......... 29,022 | .......... 25458 | ......... 25,450 | ..o | (15,383) | ..ovveoerviees | wreennn(15,383) [ oo | e 29,022 09/19/2044.
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040. .. | 06/25/2017. | MBS Paydown.... SO PO .398,987 | .. 98,987 | ........398,866 398,873 39 398,987 06/25/2040.

247358 AA 2 |DELTAAIR2012-14 05/07/20 .| .. | 06/07/2017. | Sinking Fund Redemption..............cccccoueeve | corvvieneriinciiinnnes v 193,446 | L 193,446 | ........ 193,446 | ........ 193,446 | ..o | oo | vererrenniiens | e 0 [ | e 193,446 05/07/2020.

247367 AA 5 |DELTA AIRLINES 09-1A7.75 12/17/2019......ccvvvvvrernnee .. 1 06/17/2017. | Sinking Fund Redemption...........cccveevervees | wovrvvvirnrnerivinines | e 165,270 | ........ 165,270 | ........ 165,270 | ........ 165,284 | ..o | e [(<) ] ESSTERTSRUOTN INURTRROROORIN (<) ISPURIORTOIOR ITPPOPO 165,270 12/17/2019.
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24763L FN 5 | DELHE 1999-2 A7F NAS 7.03 08/15/30 .. | 04/15/2017. | MBS Paydown..........cccnrueriinirrerierininiinns. | cenrviessineiiienienes | coviiveiinns 3,608 | ............ 3,608 3,489 . 0 3,608 08/15/2030. | 1FM....
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36............ | .. | 06/25/2017. | MBS Paydown............ccccoovvvermmvrimmmeeinciins | o 56,964 56,964 | ....... 44,859 | ......... 46,940 | oo | eereesi(5,009) | oo | e (ET01<) ) R 56,964 12/25/2036. [ 1FM....
25150N  AB 0 |DBALT 2006-AR5 1A2 SEQ SSNR FLT 10/25/36............. .. [ 06/25/2017. | MBS PaydOown.........ccocrvverrrvirerineniinenies. [ cevieesiisesiinssiins | e 157,053 | ....... 157,053 | ... 83,631 | .......... T9TAT | o | s 9,895 | oo | e 9,895 | oo | e 157,053 10/25/2036.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037... .. | 06/25/2017. | MBS Paydown............cccoevmmveemnmeiinriiisnnes | e 392,813 ...392,813 .354,127 392,813 02/25/2037.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037.... oo | [ 06/25/2017. | Pass-THrOUGN LOSS...........ccverveeriiirinniirns | corveieneeienniinenees | cevecesiecesienenes e 11,309 02/25/2037.
251510 CV 3 |DBALT 2005-1 1A1 SEQ FLT 02/25/2035...........ccccovvrvenee .. 06/25/2017. [ MBS PaydOwn..........cccrvvrernirneerernninrenninns | ervrisrireninerinnnenes | covnees 131,735 | ... 131,735 (5,598) 02/25/2035.
251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6/25/2035, .. | 06/25/2017. | MBS Paydown............ccoovvemmeeemnceiinniiinenes | e 257,394 ..257,394 | ... 193,191 | ... 195,392 | i | e 12,204 06/25/2035.
251510 LM 3 |DBALT 2006-AR1 5A1 SEQ SSNR FLT 02/25/3f v || 06/25/2017. | MBS Paydown...........ccevueveiiniinniiniienis [ e | e 18,271 ..18,271 (2,232) 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............ccoc..ec .. | 06/25/2017. | MBS Paydown............cccovveimmennneeinriininnes | e 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36... .. | 06/25/2017. | Pass-Through LOSS.............ccccvumereermmerirnnns [ coverereiiirniieneiinns 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36... .. | 06/25/2017. | MBS Paydown............cccoovvemmiimnniiisnniininies [ o 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36............cccoconec .. 1 06/25/2017. | Pass-Through LOSS..........c..covveereermmeinnnns [ covrereiinnniisneinns | overeevenesnsnennns | cevvvmennoeee LT | e 105 | s [ [ e, 02/25/2036.
25157F  AJ 3 | DMSI 2005-WF1 1A3 SUP CSTR 06/26/2035 RE.. .| 06/26/2017. | MBS Paydown...........ccocueemviniriverrnriniinnns | v 96,126 ..96,126 | ..........89,235 | ..........90,979 | .o | v 4,721 06/26/2035.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028 ...| C| 06/14/2017. | MBS PaydOwN..........cocurvverrrinriiieciiienens [ covienesienniiseniins | ceverenes 409,407 | ........409,407 - 30 07/14/2028.
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019...........cccovvurerrrennne 06/15/2017. | Sinking Fund Redemption..............cccccvoeees | overvviereirinniiiinns | v 458,500 | ........ 458,500 | .......457,354 | ........ 458,151 | oo | e 102 06/15/2019.
258257 AA 2 |DORIC NIMROD AIR 2012-1B 6.50 05/30/2021. .| €| 05/30/2017. | Sinking Fund Redemption.. 121,802 121,802 | ........ 121,802 05/30/2021.
258258 AA 0 |DORIC NIMROD AIR 2012-1A 5.125 11/30/24... .| €| 05/30/2017. | Sinking Fund Redemption.. 167,022 | ........ 167,022 | ........ 167,022 11/30/2022.
26067 AA 3 |DOW CHEMICAL CTL 5.18 3/15/2034 .| 06/15/2017. | Paydown.........ccccvvveerenriininniverierieeniens | e 98,079 | ...ceo.u. 98,079 | ......... 98,520 03/15/2034.
26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045. .. | 04/20/2017. | MBS Paydown..........cccoevvrrvmerieriererscninee | cenne 35,000 | .. 35,000 35,000 07/20/2045.
26223N  AE 5 |DRUG 2012-1 A2 ABS 5.80 07/15/2024 .. | 04/15/2017. | MBS Paydown.........ccocriverrrvirrrinnniinenies [ cevineeiineseinssiins | ceveeees 147,692 | ........ 147,692 | ........ 147,667 07/15/2024.
26223U AD 1 |DRUGB 2014-1 A2 ABS SNR PT 3.484 07/23 . | 04/15/2017. | MBS Paydown..............cccooommriiinnmiiinriiinns | o 426,466 426,459 | ... 426,466 | ....ccooocooovins | e [ | cvrnniinniennd0 i | 426,466 07/15/2023.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027. .. | 04/15/2017. | MBS Paydown............cooceveemeeemnceerinniiicenes | e .373,281 373,277 | .. 73,274 ceerrn 373,281 04/15/2027.
26827E AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40 . [ C|06/15/2017. | MBS Paydown............ccoevervenivniriverirnnins | venes 387,629 382,452 | ... 231,788 | ..o | 960 | i | 0960 | | 387,629 06/15/2040.
26827E AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040 . | C| 04/15/2017. | MBS Paydown............ccccoumveemmreinricinnins | o 124,054 124,054 | ........ 124,054 | oo | o v | o0 [ | 124,054 06/15/2040.
268454 AA 8 |EDXSUPPLY CHA SEN SEC NT 3.50 1/15/2019.. . [ 04/15/2017. [ PaydOwn............ccvvniiiciiciricnissicieeiins | e .164,448 .164,448 64,448 v 164,448 01/15/2019.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39. 06/15/2017. | MBS Paydown.............cc.ouvvvemmmieinsiinnins | o 87,500 | ..........87,500 | .........87,495 | ........87,496 | ..ccccoouriins | o0 [ [0 | | 87,500 w1671 | 12/15/2039.
278265 AC 7 |EV-CALL05/17 6.50 10/02/2017 .. | 05/06/2017. | Make Whole Call............c.cccocveemvermmerrinnies [ covrereiirereiireneinns 3,222,844 | ... 3,156,000 | ..... 3,151,645 | ... 3,155,568 | ..o | o322 [ | 3,156,000 | ...ooccoovriiennns | -......66,844 | .......66,844 | ... 121,944 | 10/02/2017.
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025. o | .1 04/01/2017. | MBS Paydown..........ccorevrrerrernrmennnrneerernns | eves 128,784 | 128,784 | ........ 129,428 | ........ 128,784 | oo | e | v | o0 [ | e 128,784 10/01/2025.
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025...........cccccvenneene .. | 04/01/2017. [ MBS PaydOown.........ccoorvverrriinriiinneiiennes [ covieeeiisneiinnniins | covieees 131,745 | ... 131,745 | ... 131,967 | ........ 131,745 | e | o | e | e (VOO IS 131,745 10/01/2025.
28618W AA 2 |ERL2014-1A A1 ABS SNR 2.299 04/19/2044.... .| 06/19/2017. | MBS Paydown..........cc.cocuenivneriverirnriiniianns | v 173,370 173,370 167,627 | ... 168,295 | .ooovvvvciees | s 900 [ [ e 900 173,370 04/19/2044.
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045.... .. | .. | 06/19/2017. | MBS Paydown..............ccoovwemmvvimnmeeinniiinns | cenes . 7,730 | .. .1,730 7800 [ 13 13 ..1,730 02/19/2045.
28618X AD 4 |ERL2016-1A A1 ABS SEQ SNR 3.968 03/46.................. .. [ 06/19/2017. | MBS PaydOown.........ccoorvvereriinriiinniiienies [ coveeeeiisnesissniins | e 182,060 | ........ 182,060 | ....... 182,067 | ... 182,067 | ...ooovvvevecree | corveremeennc 1) e | o) e | s 182,060 03/19/2046.
29736R AB 6 |ESTEE LAUDER CO 5.55 05/15/2017... o | 05/15/2017. | MAEUIILY.......cvvoerereiriiieniesiesierinies [ e 10,000,000 |....10,000,000 . |....10,000,000 05/15/2017.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042.. o || 06/15/2017. | MBS Paydown............ccccmrvvermerercrriinniins | o 90,361 | ... 90,361 | ..eeeee90,743 | 100 90,537 | s [ v 28) s [ e (24) | e | e 90,361 10/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42.................. .. [ 06/15/2017. | MBS PaydOowN.........ccuouvverervirenrinniinenies | cevineseinessinesiins | eeveeeeees 15,000 | .o 15,000 | ..eee00rs15,000 | creeerr15,000 | oo | o [ e | o0 [ | s 15,000 11/15/2042.
31307# AA 9 |CORPUS CHRISTI (FDL) CTL 4.537 2/15/35, .. | 06/15/2017. | PaydOwN.............cooorvirnrersnnissnisnnns [ s 25,800 25,800 | ........25804 | .......25803 | ..o | covrnniirennn0) [ [ (0) | e | 25,800 02/15/2035.
313747 AT 4 |FEDERALRLTY INVS TRST 2.75 06/01/2023... .. |.. | 05/17/2017. | KEYBANK CAPITAL MARKET........ccooovurues | cenes 4,912,300 | ..... 5,000,000 | ..... 4,905,060 | .....4,936,038 | ..o | ceere3,552 | i | eereeenn3,552 | i | 4,939,590 06/01/2023.
313747 AT 4 |FEDERALRLTY INVS TRST 2.75 06/01/2023................. .. | 05/18/2017. | KEYBANK CAPITAL MARKET...........cccocovves | covee 3,929,240 | ..... 4,000,000 | ..... 3,820,400 | .....3,878,239 | ..occoovviiins | eeeennnB,768 | s [ 8,768 || 3,885,007 | .oooivvriis 06/01/2023.
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017... .. | 06/01/2017. | Maturity. OO I (O 1 1] 1 06/01/2017.
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017... .1 06/01/2017. | Sinking Fund Redemption.............cc.cccovueees | vevenrieeniicnniveinns | v 159,727 | ........ 189,727 | ....... 152,446 | ........ 159,523 | ..o 06/01/2017.
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32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036. .. 06/25/2017. | MBS PaydOwn..........ccrvvmivnrenrirerinnnneirennne [ overmrnerinnnereninns | v 125,956 | i, 125,956 | ........ 110,271 | ........ 112,461 | oo | v 1,628 | oo | e 1,628 | i | e 125,956 | oo | cvervrnrericnns | e [ 545 | 10/25/2036. [ 1FM.
32027N RU 7 |FFML 2005-FF5 M2 MEZ FLT 03/25/2035. .. | 06/25/2017. | MBS Paydown............ccooevemmveemnneemnciiecnns | oo 120,230 | ........ 120,230 | .......... 97,988 | ... 116,924 03/25/2035. | 1FM.
32027N  ZL 8 |FFML 2006-FFH1 A4 SEQ FLT 01/25/2036 .. | 06/25/2017. | MBS Paydown............coocvvemevemrrienerirnennes | e 398,459 | ........ 398,459 | ........ 307,810 | ........ 371,990 01/25/2036. | 1FM.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 |- [ 06/25/2017. | MBS PaydOwN.............coirvvinnieinniiiiniiiens | coreeenesisnniinnies | cvvieenns 343,762 | ........ 343762 | ........ 320,314 | ... 334,007 07/25/2036. | 1FM. .
32051G FM 2 |FHAMS 2005-FA1 1A2 SEQ 5.50 03/25/2035.................. .. | 04/25/2017. | MBS PaydOowN.........ccoourvvereriieniiieniiienies [ covieneeisnesiisniins | coveveenenes 5,278 03/25/2035. | 1FM...........
32051G NS 0 |FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35... .| 06/25/2017. | MBS Paydown..........cccovverrvnirirerierininnins | covee .144,386 06/25/2035. | 1FM.
32051G NS 0 |FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35... .. | 06/25/2017. | Pass-Through Loss 06/25/2035. | 1FM.
32051G  SQ 9 |FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35 .. | 06/25/2017. | MBS Paydown.............. 09/25/2035. | 1FM.
32051G  SQ 9 |FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35 .. | 06/25/2017. | Pass-Through Loss 09/25/2035. | 1FM.
32051G  XQ 3 |FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/35 .. [ 06/25/2017. | MBS Paydown.........c.oovvvereveirniirinneiienies [ cevvennirsnniisnninns | e 170,918 | 170,918 11/25/2035. | 1FM.
32051G XQ 3 |FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/35. .. | 06/25/2017. | Pass-Through Loss 42,308 |.. .| 11/25/2035. | 1FM.
32051G XV 2 |FHASI2005-AR5 4A1 SEQ SNR CSTR 11/25/35.... .. | 05/25/2017. | Pass-Through LOSS.............ccocvuereemreirinns [ covieneiieneiiieniins | oveeesseresiesennns | e 253,573 .| 11/25/2035. | 1FM.
32051G XV 2 |FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.... .. | 06/25/2017. | MBS Paydown..........ccoocuemvieniiveiiieriniiinns [ cevmrivsnisnivennens | e, 545,495 | L 545495 | .......537,532 | ........ 476,537 11/25/2035. | 1FM.
32051G Y2 5 |FHASI2006-AR1 2A1 SEQ SSNR CSTR 05/36. .. [ 06/25/2017. | MBS Paydown.........cc.oovvveervreenniinniiinnies [ covvenerrsnniinnnins | e 152,182 | 152,182 | ........95,875 | ....... 106,986 05/25/2036. | 1FM.
32051G Y2 5 |FHASI2006-AR1 2A1 SEQ SSNR CSTR 05/36... .. | 06/25/2017. | Pass-Through LOSS.............cccovwmervermmnirenns [ ceves 05/25/2036. | 1FM.
320518 AA 7 |FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035. .. | 06/25/2017. | MBS Paydown............cccoeweemmveinnniennniiinnies [ e 04/25/2035. | 1FM.
320518 AA 7 |FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035.... .. | 06/25/2017. | Pass-Through LOSS.............ccocveververemeernnns [ coveereiienneieeeiinns 04/25/2035. | 1FM.
32056) AA 2 |FHASI2007-AR3 1A1 SEQ SSNR CSTR 11/37... .| 06/25/2017. | MBS Paydown..........cccoeveevivnirirerrnrinininns | v 11/25/2037. [ 1FM.
32056) AA 2 |FHASI2007-AR3 1A1 SEQ SSNR CSTR 11/37... .. | 06/25/2017. | Pass-Through LOSS.............ccccvwereeremeernnns [ coviereiiicniinennenns B I (1,199) | ... 11/25/2037. [ 1FM.
32113J CF 0 |FNLC 2005-4 A3 SEQ FLT 02/25/2036.... .. | 06/25/2017. | MBS Paydown............coovvvermeeemnrienerirninnes | oo .386,850 | ........ 386,850 | ........ 298,358 | ........ 367,620 | ..cooovoverrins | 239,818 | s [ 39,618 | i | e 386,850 02/25/2036. | 1FM
347466 AE 4 |IRWIN LAND LLC 5.3 12/15/35... .. | 06/15/2017. | Sinking Fund Redemption.. 157,678 | .. 57,678 148,286 150,213 157,678 12/15/2035.
34959W AA 7 |FCBSL 2013-1A A CLO FLT 01/19/2025. .. | 04/19/2017. | MBS Paydown............coocvvemmveemmeeeinniiiecnes | ceves 871,222 | 871,222 | ........ 871,222 | ........ 871,222 | ..o [ v [ [ eevriinenienen0 | oo | e 871,222 01/19/2025.
34960B AC 6 |FCBSL 2013-2A A1F CLO SSNR FLT 10/19/25.. .. | 04/19/2017. | MBS Paydown..........cccuvvvrrrverirerinriinnicnns | e [ e 15,000,000 |....15,000,000 |....14,925,000 |....14,963,346 . |....15,000,000 10/19/2025.
34960B AG 7 |FCBSL 2013-2A B2 CLO MEZ 4.16 10/19/2025... .. [ 04/19/2017. | MBS Paydown.........c.covvveiviinriiinniinnies [ oo | o 7,500,000 | ... 7,500,000 | ..... 7,500,000 | .....7,500,000 | ...cooourieeans | cormeieniiiennns | s | e (V1 [RPRR I 7,500,000 10/19/2025.
35563C AY 4 |FMMHR 2015-R1C3 MEZ FLT 11/25/2052 RE... .| 06/25/2017. | MBS Paydown..........cccoeveenvinerivciinriinianns | v 11/25/2052.
360271 AH 3 |FULTON FINANCIAL 5.75 05/01/2017. - [ 05/01/2017. | MALUFIY.......coooovereceieceeseeceeneiins [ oo , 05/01/2017.
36157N  FL 3 |GECMS 1997-HE4 A6 SEQ 7.17 12/125/28....................... .. [ 06/25/2017. | MBS PaydOwN..........coourvverrerieneiieniiienies [ cevieneeienesiinniins | ceveveenenes 3,979 | oo 3979 | v 4,095 | ............ 4,076 12/25/2028.
36157N  FL 3 |GECMS 1997-HE4 A6 SEQ 7.17 12/25/28 .. 06/25/2017. | Pass-Through LOSS..........ccererermmrnmrrnnneines [ oveernnisinnsiennns 12/25/2028.
361856 CQ 8 | GMACM 2003-HE2 A5 NAS STP 04/25/2033.. .. | 06/25/2017. | MBS Paydown............ccooeweeeveemnneeicciinecnes [ e 04/25/2033.
36185M AJ 1 | GMACM 2005-AF1 A2 SEQ SNR FLT 07/25/35 .| 06/25/2017. | MBS Paydown..........ccccocueenivniriveiirnriiniinns | v 07/25/2035.
36185N 6N 5 | GMACM 2005-AR2 2A SEQ SNR FLT 05/25/2035.. .|| 06/25/2017. | MBS Paydown.............cc.ouvvvemeriinniiinnins | o I , 05/25/2035.
36190F AD 2 |GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35.......... .. [ 06/25/2017. | MBS PaydOown.........ccocrvverrriirriiinniiienies. [ covieeeiisnesiessiins | e 147,006 | ........147,006 | ........ 139,692 | ........ 145,887 07/25/2035.
36191Y BA 5 | GSMS 2011-GC5 A3 SEQ SSNR 3.817 08/2044 .| 06/10/2017. | MBS Paydown..........cccovverrvnirirerirnrinininnns | covee 25,788 26,045 | ... 25,895 08/10/2044.
3622EA  AA 8 | GSAA2007-3 1A1A SEQ SSNR FLT 03/25/2047.... .. | 06/25/2017. | MBS Paydown............ccoovweemveememiinneiecnns | e 681,991 | ........681,991 | ........ 452,400 | ........ 451,551 03/25/2047.
362341 4A 4 | GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036.... .| 06/25/2017. | MBS Paydown..........cccovveevivneriverirnnininanns | covae 54,682 01/25/2036.
362341 4A 4 | GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036.... .. | 06/25/2017. | Pass-Through LOSS............cccocvmurviinnmiiinns [ covineiisnniisnsiins | oo 01/25/2036.
362341 BR 9 | GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035 .. | 06/25/2017. | MBS Paydown............cooceveemeeemreiirinniinennes | e 295,291 06/25/2035.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035.. .. | 06/25/2017. | MBS Paydown............ccccevvmmmiimnniinnniiiinies | e .367,966 07/25/2035.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035 .. | 06/25/2017. | Pass-Through LOSS.............ccocveververemeernnns [ coveereiieneiieenienns 07/25/2035. .
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035............. .| 06/25/2017. | MBS Paydown..........cccovueevivniriverirnrininnnns | v 11/25/2035. | 1FM...........
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362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035.... . | 06/25/2017. | Pass-Through LOSS........ccvuverniinerniinnirnnns | e | covsenesesinsennnns | vevsenvenns (4,393) | oo v [ | e | e | e 0 B [P (4,546) | .... 11/25/2035. | 1FM.
362341 XE 4 |GSR 2005-AR7 5A1 SEQ SSNR FLT 11/25/2035.... .| 06/25/2017. | MBS Paydown............c.coovvwemmcrennnirnnniiians | covevvenerrenneinennes | coveeeeeni 2,145 | 027,145 | 123,861 | 1.ii23,851 | oo | e (14,280) | s | eeeenn(14,280) [ o | v 27,145 11/25/2035. | 1FM.
362341 XE 4 |GSR2005-AR7 5A1 SEQ SSNR FLT 11/25/2035.... . [ 06/25/2017. | Pass-Through LOSS.............cccccnrinnicniiiens | cereeniicnninniienies | eevvnnisnienninnn | cereeneeee(8,807) [ | e | e | e [ [0 [ | v (7,094) 11/25/2035. | 1FM.
362341 XG 9 |GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035 .. | 06/25/2017. | MBS Paydown............cccoevmmveemnmeiinriiisnnes | e .190,081 , 190,081 11/25/2035. | 1FM.
362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046.................... .. | 06/25/2017. | MBS Paydown............cooceveemevemnceeinniinienes | e 257,780 | ........ 257,780 | ........ 182,291 | ........ 214,539 257,780 05/25/2046. | 1FM...........
36242D 4W 0 |GSR 2005-AR3 6A1 SEQ SSNR FLT 05/25/2035.... .. | 06/25/2017. | MBS Paydown..........ccovvuemviemirrerireriininnnns | cevnrivnniseiivennnnes | e 100,560 | e 100,560 | .......... 94,489 100,560 05/25/2035. | 1FM.
36242D BZ 5 |GSR 2004-9 B1 MEZ FLT 08/25/2034 .. [ 06/25/2017. | MBS Paydown............coovvveereveennirnnneiienies [ covvereereneirsnninns | weeenn 190,619 | 190,619 | ....... 185,139 190,619 08/25/2034. | 1FM.
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034 .| 06/25/2017. | MBS Paydown..........cccocuemvicniivciiieriiniinns [ e | 2. 209,491 | L 209,491 | ... 210,600 209,491 09/25/2034. | 1FM.
36242D FX 6 |GSR 2004-11 3A1 SEQ SNR FLT 09/25/2034 .. [ 06/25/2017. | MBS Paydown............oocvvemmvieinniiinnniiinnies [ covvennivennivinniins | ceeeenn 14,374 | 14374 | 14,398 | oo | e | 38 | i [ i35 [ | 14,374 09/25/2034. | 1FM.
36242D H4 8 |GSR 2005-AR2 1A1 SEQ SNR FLT 04/25/2035 .. | 06/25/2017. | MBS Paydown............coocvvemevemreririnniiinenes | ceves 213,747 | 213747 | 196,113 | ........ 196,857 213,747 04/25/2035. | 1FM.
36242D H9 7 |GSR 2005-AR2 4A1 SEQ SNR FLT 04/25/2035.. .. | 06/25/2017. | MBS Paydown............cccoovvemmiimnniiisnniininies [ o 647,747 .......629,529 629,905 647,747 04/25/2035. | 1FM.
36242D QY 2 |GSR 2004-15F 2A2 TAC SNR 5.00 12/25/34. .. | 06/25/2017. | MBS Paydown.... SOOI PO 36,978 | ........36,978 | .......... 37,059 | ......... 37,060 | oo | evverieeenn T8 | i | v 76 | i | s 36,978 12/25/2034. [ 1FM.
36244S AD 0 | GSAA2006-13 AF4 SEQ STP 07/25/2036 .. | 06/25/2017. | MBS Paydown...........couvueniivereiinriiniicnns [ eovesiissivesieniinns | v 193,687 | ....... 193,687 | ........ 133,644 | ........ 102,303 193,687 07/25/2036. | 1FM
36248# AA 0 | GSA (ANCHORAGE, AK) CTL 3.50 11/15/2030.. .. | 06/15/2017. | PaydOWN............vvereeireeircriscciieneiesens [ oo 281517 | ....... 281517 | ... 284,051 | ........ 283,899 281,517 11/15/2030.
362480 AD 7 |GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036 .. [ 06/25/2017. | MBS PaydOown.........ccoorvvererineiiinniiienies | cevieeeiisnesinsniins | e 110,762 | ........ 110,762 | .......... 84,334 ..82,210 05/25/2036.
362480 AD 7 |GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036. .. | 06/25/2017. | Pass-Through LOSS............cccocvwvumviinnriiinns [ o 29,709 . . .| 05/25/2036.
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44 .. | 06/10/2017. | MBS Paydown............ccocevemeeemmeeeinniiieenes | ceves 286,086 | ........286,086 | ........ 291,734 | ........288,598 286,086 03/10/2044.
362631 AB 9 | GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046 .. | 06/25/2017. | MBS Paydown..........ccrevervrrermriernniniirernns [ eees 238,803 | ........238,803 | ........ 190,147 | ........ 216,692 238,803 08/25/2046.
362669 AV 5 | GSR 2007-4F 6A1 SEQ 6.0 06/25/22027 .. 1 06/25/2017. | MBS PaydOown..........c.crvvirereneriiniiinenes [ coviemeiisneiinnniins | cevvieeees 15498 | .......15498 | ... 14,365 | .......... 12,661 | oo | oo ATO) s | e (170) [ | e 06/25/2027.
362669 AV 5 | GSR 2007-4F 6A1 SEQ 6.0 06/25/22027. .. | 06/25/2017. | Pass-Through LOSS.............ourverveemmrriirnnns [ covimreiinnseiiniiins | e 3,231 06/25/2027.
36298G AA 7 |GSPA MONETIZATION TR 6.422 10/09/2029. .. | 06/09/2017. | Sinking Fund Redemptio 105,617 | ... 105,617 | ........ 107,095 10/09/2029.
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045... .1 06/10/2017. | MBS Paydown..............ccooewemmevimmreiinniiinns | cenee v 194,487 | 194,487 | L 185,144 | ........ 189,463 | ..o | +eee(30,305) | oo | eeeenn(30,305) [ o | 194,487 11/10/2045.
37247D AK 2 |GENWORTH HOLDINGS 6.515 05/22/2018.... .| 05/01/2017. | BANC OF AMERICA SECURITIES........ccco. | covverrerinriinienns | v 3,985,000 | ..... 4,000,000 | ..... 4,150,000 | ....4,046,594 | .......ccocoever | oren(11,099) | oo [ e (11,099) [ o | e 4,035,495 05/22/2018.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028 C| 06/17/2017. | MBS PaydOWN............cvverrriirriiiniiinniins | cveeesisnnsiinniinnns | e 468,750 | .......468,750 | .......462,089 | ......464,101 | .o | 536 | s [ 536 [ | 468,750 04/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028 C| 06/17/2017. | MBS Paydown.............ccccmmevermrvemenriinniins | oo 87,500 1| s | e 87,500 11/17/2028.
379520 AD 5 |SEACO 2014-1A A1 ABS SNR 3.1907/17/24.. ... | C| 06/17/2017. | MBS Paydown.... ST PO 385,875 | ........385,875 | ........380,423 | ........380,528 | ..o | vorreeenBOT [ s | v 107 A RO I 385,875 07/17/2029.
37954T AA 2 |GSFI2015-1B1 ABS SNR 2.74 01/18/2030..........ccccocvuce. C| 06/18/2017. | MBS Paydown.............ccocurvvermmremeneiienins | o 225,561 | ........225,561 | .......225,554 | .......225,567 | ..ccooocoiiriins [ e [ [ e (VOO IR 225,561 01/18/2030.
38141G ES 9 | GOLDMAN SACHS GP 5.95 01/15/27. .. | 06/08/2017. | Cash TeNET.........ccccoevvrvierinriinrinniirenis [ e | cvveenes 558,017 | ........470,000 | .......428,617 | ... 439,911 | ..o | 200030,089 | | i 30,089 | .o | i 470,000 01/15/2027.
393505 HU 9 |GT 1995-6 B1 SUB 7.70 9/15/2026 .| 06/15/2017. | MBS Paydown..............cccooummevmmcernnciiinns | cenee 51,609 | .......51,609 | .........52,052 | ....cci 51,609 | oo [ [ e [ e 0 | e | s 51,609 09/15/2026.
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34... .. | 06/25/2017. | MBS Paydown...........c.cceuunviiciimriiniiniinns | eovveiiesieniiniinns | v 47,016 96 | oo | e 47,016 09/25/2034.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020. C| 06/15/2017. | Sinking Fund Redemption..............ccccccceues | wovee 238,791 | .......238,791 | .......238,951 | .......238,867 | ..ccccoourvics | wovvurreeanc(15) [ [ i (1) I 238,791 | e [ | e | s 7,156 | 12/15/2020.
40423X  AA 0 [NZES 2016-PLS2 A ABS SNR 5.683 07/25/21................. .. [ 06/25/2017. | MBS Paydown.........cc.crvverevenrrineniiienees | cevireneiiinesisseins | e 1,004,438 I TN 1,004,438 07/25/2021.
40442L AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49 .. | 06/24/2017. | MBS PaydOwn..........corvvrervernierernninnernninns [ ovrinereninsiininnnes | vonees 3,444,689 | ... 3,444,689 | ..... 3,444,685 | ....3,444,683 | ......cccooviee | vevvrvnead (1) | oo | v (1) | e | 3,444,689 06/24/2049.
40538B AG 7 |HLA2014-2A B CLO MEZ FLT 04/28/2025 .. | 04/28/2017. | MBS Paydown............ccoovwemmveemneieieciiieenns [ oo ....17,000,000 |....16,999,063 .|....17,000,000 04/28/2025.
41161G  AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36.. .| 06/21/2017. | MBS Paydown..........cccovveevivniriverirnriiniinns | v 07/21/2036.
41161P  EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034 .. 1 06/19/2017. | MBS Paydown............cccoeveimmvemnnieiinniiinnies [ o 06/19/2034.
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034. .. | 06/19/2017. | MBS Paydown............coocvveereeemrreirnnniinennes | ceves 06/19/2034.
41161P  FV 0 |HVMLT 2004-6 5A SEQ SNR FLT 08/19/2034. .. 1 06/19/2017. | MBS Paydown............cccovveemmieimnnieinriiiinies [ o 08/19/2034.
41161P MV 2 |HVMLT 2005-4 1A SEQ SNR FLT 07/19/2035. .. | 05/19/2017. | MBS Paydown.... ST PO 07/19/2035.
41161P MV 2 |HVMLT 2005-4 1A SEQ SNR FLT 07/19/2035................. .. | 06/19/2017. | Pass-TArough LOSS.............urveervemervirnnns | eoviemerinsneineniins | veeeesnneisseesenns 07/19/2035.
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41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.... .| 06/19/2017. | MBS Paydown..........cccuvverrvnerirerierinininins | covee 99,787 | cooveeee. 99,787 685,145 | i | 010,490 | i | e 10,490 | | 99,787 | e | e |0 [ 485 | 11/19/2035. | 1FM....
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/4! woo |-+ [ 06/19/2017. | MBS Paydown..........c.coovvwemmeeemnmeeieciiiennes | o 63,188 | .. 63,188 48,951 | v | e (B467) [ s [ erreeend(B487) [ i | 83,188 | s | e | 0 [, 272 | 08/19/2045. | 1FM...........
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46............... .| 05/19/2017. | Pass-Through LOSS...........ccccueeimiiicinnniins [ rrvinsiiesienisniinns [ i | s 4,266 | ....oee3,029 | s [ [ || o0 [ [ [ [ |0 v 09/19/2046. | 1FM...........
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46. .. 1 06/19/2017. | MBS Paydown............comvvermnriinriinniiinnins [ coveneiisneiisnnins | e 15,195 15,195 | .........10,788 | ........... 8,673 | oo | e (B94) | i | viereeenn(B94) | i | e 15,195 | | | 0 | 63 | 09/19/2046. | 1FM....
411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043 oo |- | 06/20/2017. | MBS Paydown..............cooevvemeveimneiinniiinns | cenes 305,405 | ........305,405 | ........304,509 | ........ 296,930 | ..oovveierins | oo T38| [ e 738 | | e 305,405 oer.....8,822 | 03/20/2043. I
42249%# AA 7 |HEALTHPARTNERS INC 2013 4.61 5/15/2030................ .| 05/15/2017. | Paydown.........covveeverrirrieneinniirenirenisenins | e 552,324 | ........ 552,324 | ........ 552,324 | ........ 552,324 | oo e e [0 | i | e 552,324 | oo e | a0 | s 12,731 | 05/15/2030. | 1...eovvvrrneee
42982A  AG 6 |HLM 5A-2015B2 CLO MEZ 4.57 01/29/2026 .. | 06/15/2017. | Distribution . et e | e 3,000,000 | ..... 3,000,000 | ... 3,000,000 | ..... 3,000,000 | ..cveoervieens | e | s | e 0 [ | e 3,000,000 | oo | e | 0 [ e 86,449 |01/29/2026.
43132Q AE 3 |HLDN 2014-2A B2 CLO MEZ 4.44 07/19/2026... oo | .. [ 04/19/2017. | MBS Paydown...........ccooevunreecniinnivciieiins | e ,000,000 | ..... 4,000,000 | ..... 3,964,000 | ..... 3,975,539 | ..o | 24461 | | 24461 | | 4,000,000 | oo s [0 [ 88,800 |07/19/2026.
43132R AE 1 |HLDN 2013-1A B2 CLO MEZ 4.65 01/17/2026................. .. [ 04/17/2017. | MBS Paydown.........cocorvviinriiiniiinniinnies [ covenniiinniiisseiins | oo 8,000,000 | ... 8,000,000 | ... 8,000,000 | .....8,000,000 | ...oooivveuans | covmrrremirirannns [ rermrenniiens | eevienriinenn0 [ | e 8,000,000 01/17/2026.
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036. .. [ 06/25/2017. | MBS PaydOown.........ccoorvverevinriiinneiienies. [ covieeeiiseesissniins | oo 314,505 266,936 | ........309,444 | ..o | oo AT0 | | e A ATO0 || 314,505 01/25/2036.
43710K  AC 0 |HEAT 2007-2 2A2 SEQ FLT 07/25/2037. .. || 06/25/2017. | MBS Paydown...........ccccooumvivmmmiiinniiiinniins | wonae 693,184 413,600 | .......601,315 | oo | 200 34,929 | | 34929 | | 693,184 07/25/2037.
43710M AA 0 |RFMS22007-HSA1 A SEQ FLT 02/25/2037.................... .. | 06/25/2017. | MBS Paydown............ccocevemeeemnceeinniiiennes | e 20,769 | .........20,769 | .......... 14,279 | 13,852 | e | e 1,897 | i | 1,597 [ | e 20,769 02/25/2037.
437303 AA 8 |HPA2016-2 AABS SSNR FLT 10/17/2033. .| 06/17/2017. | MBS Paydown...........ccovrvemiineiiierinriiniiinns [ e | v 349,389 346,704 | ........ . IV 349,389 | ... o L0 | 10/17/2033.
43739E AP 2 |HMBT 2005-1 A1 SEQ SSNR FLT 03/25/2035... <. || 06/25/2017. | MBS Paydown............cccocmrvvermmrerncrininins | o 227,316 207,000 | oo e | e - 0 [ 03/25/2035.
43739E  CL 9 |HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037................. .. [ 06/25/2017. | MBS PaydOown.........coocrevererineeiieniiienies [ cevieneiineeiiinnniins | cvviieeens 49,823 | .........49,823 | ......... A1,326 | oo [ e | e TOT s [ 70T | | 04/25/2037.
43739E  CL 9 |HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037... .. | 06/25/2017. | Pass-Through LOSS............ccocvvirviinnniinnns [ coviineiienniisnniins | v 20,805 | ..o [ s B I o O 04/25/2037.
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036. .. [ 06/25/2017. | MBS Paydown.........cc.ccvvereeeimeiiieniienies [ coveneeisnesiineins | e 1,547,713 | ..... 1,547,713 | ... 1,353,625 | ... 1,370,616 | ..oooovvvven | 81110 | | 81,110 | i | 1,547,713 12/25/2036.
437690 AX 8 |HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34.... .. | 06/25/2017. | MBS Paydown............ccoevvemmriennrienncinnnies [ o 208,898 | ........ 208,898 | ........ 181,741 | ........ 195,685 | ..ooovvvvvicnns | cereeeen 7,882 [ [ e 1,882 | i | e 208,898 07/25/2034.
44929F AJ 1 |ICG 2014-3A A1B CLO SSNR 3.32 01/25/2027 .. . | 05/30/2017. | Distribution . ......7,000,000 | .....7,000,000 ,888,700 | ....6,926,787 .....6,934,755 01/25/2027.
44983K  AF 1 |INGIM 2006-3A C CLO MEZ FLT 12/13/2020 04/16/2017. | MBS PaydOWN..........covveriverririeniiieniins | woerevisensinnnsinnns | ooeeee 1,640,000 | .....1,640,000 | .....1,594,900 | ..... 1,622,968 |....coovvvvvnr | w0 17,082 | i | 17,082 | i | 1,640,000 12/13/2020.
44984R  AB 4 |PRETSL4A A2 CDO SSNR FLT 06/24/2034.. .. | 06/24/2017. | MBS Paydown..........cccvvverrveerierernreneninnns | conne 3,204,697 | ....3,204,697 | .....2,952,327 | ..... 2,833,349 | .o | 200382,327 | s | 000 382,327 [ | 3,204,697 06/24/2034.
45112A  AA 5 [ICONX 2012-1A A ABS 4.229 01/25/2043.. .. | 04/25/2017. | MBS Paydown............ccocevemmevemnneeinniiiecnes | oo cer 131,852 131,852 01/25/2043.
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034 .| 06/25/2017. | MBS Paydown..........cccovvemrvniiiverirmrininienns | covee 59,431 09/25/2034.
45254N KX 4 |IMM 2004-9 1A1 SEQ SSNR FLT 01/25/2035.... .. [ 06/25/2017. | MBS PaydOown..........c.corvveiriinriinniiinins [ coveneiinniiinniins | cevevienenes 8,477 01/25/2035.
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035. .| 06/25/2017. | MBS Paydown..........couevvmeenereereerineinnne | cenne 226,271 04/25/2035.
45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035, .. | 06/25/2017. | MBS Paydown............cccovveemvemnneeinriiinnes | e 64,407 08/25/2035.
45254T TN 4 |IMSA 2006-1 2A1 SEQ FLT 5/25/36 .. | 06/25/2017. | MBS Paydown............ccocvvereeemncreinniiiinnes | e .3,587 05/25/2036.
453666 ZZ 5 |IMPACT SALES LLC L+700 12/30/2021. ...|.. | 06/30/2017. | Paydown RO (OO 12/30/2021.
453667 ZZ 3 |IMPACT SALES LLC DD L+700 12/30/2021.................... .. [ 03/31/2017. | Commitment FEe............covurvwverrevnrerinnnns [ e | eereerenen 23083 | oo [ oo | e [ e | oo 12/30/2021.
453667 ZZ 3 |IMPACT SALES LLC DD L+700 12/30/2021 .| 06/30/2017. | Paydown.........ccocovuierinriiniinniieiiresiecniens | e - L0 [ 12/30/2021.
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 woo |-+ [ 06/30/2017. | PaydOWN. ... [ e e ZB1,204 | [ || s | s | e | e o O 12/13/2018.
45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037.............. .. | 06/25/2017. | MBS Paydown............coocvvemmevemreririnniinennes | e 292,584 | ......292,584 | ........ 235,713 | .......239,652 | .ooovvvvenins | 214,208 | | 14,208 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35.. .| 06/25/2017. | MBS Paydown..........cccovvemrvniriverirnrineninnns | covee 327,736 .237,959 ..25,778 02/25/2035.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35.. woo| - | 06/25/2017. | PasS-TRIOUGN LOSS...........vveeureeemeiiineiins | corevieneiisnniiinnies [ coveeeiieceienenes 02/25/2035.
45660L DB 2 |INDX 2005-AR1 1A1 SEQ SNR FLT 03/25/2035.............. .. | 06/25/2017. | MBS Paydown..........cccrevivnvemniernnrneirennns [ eves 03/25/2035.
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.. .. | 05/25/2017. | Pass-Through LOSS............cccocvwimmviiinmiinnns [ covvinniianniiinniinns N 06/25/2035.
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35.. .. | 06/25/2017. | MBS Paydown............cooceveemeeemreiirinniinennes | e . 1423 06/25/2035.
45660L V9 7 |INDX 2005-AR31 1A1 SEQ SSNR FLT 01/25/36.............. .. [ 06/25/2017. | MBS Paydown............ccocvveinriinnniinnniinnnins [ eovvsneiisnniisnniins | eeveennn 90,497 | L) 90,497 01/25/2036.
45660L V9 7 |INDX 2005-AR31 1A1 SEQ SSNR FLT 01/25/36 .. | 06/25/2017. | Pass-Through LOSS.............ccocvuereuimmeiiinns [ covieneiimneeisiniins | e | coieneees 47,162 01/25/2036.
45660N  SJ 5 |RAST 2003-A7 A12 PT TAC 5.50 07/25/2033.... .| 06/25/2017. | MBS Paydown...........c..ouevvermrvemerrineniirnnns | conee 53,121 53,121 07/25/2033.
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45660N 8 | RAST 2004-R2 A3 Z 5.50 08/25/2034 RE. MBS Paydown.........cccvvemviniinerverinninnns [ eevrvivnnisenveninnes | e 160,322 | i 160,322 | ........ 167,737 | ........ 167,321 | o | e (5,747) | coovvvevrervnnn [ v (5,747) [ covvvvrvvns | v 160,322 | oo | e | v [ 3,429 | 08/25/2034. | 3FM.
45660N 1 | INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34. MBS Paydown...........c..cooevummmrvmncivicciiiens | cenee v 40,518 | L 40,518 | .........33,225 | ........33,523 | .o | e 1,680 10/25/2034.
456618 4 | INDX 2006-AR8 A3A SEQ SSNR FLT 07/25/46.. MBS PaydOWN...........coveivirrrinriinineiiene | cereiiesesissssinenees | covreieend 65,902 | .......... 65,902 07/25/2046.
456618 AF 4 |INDX 2006-AR8 A3A SEQ SSNR FLT 07/25/46.. e Pass-THrough LOSS...........ccoouriuinmririnniins | corvveneienniiinnies [ covissiiiensiisnenns . 2,436 07/25/2046.
45661X AB 8 |INDX 2006-AR13 A2 SEQ SSNR FLT 07-25-36............... . MBS Paydown...........cc.ourvvemmmvimneinneinens | conevvenerieneesennnes | ceneeenn213,709 | i 213,709 07/25/2036.
46184# AA 5 | INVISION DIV LIBOR+900 6/30/2020.. Paydown........cccocvininrieininicnninns | e | 43,750 | i 43,750 06/30/2020.
462651 AA 8 |IRACORE INTL IN 9.50 06/01/2018 Exchanged..........c.coorvvmervinnneineneiieceiriens | e cerr488,040 | L 1,000,000 | ..... 1,000,000 | ........ 515,000 | ..ooveeriis [ oo 06/01/2018.
46615P AE 4 |JFIN 2007-1A C CLO MEZ FLT 07/20/2021. MBS Paydown..........ccouvumvicneiveniieriinienns | v 3,258,868 | ..... 3,258,868 | ... 3,157,028 | ..... 3,218,855 07/20/2021.
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.... MBS PaydOown...........cccoomvuimmiiinniinniiinns | coreieneiiieseinnnies | v 74,810 | .o 74810 | o TAT95 |l TABB9 | | 2T [ [ o7 | [ e 74,810 | oo | e | cevvvieneeennd0 | e 1,179 | 12/15/2048.
46616M AB 6 |HENDR 2010-3A B ABS 6.85 12/15/2050.... MBS Paydown..........ccoeermeenerierieeeneeinee | conne 28,878 12/15/2050.
46616P AA 1 |HENDR2011-1A A ABS 4.70 10/15/2056 MBS Paydown...........c.ccoovummmiiinniiinniiinns | e 112,864 . 10/15/2056.
46616Q AA 9 |HENDR 2011-2A A ABS 4.94 09/15/56.... MBS Paydown..........ceeeevreerieriereneninee | conne 97,679 | .......97,679 | ......... 97,623 | ......... 97,613 | oo | v | i | i@ | | s 97,679 09/15/2056.
46616V AA 8 |HENDR 2012-1A A ABS 4.21 02/16/2065 MBS Paydown..........ccurvemiierieriniiiniicnns [ e | v 68,572 | ........68,572 | .......... 68,557 | .......... 69,033 | ..oovverieens [ rvrrienieenn0 s 0 | | 68,572 02/16/2065.
46617A  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065 MBS Paydown..........cceueeerenerierieeesennnes | cenne 97,279 | ....97,279 | ... 96,304 | ......... 96,327 | oo | vverieeenn T2 | i | e T2 | i | s 97,279 09/15/2065.
46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067.... MBS Paydown...........c..cooevwemrevirmmeerieniiiens | cenes 113,559 | ........ 113,559 | ....... 113,480 | ........ 113,488 | oo | e (B) | e [ eereiierieeana(B) [ o | e 113,559 04/15/2067.
46617J AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062 MBS Paydown.............ccouvummmiiinnniiieniiinns | e 121,355 | ........121,355 | ........121,326 121,327 121,355 03/15/2062.
46617L AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41.... MBS Paydown..........cceueeveenerreriresesennee | cenne 208,161 | ........ 208,161 | ........ 207,993 | ........ 207,988 | ..o | o3 [ [ e 36 | | e 208,161 01/17/2073.
46617T AA 2 |HENDR 2014-1A A ABS SNR 3.96 03/15/2063.... MBS Paydown.........ceverriernnineirernnineiinnes | veverneirennensnennnen | o 144137 | i 144137 | ........ 144,056 | ........ 144,060 | ..o | e | | e8| 144,137 03/15/2063.
46618A AA 2 |HENDR2014-2A A ABS 3.6101/17/2073 MBS Paydown...........cc.cooevwmmvvmineiinneinens | corevreneeisneiinnnees | ceneeen 186,670 | Lo 186,670 | ........ 187,728 | ........ 187,746 | oo | e 9) | e [ eeeriieerieeenn(9) e | 186,670 01/17/2073.
46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077.... MBS Paydown...........cccourvvemmevemmniinereinens | cervvrerevirsneinnennes | eereenn 185,107 | i 185,107 | ........ 184,546 | ........ 184,564 | ..o | e B s [ e (B1) e | 185,107 06/15/2077.
46618L AA 8 |HENDR 2015-1A A ABS SSNR 3.26 09/15/2072. MBS Paydown.............ccoovvimmmiiinnniiiiniiinns | e 406,392 410,040 09/15/2072.
46619R  AA 4 |HENDR 2015-2A A ABS SSNR 3.87 03/15/2058, MBS Paydown...........cc.coovvvmmrrvmnniinnniiinns | cerevreneirenniinenies | ceeeennn83,849 | 1.........83,849 | .........83,978 | .......... 83,969 | ...oovvveverns | v (16) | o | e (16) i | s 83,849 03/15/2058.
46619X AA 1 |HENDR 2015-3A A ABS SSNR 4.08 03/17/70 MBS Paydown..........cccnrvenrineiverinriinienns | eovrrissrivernsninnns | cerreennn 78,054 | 100 78,054 | ... 77,986 | .......... 77,989 | oo [ v @) Lo [ @) [ | e 78,054 03/17/2070.
466247 L6 8 | JPMMT 2006-A2 [IB1 MEZ SEQ CSTR 08/25/34. MBS Paydown...........c..ccouvwvmmmvinnniinnniiinns | corvvvsneiisnniinnnies | coveeeenn 79,967 | 100 79,967 | ... 76,219 | i 76,776 | .o | eeeennn(2,852) | oo | e (2,852) [ o | s 79,967 08/25/2034.
466247 QP 1 | JPMMT 2005-A3 7CA1 SEQ SSNR FLT 06/25/35... MBS Paydown..........ccoovvevricniiieneriiniinns [ revnriesniienieniienns | 090,031 | 1000090,031 | .l .82,941 | L 82,549 | ..o | 263 [ | 263 | | 90,031 06/25/2035.
466247 RP 0 | JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035 . MBS PaydOown...........ccooumvvimmiinriiinniiiens | coveveseisneiinnies | cerveean 484,685 | .......484,685 | .......430,158 | ........ 433,654 | ..o | (3480 [ i [ eereeenn(3,480) | i | e 484,685 07/25/2035.
466247 UG 6 | JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035............. . MBS PaydOwN...........coomeuiiriiniiiinniiiiens | covevienenisnniisinnees | ceveins 106,749 | .......106,749 | ... 104,514 | oo [ | eeeeen(1,020) | v | e (1,020) | o | s 106,749 08/25/2035.
46625Y CV 3 |JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41 MBS PaydowN.........oveverrrernnreirernsinniienns | vereriseerensnsnnnnes | e 114,488 | 11000 114,488 | ........ 115,260 | ........ 114,488 | ..o | e | v | o0 [ | e 114,488 07/15/2041.
46626L FL 9 | JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035.. MBS Paydown...........cc.coovvummmeimnneiinneinnns | covevvennevenniinnnees | e 374,481 | ..374,481 | .......351,427 | ...... 364,412 | oo | B0 | |80 | | 374,481 05/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. MBS Paydown..........ccouvumvicniiierieriinienns | v LB4560 | [ 880 | s | 850 | | s 49,913 12/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. . Pass-Through LOSS..........cccocvurveimmriiineiins | corevieneiiisnienns 0 (4) 12/25/2035.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.................. . MBS Paydown...........cc.coovevemmevirmmeirieniiiens | cenes 20,950 20,944 | ... 15,009 | oo | e 213 | e [ e 213 | oo | e 20,950 03/25/2036.
46627M CU 9 | JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 Pass-Through LOSS............uveiniinerierinns [ e [ e | s 4,232 | o 4,232 | s 0 (1) 03/25/2036.
46627M CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.... MBS Paydown..............cooevwmmrvevmnnericniiiens | cenes 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36.... Pass-Through LOSS.........cceueiiiniinierinins | veveriniieiriniinsenes [ evveiseissesencins . 6,598 . . 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36.... MBS Paydown.............cccoovvmmmiiinnniiinniiinns | e 65,496 ECH/I L) | ORI I (3,295) | .. ..65,496 03/25/2036.
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... Book Value Adjustment...............cocccvveeriins | corvvrenevrmneirnnni | overiceeen 21,860 | o | o | cvemeeveneiienennns | ceenevneneinene | ceeen 107,877 | s | e 107,877 .| 05/25/2036.
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 Pass-Through Loss 11,258 .| 05/25/2036.
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... . Pass-THrough LOSS..........cccovervevemeermnnrnns | convereneernnnirnnnis | overeeeren 28,880 | s v | vemeeveneniennnnns | cevnvneneinnne | 0eeei 28,430 | v | oo 28,430 .| 05/25/2036. .
46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36................ . Pass-Through Loss...........cccccuriveienniivernns | revnrcnnivcrnnniinnns | eerieeeenn20,887 | i | v v | evvvveiinnieens | 2000 20,687 | i | e 20,687 05/25/2036. | 1FM...........




61°6030

Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current
Year's Total

F Other- Foreign Bond

0 Current Than- Exchang Interest /

r Unrealized Year's | Temporary e Book/Adjusted|  Foreign Stock Stated NAIC

ei Prior Year | Valuation | (Amortizatio | Impairment | Total Change | Change | Carrying Value| Exchange | Realized | Total Gain | Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted| Increase n)/ Recognize | inB./A.C.V. in at Disposal | Gain (Loss) | Gain (Loss) | (Loss)on | Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease)| Accretion d (11+12-13) |B.JA.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
46628K AC 4 |JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36. .. | 06/25/2017. | MBS Paydown..........cccrevrrerrermriersnrnserernns [ ever 51,652 | .......... 51,652 44,346 ..43,289 05/25/2036. | 1FM.
46628K AC 4 |JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36. .. | 06/25/2017. | Pass-Through LOSS.............ccoceumreunmeeinnns [ covnmerienniinsniins | ovemesesesseneinns | cvvenenes 10,514 05/25/2036. | 1FM.
46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36. .. [ 06/25/2017. | MBS Paydown.........cc.ouevvemrrvemnnrrneriinnnnes [ eevvnrevinnnrrnnnenns | cevenene 11,002 | s 11,002 06/25/2036. | 1FM.
46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36 .. | 06/25/2017. | Pass-Through LOSS.............ccccuvimvveniiinnns [ covereiiineiiinniins | v | coveeneiens 1,672 06/25/2036. | 1FM. .
46628V AH 9 |JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36................ .. | 06/25/2017. | Pass-Through LOSS.............ccocveereermmieiinns [ coviereiiinneiiinniins | oveeessenesieneinns | s 189,171 | oo | e 08/25/2036. | 1FM...........
46629H AB 2 | JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036.. .. | 06/25/2017. | MBS Paydown...........ccnrvemriverierinriinnicnns | eeveviseiivesieninnns | cvvvenns 161,978 | ........ 161,978 | ........ 128,368 | ........ 140,878 07/25/2036. | 1FM.
466300 AL 4 |JPMRR 2009-11 2A1 SEQ 6.0 11/26/36 .. | 06/26/2017. | MBS Paydown............ccoovweemvvemreeemnniiiennes | oo 292,673 | ........ 292,673 | ....... 300,813 | ........ 295,021 11/26/2036. | 1FM.
466308 AE 3 |JPALT 2008-R3 3A1 SEQ SSNR 1.8518 5/37RE .. | 06/26/2017. | MBS Paydown............cooevvemveernreenerirninnes | oo 81411 | oo 81411 | 73,677 05/26/2037. | 1FM.
46630G AN 5 | JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.. .. | 06/25/2017. | MBS Paydown............cccovveimmennneeinriininnes | e 21,696 07/25/2035. | 1FM.
46630 AE 9 |JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049 .. | 06/15/2017. | MBS Paydown............coocvverevemmeeirnnniinicnes | e 5,364,686 01/15/2049. | 1FM.
46630P AP 0 [JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/3 .. | 05/25/2017. | Pass-Through LoSS............cccocvvumviiinniiinns [ o .| 04/25/2037. | 1FM.
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.. .. | 06/25/2017. | MBS Paydown............ccocevemeeemnceeinniiiennes | e 04/25/2037. | 1FM.
46631B  AJ 4 |JPMCC 2007-LD11 AM MEZ 5.7428 06/49 .| 06/15/2017. | MBS Paydown..........ccccovueevivniriverirnrinininns | v 06/15/2049. | 1FM.
46631N DT 3 | JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37. .. [ 06/25/2017. | MBS PaydOWN.........ccocurvverrerinniiieniiinees [ covieneeieeniinnnnins | cevevienensd 6,271 | .ccccooennnd 6,271 | oo 5324 | oo 5,204 | .o | v 1,353 | oo | v 1,353 08/25/2037. | 1FM.
46631N DT 3 |JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37 .. | 06/25/2017. | Pass-Through LOSS.............ccrvemreeernmerirnnns [ coveereiiineiienniins | e 430 | oo | e 08/25/2037. | 1FM.
46632H AD 3 |JPMCC 2007-LD12 A4 SEQ 5.882 02/15/2051.... .. [ 06/15/2017. | MBS Paydown............oovvvemriiinniinniiinnies [ coveneiisssiisnniins | v 18,021,121 |....18,021,121 | ....17,854,150 |....17,996,242 ....21,985 02/15/2051. | 1FM.
46632T AA 3 | JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.... .. | 06/27/2017. | MBS Paydown............ccoceveemevemrcreinniinennes | oo 698,408 | ........ 698,408 | ........ 562,210 | ........ 592,530 (41,630) | .. , 07/27/2037. | 1FM.
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036. .. | 06/26/2017. | MBS Paydown............ccoevvemmrivnnnicnnriiinnenes [ e 380,737 | ........ 380,737 | ........ 331,598 355,275 12,735 | v | e 12,735 380,737 06/26/2036. | 1FM.
46632Y AB 0 [JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36. .. | 06/26/2017. | Pass-Through LOSS.............ccocemreernmeeiinns [ coviererienniinnniins | e | cvenenes 57,845 | ..coooonuc 8,392 | .o 06/26/2036. | 1FM.
46632Y AC 8 |JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.... .. [ 06/26/2017. | MBS Paydown..........c.corvvereveimerirnnniinenies | cevreeevisnniirseniins | ceeeenn 183,268 | e 783,266 | ........ 685,358 ..(452,741) | .. 08/26/2037. | 1FM.
46632Y AD 6 |JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE.. .. | 06/26/2017. | Pass-Through Loss 34,884 86,727 | oo [ | (1,674)|.. .| 08/26/2037. | 1FM.
46633A  AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.. .| [ 06/26/2017. | MBS Paydown............oovvveemevemmnieieniinenies | cevveneiisneiisnninns | 191,339 | 1191,339 | L 03/26/2037. | 1FM.
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE.......... .. | 06/26/2017. | MBS Paydown.... 11/26/2036. | 1FM.
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE................ .. | 06/26/2017. | MBS Paydown.... 04/26/2035. | 1FM.
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE... .| 06/26/2017. | Pass-Through LOSS............ccccovrunricniiinniins [ covnriicniisiiiniens 04/26/2035. | 1FM.
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037.... .| .. [ 06/27/2017. | MBS Paydown..............ccccovmmmiemmmiiinniiians | cenes 112,644 02/27/2037. | 1FM. .
46633P AU 6 |JPMRR 2009-7 11A1 SEQ SSNR CSTR 09/36 RE.......... .. | 06/27/2017. | MBS Paydown............cooceveemeeemrceeinniininnes | e 99,437 09/27/2036. | 1FM...........
466348  BY 7 |JPMRR 2009-12 4A1 SEQ 5.75 12/26/35 .| 06/26/2017. | MBS Paydown..........cccovverrvniriverinrinininnns | covee 12/26/2035. | 1FM.
46634D AW 8 |JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37. .. | 06/26/2017. | MBS Paydown............cccoveeemveemnreemnciiecnes [ oo 04/26/2037. | 1FM.
46634D AX 6 |JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37... .| 06/26/2017. | Pass-Through LOSS...........ccccovrirricniinniins [ covnriicniinsiiniiens . 04/26/2037. | 1FM.
46634F AZ 6 |JPMRR 2010-2 3A6 NAS EX 6.00 07/26/2036 .. | 03/26/2017. | MBS Paydown............ccccovemveemnmieinriiiinnes | e v 16,873 | 16,873 15,155 | 15,847 | | 1,979 21,979 | .16,873 L0 ..445 | 07/26/2036. | 1FM.
46634F BA 0 |JPMRR 2010-2 3A7 NAS EX 6.00 7/26/2036................... .. | 06/26/2017. | MBS PaydOown.........c..corvvereviirrrinnniiienies [ cevieesiisnesinsniins | cevieees 761,693 | ........ 761,693 | ........ 619,598 | ........ 737,336 | oo | v 12,858 | ..o | e 12,858 | .ovvevecies | s 761,693 | ..o [ o | e 0. 18,669 | 07/26/2036.
46634V AA 6 |JPMCC 2010-RR1 JPA SEQ CSTR 06/20/49 .. | 04/20/2017. [ MBS PaydOwn..........cocrvvrernirneerernninrenninns | ervrinriennerinnnenes | connes 419,991 | ... 419,991 | ... 463,171 | ........ 421,051 (283) (V2:5) 1 N I 419,991 | i [ e | a0 | e 9,310 | 06/20/2049.
46634V BG 2 |JPMCC 2010-RR1 WBB SEQ CSTR 06/2049 RE.... .. | 04/20/2017. | MBS Paydown.........ccccvveeermeeernmeeneeennnees | ceees 8,226,334 | ..... 8,226,334 | ..... 8,155,639 | .....8,195,897 32,522 | oo | 8,226,334 06/20/2049.
466358 AJ 0 |JPMRR 2010-7 1A9 SEQ SSNR CSTR 3/26/2039... .| 06/26/2017. | MBS Paydown...........cccocueeviiniriverinriiniinns | covae 973,845 | ........ 973,845 | ........ 957,818 | ... 965,447 | ..oovvviviins | 8,406 | i | 8,406 [ | 973,845 03/26/2039.
46636V AC 0 [JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046 .. | 06/15/2017. | MBS Paydown............cccocwvemmiennniennniiinnies | e w024 | 4,024 | ............ 4,064 | ... 4041 | | e (2) | | e (28) | 4,024 08/15/2046.
46637D AA 3 |JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE.... .. [ 06/26/2017. | MBS PaydOown.........ccoorvverrrirriiinriiienies [ ceviereiisnesinsneins | oo 538,642 | ....... 538,642 | ........ 500,263 | ........ 515,062 | ..covveverii | e (6,334) | ..o [ eereeeenn(8,334) | o | e 538,642 06/26/2035.
46637D AC 9 |JPMRR 2012-1 2A1 SEQ SSNR 3.25 05/47 RE .. | 06/26/2017. | MBS Paydown............cccooveemmiinnnieinnniiiinies [ o ,105,579 | .....1,105,579 1,028,188 072,930 38,583 .1,105,579 05/26/2047.
46645A AB 7 |JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE... |- [ 06/25/2017. | MBS PaydOWN............oooorrirriiriniiiiniiiens | coveviecesienniisenies | ceveeend 428,159 | ........ 428,159 | ........ 392,300 | ........ 397,056 | ..ooovoeriis | e 3,352 | oo | 3,352 | e | s 428,159 06/26/2047. .
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47................ .. | 06/25/2017. | MBS PaydOwn..........ccovveernimneererniinnennines | ovviseirsninerinnnenes | e 342177 | ... 342177 | e 313,343 | ... 252,183 | .o | v 21,632 | oo | 21,632 | | s 342,177 06/25/2047. | 1FM...........
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472321 AA 6 | JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035 .| 06/26/2017. | MBS Paydown.... et | e | e 163,181 | ........ 163,181 | ........ 125,063 | ........ 140,195 | oo | e 14,386 | ..ooovovrcrecne | e 14,386 | .o | e 163,181 0] 4,896 | 10/25/2035. [ 1FM.
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37... .. | 06/26/2017. | MBS Paydown.... ST O 355,923 | ........ 355,923 | ........ 307,608 | ........ 338,680 8,517 8,517 | oo | e 355,923 | ... 0 | 4,799 |01/25/2037. | 1FM.
472321 AG 3 |JMAC 2008-R2 1A3 MEZ CSTR 10/25/35 .| 06/26/2017. | Pass-Through LOSS............ccccourunmicniinniins [ covmriiiniissiiniens s | e 155,408 | i . 0 10/25/2035. | 1FM.
472321  AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039.... .. | 06/26/2017. | MBS Paydown............cccccveemrvmnneeinniiiinnes | e . - . L0 01/25/2039. | 1FM. .
472321  AK 4 | JMAC 2008-R2 3A2 SUB CSTR 01/25/39........c.coouvvernne .. | 06/26/2017. | Pass-Through LOSS..........c..ccvuereurnmeiiinns [ coviereiiineeinsniins | overeeiiesesseseinns | cvveeeees 19 | 01/25/2039. | 1FM...........
472321 AN 8 | JMAC 2008-R2 2A4 SEQ CSTR 01/25/37... .. 06/26/2017. | Pass-Through LOSS..........ccererermmrnmmnmneines [ oreersnsenersninennns | 160 | . , e . . B LB 01/25/2037. | 1FM.
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036 .. | 06/20/2017. | MBS Paydown............ccoceveemevemncieinniinennes | o crrrnn383,662 | ... 383,662 | ........ 353,269 03/20/2036. | 1FM.
47232A  AD 0 |JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036.... .. | 06/25/2017. | MBS Paydown...........ccovuvnrirniiieriniiiniiinns [ eovessisniicsiieniinns | v 540,903 | ........ 540,903 | ........ 518,760 06/25/2036. | 1FM.
47232A  AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.... .. | 06/25/2017. | MBS Paydown.... ST PO 289,997 | ........ 289,997 05/25/2037. | 1FM.
47232A  AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.... .. | 06/25/2017. | Pass-Through LOSS.............cccovemereeermmririnns | ceves 8,733 .| 05/25/2037. | 1FM.
47232A AN 8 |JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036. .. | 06/20/2017. | Pass-Through Loss .| 03/20/2036. | 1FM.
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE.. .. | 06/21/2017. | Pass-Through LOSS.............ccocverervermmeerinns [ ceves 2,650 .| 06/21/2037. | 1FM.
47232D  AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36 .. | 06/26/2017. | MBS Paydown............ccoovvemmmieinnnicnnriiinnenes [ e cer 155,346 | L 155,346 09/26/2036. | 1FM.
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36 .. | 06/26/2017. | Pass-Through LOSS.............ccccewvereeremeirnnns [ covierriiinniiinnninns e | e 11,265 09/26/2036. | 1FM.
47232D AN 2 |JMAC 2009-R5 3A2 SUB SSUP CSTR 1/26/2047... .. | 06/26/2017. | MBS Paydown............coocvveemeeemreiernnniiiennes | e 208,966 | ........ 208,966 | . 01/26/2047. | 1FM.
47232D  AS 1 |JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47... .. | 06/26/2017. | Pass-Through Loss 02,072 |.. .| 01/26/2047. | 1FM.
47232D AU 6 |JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36... .. | 06/26/2017. | MBS Paydown............ccooeweemeeemrciinniiiennes | oo 230,475 | ....... 230,475 09/26/2036. | 1FM.
47232D AV 4 |JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... .| 04/26/2017. | Pass-Through LOSS..........ccceeemrereernrinerinnns v v . 23,951 09/26/2036. | 1FM.
47232D  AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36... .. [ 06/26/2017. [ MBS Paydown..........c.orvverreriinreiinceiiinies [ covieeesisnninnniins | cevieees 123,772 01/26/2036. | 1FM.
47232D BC 5 |JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37... .. | 06/26/2017. | MBS Paydown............coovvvemvverrrienenirieenes | ceves 111,526 02/26/2037. | 1FM.
47232D BG 6 |JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/3 .. | 06/26/2017. | Pass-Through Loss .| 02/26/2037. | 6FM.
47232D BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36... .. | 06/26/2017. | MBS Paydown............ccoceveemevemreeeinniiieenes | e 39,605 09/26/2036. | 1FM.
47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36... .. | 06/26/2017. | Pass-Through LOSS..........ccceemrenvmminerinnns [ ovrnrrmnverisinnnes [ 09/26/2036. | 1FM.
47232D BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37... .. | 06/26/2017. | MBS Paydown............ccccoveemrvemnmeeinriiiinnns | e 90,491 07/26/2037. | 1FM.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37... .. | 06/26/2017. | Pass-Through LOSS............cccecunriverinniies | covnniiieiiinniiniinns [ e 07/26/2037. | 1FM.
47232D BW 1 |JMAC 2009-R5 9A2 SUB SSUP CSTR 6/26/37... .. | 04/26/2017. | MBS Paydown............ccccveeemveeenmeinriininies | e 51,501 06/26/2037. | 1FM. .
47232D BX 9 |JMAC 2009-R5 9A3 SUB SSUP CSTR 6/26/37................ .. | 06/26/2017. | MBS Paydown............coovvveereveencrinnirienies [ cevveneirennivsnnins | cveeenn 106,580 | oo 106,580 06/26/2037. | 1FM...........
47232D BZ 4 |JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37 .. 06/26/2017. | Pass-Through LOSS..........ccereeemmrnmrnmneines [ overerssneineenineinns e | e 4,670 06/26/2037. | 1FM.
47232D CB 6 |JMAC 2009-R5 10A2 SUB SSUP CSTR 2/26/47 .. | 06/26/2017. | MBS Paydown............cccoveeemveemnreemnciiecnes [ oo v 188,669 | ..o 188,669 02/26/2047. | 1FM.
47232D CE 0 |JMAC 2009-R5 10A5 SUB SSUP CSTR 2/26/47 .| 06/26/2017. | Pass-Through LOSS...........ccccovrirricniinniins [ covnriicniinsiiniiens [RUTTRRTON I 167,417 02/26/2047. | 1FM.
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36 .. [ 06/21/2017. | MBS Paydown............ccovvvmmvieinniisnniiinnies [ cevveneivsnniisnnins | e 217,400 | i 217,400 05/21/2036. | 1FM. .
47232D CP 5 |JMAC 2009-R5 12A2 SUB SSUP CSTR 12/26/36............ .. | 04/26/2017. | MBS Paydown..........c.oovvverevemnneiinniiienies [ covrnrervenenrsnninns | cereerenen8,582 | i 8,582 12/26/2036. | 1FM...........
47232D CQ 3 |JMAC 2009-R5 12A3 SUB SSUP CSTR 12/26/36... .. [ 06/26/2017. | MBS Paydown.........ccocevvermmremmnrinenrinnnnes. | eovvneernnnnnnnsnnnns | cerrnen 10,172 | s 17,172 12/26/2036. | 1FM.
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36... .. | 05/26/2017. | Pass-Through LOSS.............ccocvemreernrriiinns [ coveereeienniiinieins | e 116 12/26/2036. | 1FM.
47232D CV 2 |JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47 .. [ 06/26/2017. | MBS PaydOowN.........ccooumvverrvierriinniiienies | o | e 132,708 | ........ 132,708 04/26/2047. | 1FM.
47232D  CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47 .. | 06/26/2017. | Pass-Through LOSS............cccocvuirviiinriiinns [ covineiiinniisnniins | v . 29,384 04/26/2047. | 1FM.
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37 .. | 06/26/2017. | MBS Paydown............coocevemmevemreiirneniinennes [ e 233,829 06/26/2037. | 1FM.
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37. .. | 06/26/2017. | Pass-Through Loss 21,334 .| 06/26/2037. | 1FM.
47232D DD 1 |JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37 .. | 06/26/2017. | MBS Paydown............ccooevemmveemrceemnniinienes | oo 353,949 08/26/2037. | 1FM. .
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37.............. .. 06/26/2017. | Pass-Through LOSS..........ccccevmreneermrinerinnns | v | v . 26,402 08/26/2037. | 1FM...........
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47232D DG 4 |JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37. .. 06/26/2017. [ MBS PaydOwn..........cccrvvrrernirneerernninrinninns | eovrisrisnsnerinnnnnes | connes 413,883 | ........ 413,883 | ........ 411,279 | 810,220 | oo | 283 | | 283 [ | 13,883 | i | e | i [ 12,119 | 08/26/2037. | 1FM.
47232D DN 9 |JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37 .. | 05/26/2017. | MBS Paydown.... SESOTOUSTRSSOSOURN OPUURRURTSORRSPUTE DU BV 08/26/2037. | 1FM.
47232D DN 9 |JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37 .. | 06/26/2017. | Pass-Through LOSS.............cevvereemmrriirnnns [ covemreiiinieiieiiins | vereisnneeeenenenns . 28,383 08/26/2037. | 1FM.
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35. ... 1 06/26/2017. | MBS Paydown............ccccowemmeveimmreiiniiinnies | e 591,512 | ....... 591,512 09/26/2035. | 1FM. .
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35.............. .. | 06/26/2017. | Pass-Through LOSS..............cocveemveimmeiirinns [ covirereiinneiiiisniins | overessenesseneinns | s 111,480 09/26/2035. | 1FM...........
47232D DX 7 |JMAC 2009-R5 18A3 SUB SSUP CSTR 4/37.. .. | 06/26/2017. | MBS Paydown..........ccccovverrvniiirerirnrininiinns | covee 206,341 | ........ 206,341 04/26/2037. | 1FM.
47232D EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.. .. | 06/26/2017. | Pass-Through LOSS.............ccorvureemmeiiinns [ coviereiiineiiiisiiins | e 107 04/26/2037. | 1FM.
47232D EF 5 |JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37 .. | 06/26/2017. | MBS Paydown...........c.cocucnvvvericriniiiinicnns | revnnicnniienieniinnns | cereeen 78,720 | i 78,720 | .......... 25128 | ........ 77,942 | oo | 590 [ s | 890 | i | e 78,720 06/26/2037. | 1FM.
47232D EG 3 |JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37 .. | 06/26/2017. | MBS Paydown.... SR PO crn310,328 | L 310,328 | ........ 310,328 | ........ 309,530 |.... 880 | | e 880 | | 310,328 02/26/2037. | 1FM.
47232D EL 2 |JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37 .. | 06/26/2017. | Pass-Through LOSS.............cccveereeimmiiiiinns [ coviemeiiineiiiniiins | overeiieresieseins | coveeveennees (898) | covveveeviieriiis . . 1 02/26/2037. | 1FM.
47232D EM 0 |JMAC 2009-R5 21A1 SEQ SSNR CSTR 5/26/37. .. | 12/26/2016. | MBS Paydown............ccccovemmieimnniinnciininies [ e 2 2 2 05/26/2037. | 1FM.
47232D EQ 1 |JMAC 2009-R5 21A2 SUB SSUP CSTR 5/26/37 .. | 06/26/2017. | MBS Paydown.... ST SRROUR ORI ISP 125,553 | ........ 125,553 | .......... 76,753 21,046) | .. 05/26/2037. | 1FM.
47232D EV 0 |JMAC 2009-R5 22A2 SUB SSUP CSTR 8/26/37 .. | 06/26/2017. | MBS Paydown.........c..ouevvermrrererrenereiienees | ceves v 457,548 | 457,548 | ........ 255944 | ... 61,899 08/26/2037. | 1FM.
47232D  EY 4 |JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37 .. | 06/26/2017. | Pass-Through LOSS.............ccccewvereeremeirnnns [ covierriiinniiinnninns e | e 12191 | o TT% | 08/26/2037. | 1FM.
47232D FC 1 |JMAC 2009-R5 23A2 SUB SSUP CSTR 11/26/36... .. [ 06/26/2017. | MBS Paydown............coovvveereveererrnnniiienies [ cevveneirennirnnninns | ceeeer489,352 | o 489,352 | ....... 489,352 | ........ 456,854 11/26/2036. | 1FM.
47232D  FJ 6 |JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36 .. | 06/26/2017. | MBS Paydown............cccooweemmieinnniiinniiinnies [ o 13,799 12/26/2036. | 1FM.
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37 .. | 06/26/2017. | Pass-Through LOSS.............ccocvwververemeirnnns [ coviereiiineeieeniinns ST IOV (243) 7 06/26/2037. | 1FM.
47232Q AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE .. 06/26/2017. [ MBS PaydOwn..........crvvvirnrrnierernrinnennines | eonrineieninerinnnines | cvnris 462,328 | ....... 462,328 | ........ 449,997 | ........ 425574 | oo | e (4,562) 11/26/2037. | 1FM.
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37... .. | 06/26/2017. | MBS Paydown............cccovweemveemrmeennciiecnns | oo 26,489 | .. 26,489 26,489 | .......... 26,129 29 02/26/2037. | 1FM.
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37.... .. | 06/26/2017. | Pass-Through Loss 02/26/2037. | 1FM.
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37 .. | 02/26/2017. | MBS Paydown.... 02/26/2037. | 1FM.
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37..... .. | 02/26/2017. | Pass-Through Loss . | . .0 02/26/2037. | 1FM.
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.... .. | 06/26/2017. | MBS Paydown.............. , s , R X . o 37, L0 . 02/26/2037. | 1FM.
47232V AJ 1 |JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37.... .. | 06/26/2017. | Pass-Through Loss .0 02/26/2037. | 1FM.
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37..... .. | 02/26/2017. | MBS Paydown.............. . e . . . 02/26/2037. | 1FM.
47232V AK 8 |JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37..... .. | 02/26/2017. | Pass-Through Loss . - . . . . e . . 02/26/2037. | 1FM. .
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37................ .. | 06/26/2017. | MBS Paydown.............. , 07/26/2037. | 1FM...........
47232V AP 7 |JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37.... .. | 06/26/2017. | Pass-Through Loss I . L0 .| 07/26/2037. | 1FM.
47232V AQ 5 |JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37..... .. | 02/26/2017. | MBS Paydown.............. ) ) X . e . . e , .0 .| 07/26/2037. | 1FM.
47232V AQ 5 |JMAC 2009-R4 3A5 MEZ SSUP 6.25 07/26/37.... .. | 02/26/2017. | Pass-Through Loss . . . N -0)]. 07/26/2037. | 1FM.
47232V AR 3 |JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36.... .| .. | 06/26/2017.| MBS Paydown.............. , ) — . , . , . 83, L0 , 09/26/2036. | 1FM. .
47232V AU 6 |JMAC 2009-R4 4A4 SUB SSUP 6.00 09/26/36................. .. | 06/26/2017. | Pass-Through Loss 09/26/2036. | 1FM...........
47232V AV 4 |JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.... .. | 09/26/2016. | MBS Paydown.............. . . , . X . .0 .| 09/26/2036. | 6FM.
47232V AV 4 |JMAC 2009-R4 4A5 MEZ SSUP 6.00 09/26/36.... .. | 09/26/2016. | Pass-Through Loss . . . .0 .| 09/26/2036. | 6FM.
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35... .. | 06/26/2017. | MBS Paydown.............. . . . . . e L0 09/26/2035. | 1FM.
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35. .. | 06/26/2017. | Pass-Through Loss . . . .0 09/26/2035. | 6FM.
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.... .. | 06/26/2017. | MBS Paydown.............. .7 . . . . - L0 09/26/2035. | 1FM.
47232V BE 1 |JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35 .. | 06/26/2017. | Pass-Through Loss . . . . . . . .| 09/26/2035. | 1FM.
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36.... .| 06/26/2017. | MBS Paydown.............. S ! X cerennn88, e . . B I L0 11/26/2036. | 1FM.




Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

22’5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current
Year's Total

F Other- Foreign Bond

0 Current Than- Exchang Interest /

r Unrealized Year's | Temporary e Book/Adjusted|  Foreign Stock Stated NAIC

ei Prior Year | Valuation | (Amortizatio | Impairment | Total Change | Change | Carrying Value| Exchange | Realized | Total Gain | Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted| Increase n)/ Recognize | inB./A.C.V. in at Disposal | Gain (Loss) | Gain (Loss) | (Loss)on | Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease)| Accretion d (11+12-13) |B.JA.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.... .. | 06/26/2017. [ Pass-Through LOSS..........ccceeemrenvrmminerinnins [ ovrinrrnnnerisineines v . 3,658 | ..cocvnee. 1,527 | v, ...0 11/26/2036. | 1FM.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37. .. | 06/26/2017. | MBS Paydown............cccoeweemveemrneemnciiccnns [ oo L0 11/26/2037. [ 1FM.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37 .| 06/26/2017. | Pass-Through Loss...........cccccuriveriinciieninns [ rvvmricnniienieniinnns e [ oo 17,783 | it 245 | s [ e [ |0 | i | 12,821 | [ (12,821) | e (12,821) | .. 11/26/2037. [ 1FM.
47232V CA 8 |JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36 .. | 06/26/2017. | MBS Paydown............cccccveemrvmnneeinniiiinnes | e 07/26/2036. | 1FM. .
47232V CE 0 |JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36.............. .. | 06/26/2017. | Pass-Through LOSS............ccocvevereereneerinns [ covvererrnneninnninns | overeenenesssnennns | evereeeen 18,356 | 12,831 | s e [ e (0) [ e 07/26/2036. | 1FM...........
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37... .. | 06/26/2017. | MBS Paydown..........ccccovverrvniiirerirnrininiinns | covee 66,376 | .......... 66,376 | .......... 66,376 | .......... 65,669 | ...ovvivieiens | i 305 | 04/26/2037. | 1FM.
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35.. .. | 06/26/2017. | MBS Paydown.... e | e | e 121,954 | 121,954 | ... 121,759 11/26/2035. | 1FM.
47232V CP 5 |JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35.. .| 06/26/2017. | Pass-Through LOSS............cccourinricniiinniiins [ covnriicniinniiniiens [EUSURURTRORTIN IR 30,755 | .......... 20,537 11/26/2035. | 1FM.
47232V CR 1 |JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36.. .. [ 06/26/2017. | MBS Paydown............ccoovwermveenniinnniiinnies [ covveneivsnniisnnins | e 101,816 | 101,816 05/26/2036. | 1FM.
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36.. .. | 06/26/2017. | Pass-Through LOSS.............ccocvumreurmreiininns [ coviereiiineeieeniins | overesienesieneines | evoeeeees 24,739 05/26/2036. | 1FM.
47232V CV 2 |JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36.. .. | 04/26/2017. | MBS Paydown............cccoowemmiinnniinnniiinnies [ e 88,723 88,723 11/26/2036. | 1FM.
47232V DB 5 |JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36.. .. | 06/26/2017. | Pass-Through LOSS.............ccocveereeiemeiirinns [ coviereiisneiiiinniins | e . 20,076 11/26/2036. | 1FM.
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35.. .. | 06/26/2017. | MBS PaydOown.........ccocurvverrvierriseeiiienies | cevieesiinessinesiins | cevenees 249,951 | ........ 249,951 09/26/2035. | 1FM.
47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35.. .. | 06/26/2017. | Pass-Through LOSS.............ccocvemrverereeirinns [ coveemerienniiinnneins | e . 35,585 09/26/2035. | 1FM.
47232V DJ 8 |JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36.. .. [ 05/26/2017. | MBS PaydOowN.........cocrivererineeineniiienies | cevieneeiineeinssiins | cevvoeeeas 42,015 | ......... 42,015 04/26/2036. | 1FM.
47232V DM 1 |JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36.. .. | 04/26/2017. | Pass-Through LOSS............cccocvuiirviinnmiiinnns [ covisneiisnniissniiins | e . 9,343 .| 04/26/2036. | 1FM.
47232V DP 4 |JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36.. .. [ 06/26/2017. | MBS PaydOown.........ccocrvvererinciiinriiienies [ covieneiieneeinnniins | oo 549,802 | ........ 549,802 02/26/2036. | 1FM.
47232V DR 0 [JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36.. .. | 06/26/2017. | MBS Paydown..........ccrvvvrvremriernerneirernns [ eves e 128,799 | 128,799 | ........ 128,799 | ... (3,988) 04/26/2036. | 1FM.
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.. .. | 06/26/2017. | Pass-Through LOSS.............ccocvevmrevrereeinnes [ coveirniiisniinnniinns e | e 15,581 | ............ 8,157 | oo [ e [ e [ e 04/26/2036. | 1FM.
47232V DW 9 |JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36.. .. 1 01/26/2017. | MBS Paydown............coovvvemevemreieneriincnnes | oo 07/26/2036. | 1FM.
47232V DX 7 |JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36.. .. | 06/26/2017. | MBS Paydown............cccooveemmieimnnieisnniininies [ o 07/26/2036. | 1FM.
47232V DY 5 |JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36.. .. | 06/26/2017. | Pass-Through LOSS.............ccccvererveremmerenns | cenes 07/26/2036. | 1FM.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36.. .| 06/26/2017. | MBS Paydown..........cccovverrvnirirerirnrininienns | covee 03/26/2036. | 1FM.
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36.. .. | 06/26/2017. | Pass-Through LOSS............cccccvvurvireneriinns [ coveneiiinniiiisnienns 03/26/2036. | 1FM.
47232V ED 0 |JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37.. .. | 06/26/2017. | MBS Paydown............cooevvemeeemmeeenenirnennes | e 03/26/2037. | 1FM.
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.. .. | 06/26/2017. | Pass-Through LOSS.............cccccovumviveneiiinns [ coveveneiiienniiinnienns 03/26/2037. | 1FM. .
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37............... .. | 06/26/2017. | MBS Paydown............ccocvveemveemmceiinniineenes | oo 04/26/2037. | 1FM...........
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37 .. 06/26/2017. | Pass-Through LOSS..........ccereeemmrnmrnmneines [ overerssneineenineinns 04/26/2037. | 1FM.
47232V ET 5 |JMAC 2009-R4 23A4 SUB SSUP 5.75 01/26/36 .. | 06/26/2017. | MBS Paydown............cccoveeemveemnreemnciiecnes [ oo 01/26/2036. | 1FM.
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.... .| 06/26/2017. | Pass-Through LOSS...........ccccovrirricniinniins [ covnriicniinsiiniiens 01/26/2036. | 1FM.
47232V EX 6 |JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36.. .| .. | 06/26/2017. | MBS Paydown..............cccccummvvimmmiiiiiniiinns | cenee 02/26/2036. | 1FM. .
47232V FA 5 |JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36............... .. | 06/26/2017. | Pass-Through LOSS.............ccccvurereeermmeiirnnns [ coveimeiiireeieneiinns 02/26/2036. | 1FM...........
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... .. | 06/26/2017. | MBS Paydown..........cccovverrvnerirerirerinininnns | covee 01/26/2036. | 1FM.
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... .. | 06/26/2017. | Pass-Through LOSS.............ccocwermrevrmmmrranns [ ceves 01/26/2036. | 1FM.
47232V FH 0 |JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36.. .. | 06/26/2017. | MBS Paydown............ouevvermrvererieneriinnnnes | ceves 01/26/2036. | 1FM.
47232V FJ 6 |JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.... .. | 06/26/2017. | Pass-Through LOSS............cccocvwvmmviienniinnns [ covvenniianniinniinns 01/26/2036. | 1FM.
47232V FP 2 |JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36... .. [ 06/26/2017. | MBS Paydown.........c.orvvemereirnrirneniiiennes [ cevveneiireneisenninns | ceeeeenn 074,229 | 674,229 | ....... 436,813 | ........ 596,898 | ..o | w8549 | [ 6,549 | ..o | e 674,229 11/26/2036. | 1FM.
47232V FV 9 |JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/4 .. | 06/26/2017. | MBS Paydown............cccooveemmiinnnieinnniiiinies [ o . 52,546 | .......117,389 107,918 152,546 01/26/2047. | 1FM.
47232V FW 7 |JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.... .. | 06/26/2017. | MBS Paydown.... ST PO e 120,058 | e 120,058 | ....... 120,058 | ........ 118,267 | .... . oo | 836 [ | 120,058 07/26/2037. | 1FM. .
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37................ .. 06/26/2017. | Pass-Through LOSS..........ccccevmreneermrinerinnns | v | v . 9,869 2437 | o 7 [ TN I (24) 07/26/2037. | 1FM...........
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47232V GE 6 |JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.... .. 06/26/2017. | MBS PaydOwn..........ccrvvererrereninnisinnirerinns | overenrnerssnnnneninns | covernnn 48,435 | i 46,435 | ......... 46,435 02/26/2036. | 1FM.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.... .. | 06/26/2017. | Pass-Through LOSS.............ccocvumreenmeriinns [ covemeriennienniins | overesisnesseneins | cveneees 12,377 | oo 9,510 02/26/2036. | 1FM.
47232V GJ 5 |JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.... .. | 06/26/2017. | MBS Paydown............cooevvemveermneeenerirninnes | coves 203,665 | ........ 203,665 | ........ 200,987 03/26/2036. | 1FM.
47232V GM 8 |JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36.. .. | 06/26/2017. | Pass-Through LOSS.............cccccumirviiereiiiinns [ covineiienniiinniins | v 29,907 6,249 03/26/2036. | 1FM.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47............... .. | 06/26/2017. | Pass-Through LOSS..........c..cocvuereunnmeriinns [ covereiinneeininiins | covereesesesseseinns | cvoeneees 34,625 | ............ 2,774 01/26/2047.
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37... .. | 06/26/2017. | MBS Paydown..........cccnrvemrirerierinriiiricnns | ervveriseiivesieniinns | cvveenes 167,126 | ........ 167,126 | ........ 154,173 03/26/2037.
47233C  AA 1 |JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46 .. | 06/26/2017. | MBS Paydown............ccoovweemvvemreeemnniiiennes | oo 37,586 | .......... 37,586 | .......... 34,740 | oo 37,115 | | 889 | | 889 | | 37,586 08/26/2046.
47233D AA 9 |JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36.... .. | 06/26/2017. | MBS Paydown...........c.covvunrinniiieriiiiniinns [ eovvsnissivcsiinniines | v 547,491 | ....... 547,491 | ... 514,642 | .....547,491 | .o | reieeecd(554) [ s | e (B54) | i | 547,491 09/26/2036.
481165 AJ 7 |JOY GLOBAL INC 5.125 10/15/2021 .| 04/10/2017. | CONSENt FEE......orvvrvrrrererrieriericerreinins | cevne 20,000 |..... 10/15/2021.
48124X AC 1 |JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050... o [ 04/17/2017. | MBS Paydown.........coocrvverirerrineniiienees [ e | oo 4,248,480 | ... 4,248,480 | ... 3,918,205 | ....4,224,918 .(1,540,387) | .. 06/17/2050.
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.... .. | 04/25/2017. | MBS Paydown..........ccovvvrervermriersernnirernns [ eres 26,953 26,953 | . 21,832 ..(29,739) | .. 07/25/2029.
493268 BY 1 |KSLT 2004-A 2A2 ABS FLT 10/28/2041.. .. | 04/27/2017. | MBS Paydown.... SO TSTTRSOURN OPOORPOURTTORRPOOT ISP 277,711 | ... 207,711 | .. 259,486 16,667 . 10/28/2041.
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026.. ..| 06/13/2017. | BANC OF AMERICA SECURITIES........ccc.. | covveviverirnriinienns | e 2,873,970 | ..... 3,000,000 | ..... 2,987,970 | ..... 2,988,239 | ...ocvverivens | e84 | | 4684 | | 2,988,703 ..(114,733) 10/01/2026.
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026.. .. | 06/20/2017. | BANC OF AMERICA SECURITIES.... [ESTEURRRO 1,431,720 | ..... 1,500,000 | ..... 1,493,985 | ... 1,494,119 | i | o282 | | 282 | | 1,494,361 (62,641) 10/01/2026.
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026 .. 1 06/23/2017. | WELLS FARGO BROKERAGE SERV......... | coccosrevrireviricrirns | o 3,352,335 | ..... 3,500,000 3,485,965 | ..... 3,486,278 | ..o | e 580 | s | 580 [ | 3,486,859 ....(134,524) 10/01/2026.
50219) AB 6 |LSTRZ2015-9 A2 SEQ SNR FLT 10/01/2020. .. | 05/23/2017. | Distribution SRS I ,000,000 | .....5,000,000 | .....4,847,000 938,670 4,969,828 .30,172 10/01/2020.
50219P AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021... .. [ 05/01/2017. [ MBS PaydOown.........cc.crvverieineiiineeiienies [ covieeeiisneiinsniins | cevieees 106,823 | ........ 106,823 | ........ 104,158 | ........ 105,357 | ovveeerviene | eeereneendB99 | s | 899 [ | 106,823 01/01/2021.
50219P AA 4 |LSTRZ 2016-1 A1 SEQ SSNR FLT 01/01/2021... .. | 05/23/2017. | Distribution certere s [ s 3,255,549 | ... 3,255,549 | ..... 3174311 | ... 3,210,859 01/01/2021.
50543L AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042 .. [ 06/15/2017. [ MBS PaydOown.........ccocrvverreriinriiiineiienies [ covienesisseeinnniins | coveees 218,750 | ........ 218,750 | ........ 214,506 | ........ 214,537 01/15/2042.
515074 AA 0 |LANDMARK LEASING 6.20 10/01/2022 .. | 04/01/2017. | Sinking Fund Redemption.............cccccooevvees | ceves 355,866 | ........ 355,866 | ........ 360,974 | ........ 354,246 10/01/2022.
52518R BE 5 |LSSC 2002-GE1 A SEQ CSTR7/26/24... .. | 06/26/2017. | MBS Paydown............cccooveemmieimnnieisnniininies [ o ...4,367 .| 07/26/2024.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035. .. | 06/25/2017. | MBS Paydown.... ST PO 399,722 11/25/2035.
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035. .. | 06/25/2017. | Pass-Through LOSS............cccvrenrieniineiinns [ conrieniinniirenienns 11/25/2035.
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035 .. | 06/25/2017. | MBS Paydown............cccovveemvvennnieinriiiinnes | e 12/25/2035.
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035 .| 06/25/2017. | Pass-Through LOSS............cccovrinricniiinniiins [ covmriieniicnsiieiens 12/25/2035.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035. .|| 06/25/2017. | MBS Paydown............ccccouvvvemmeriinriiinnins | o <irrr 150,626 12/25/2035.
525221 GM 3 |LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036................ .. [ 06/25/2017. | MBS PaydOown..........coorvverrriineiiineiiienies [ covieeeiinneeinnniins | ceveees 762,375 | ........762,375 | ........650,163 | .......651,776 | ....cccceicie | 038,786 | o [ 000038786 | o | e 762,375 | .o [ e 02/25/2036.
525226 AB 0 |LXS 2006-18N A2A SEQ SNR FLT 12/25/2036... .. | 06/25/2017. | MBS Paydown..........cccovvrverivnnvrernninnernninns | onrnrrenneinnnnines | vvrrneeeenn 3,590 | i 9,590 |.. 3 3 8,038 12/25/2036.
52522G  AB 0 |LXS 2006-18N A2A SEQ SNR FLT 12/25/2036... .. | 06/25/2017. | Pass-Through LOSS.............ccocvemreeemeerinns [ covereiiimniiineiins | oveeesisenesinsennns | cevven (10,785) | ..oveeceeercevins [ vvreeeremeeieneiins | ceveeesenesiiene | coeeesieeesienens | oereseeeneinns | cevenneiienenss 0 B (10,785) 12/25/2036.
52523M  AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036.. .| 06/25/2017. | MBS Paydown..........ccccocuricnnicciiieninnienns [ ceveriennicsniiennnns | e 117,081 | i 117,051 | 070,699 | 175,937 | oo | eereenn(5,029) | o | i (5,029) | .oovveoeris | s 117,051 | ... 10/25/2036.
52523M AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036.. .. | 06/25/2017. | Pass-Through LOSS............cccocuvumiivenieiinns [ covveneiinniiisnniinns B I (1,324) | ... 10/25/2036.
525241 AL 9 |LXS2007-1 WF1 SEQ 7.00 01/25/2037...........cocvveeerneene .. | 05/25/2017. | MBS Paydown.........c..coovvvemmevemmrernenernenies [ cevremeivsnevrneninns | cevenenes 10,891 | 10000010,891 | it 7,056 | e ,741 | | eeen(2,281) | | eeeeeene(2,280) i | s 10,891 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037... .| 06/25/2017. | Pass-Through LOSS...........ccccvrievmivnerverrns | vovee .| 01/25/2037.
525248 AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.... .. | 05/31/2017. | Book Value Adjustment.............ccccccouuvevvuns | cevee 18,215 .| 05/25/2037.
525248 AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.... .. | 06/25/2017. | MBS Paydown...........ccovvvevvvneriverirnniinicnns | eevniiesnivennsniienns | cereeeenn 30,818 | 10l 37,815 | i 11,421 | 2,801 | | el D787 [ | e BT017 | | v 37,815 | ... .| 05/25/2037.
525248 AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.... .. | 06/25/2017. | Pass-Through LOSS............cccocvimmviiinniinnns [ covvinriiinniiinniinns B I (18,176) | .... .| 05/25/2037.
52525F AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047..... .. [ 06/25/2017. | MBS PaydOown.........coocrvverireireiiieniiienies [ cevieneeisnesisneeiins | e 1,420,331 | ..... 1,420,331 | ..... 1,252,888 | ... 1,323,282 | ..o [ 117,300 | v | 117,300 | o | 1,420,331 07/25/2047.
52602E AD 4 |LENDER PROC SRV 5.75 04/15/2023 .. | 04/26/2017. | Make Whole Call 463,420 | ... 3,304,000 | .....3,485,720 | .....3,346,244 | .....ccccccoe. | eera(15,272) | v | eeenn(15,272) | | e 3,330,972 04/15/2023.
526107 AC 1 |LENNOXINTL INC 4.90 05/15/17 o+ [ 05/15/2017. | MALUFIY........ooooveecieceieceieceieceiienenins [ e | oo 6,000,000 | ..... 6,000,000 | ..... 5,995,320 | .....5,999,717 | .cooovvvviivens | coereren283 | s [ 283 [ | 6,000,000 05/15/2017.
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034..........cccccocvvvunnn. .. 1 06/25/2017. | MBS Paydown..........cccrvvvrvrremriersnrniirernns | eves 22,789 22,789 22,300 | .coooeeee 21,899 | oo | e (T1) [ (1) | i | e 22,789 02/25/2034.
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543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045... .| 06/15/2017. | MBS Paydown..........cccovvevrvririrerirerinininnns | covee 639,597 | ... 639,597 | ........ 618,874 | ........ 613,509 | ..oocvvivies | e 1791 | s | e 1791 [t | 839,597 | e | e | v [ 7,872 | 01/15/2045. | 1FE.
54910K AA 9 |LSTRZ 2015-7 A SEQ SNR FLT 07/01/20 .. [ 05/01/2017. [ MBS PaydOown.........ccocrvvererinreiineiiiennes [ covieeeiisnniinsniins | covieees 163,156 | ........ 163,156 | ........ 161,525 | ........ 162,173 | oo | eeereneen854 | i [ i85 [ | i 183,156 | s e [0 [ 1,785 | 07/01/2020. | 1FE.
54910K AA 9 |LSTRZ 2015-7 A SEQ SNR FLT 07/01/20 .. | 05/23/2017. | DiStrDULION..........ovveeiiriciiericisnisniiens | e, | e 4,327,593 | ... 4,327,593 | ... 4,284,317 | ... 4,301,512 22,796 | ..cocvvviiini | v 22,796 | ..o | 4,322,173 | [ 5,419 L5419 | L 58,447 |07/01/2020. | 1FE
54910L AA 7 |LSTRZ2015-8 A1 SEQ SNR FLT 08/01/20 RE... .| [05/01/2017. | MBS PaydOwN............ccoomvviinmieinniiiiniiiens | corvvensiisssiiennies | cvveiennd 669,470 | ........ 669,470 | ........ 668,738 | ........ 584,428 | .....oocoovviies | e 1,565 | ..o | v 1,565 | v | c0eeeeB89,470 | o | e | cereieinnd0 | 6,145 | 08/01/2020. | 1FE
54910L AA 7 |LSTRZ2015-8 A1 SEQ SNR FLT 08/01/20 RE................ .. 105/23/2017. | DIStADULON. ..o [ e | oo 3,105,942 | ... 3,105,942 | ..... 3,102,545 | ....2,711,397 | oo | e (25 p— 08/01/2020. | 1FE............
55265K 6U 8 |MASTR 2004-1 5A18 PAC 5.50 2/25/34 .. | 06/25/2017. | MBS Paydown..........cccovveemrvverirmriiniiinnenns | eveenrvervenrsniinnns | cereeenn 57,124 | 10057,124 | 000 56,981 | e 02/25/2034. | 1FM.
55265K 7C 7 |MASTR 2004-1 B1 MEZ FLT 02/25/2034 .. [ 06/25/2017. | MBS Paydown............oovvvemmevemnriinniinennes [ cevvererrenniisnninns | erveeene 1,758 | 1000 15,768 | 18,507 | i 15,496 | oo | e 2247 | 02/25/2034. | 4FM.
55265K XJ 3 |MASTR 2003-5 2A1 SEQ 5.0 6/25/2018 .| 03/25/2017. | MBS PaydOWN..........coouriiniiiciieriiiiiniiinns | erveniisiiieniniinns [ i | s | s | s 06/25/2018. | 1FM.
55274Q AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36.. .. | 06/25/2017. | MBS Paydown.... SR PO 06/25/2036.
55274Q AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36.. .. | 06/25/2017. | Pass-Through LOSS.............ccccvumereermmerirnnns [ coverereiiirniieneiinns 06/25/2036.
55279Y AA 1 |MCA2014-1 A ABS SNR PT FLT 08/15/2024.. .. | 05/15/2017. | MBS Paydown............cccoevvemmieinnnieisnciiinnies [ e 08/15/2024.
55312H AA 7 |MMCAP 17A A1 CDO SSNR FLT 12/01/35 .. | 06/01/2017. | MBS Paydown............ccocevemeeemmereieniiieenes | oo 3, 12/01/2035.
56844X AE 9 |MARNR 2015-1A B2 CLO MEZ 3.68 04/20/2023. .. | 04/20/2017. | MBS Paydown...........c.cevvveiirerimriiniinninns | eovveiivenisriinnienns | e 6,000,000 | .....6,000,000 | ..... 6,000,000 | ..... 6,000,000 | ..oocvierieens [ e e | s e | 6,000,000 | ..oocvimrieeiins | e | 0 [ 110,400 | 04/20/2023.
571903 AG 8 |MARRIOTT INTL 6.375 06/15/2017 o [ 06/15/2017. | MAEUFIY........ooooveececeieceiieceieceeieneiens [ e | oo 9,000,000 | .....9,000,000 | ... 8,955,090 | .....8,997,261 | ..ooovvvvivens | e, 739 | s [ 2739 [ | 029,000,000 | e [ e [0 [ 286,875 | 06/15/2017.
576431 AJ 9 |MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36. .. | 05/25/2017. | Pass-Through LOSS.............ccrvuereermrriirinns [ covemreiiinieiiniiins | overeiseneieecenenns 11/25/2036.
576431 AJ 9 |MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36.. .. | 06/25/2017. | MBS Paydown............cccoeweemmveinnniennniiinnies [ e 11/25/2036.
576433 C5 3 |MARM 2005-6 5A2 PT SNR FLT 07/25/2035. .. | 05/25/2017. | MBS Paydown.... e [ e | e 16,958 | 1000 16,958 | 14,270 | 14,153 | | e (10,844) | | e (10,844) | | 07/25/2035.
576433 C5 3 |MARM 2005-6 5A2 PT SNR FLT 07/25/2035... .. | 06/25/2017. | Pass-Through LOSS............cccuveivimriiveriinniins | covvniiveriniiinienns | e 07/25/2035.
576433 D5 2 |MARM 2005-7 3A1 PT SSNR FLT 09/25/2035. .. | 06/25/2017. | MBS Paydown............ccooeeeemveemnmeesnciiiennes | oo 09/25/2035.
576433 GM 2 |MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033.... .. | 06/25/2017. | MBS Paydown............coovvvermeeemnrienerirninnes | oo 12/25/2033.
576433 HM 1 | MARM 2003-7 4A1 PT SNR FLT 01/25/2034... .. | 06/25/2017. | MBS Paydown............ccccvuvemveemnnieinniiinnies [ s 7,459 01/25/2034.
576433 QD 1 |MARM 2004-7 5A1 PT SSNR FLT 07/25/2034. .. | 06/25/2017. | MBS Paydown............ccooeveemeeemrereinniinienes | e 97,078 .97,078 07/25/2034.
576433 XA 9 |MARM 2005-1 3A1 PT SNR FLT 02/25/2035. .. | 06/25/2017. | MBS Paydown...........ccvrvvmriverierinriinniinns | oo | cvvenes 145,950 | ........ 145,950 145,950 02/25/2035.
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033 .| 06/25/2017. | MBS Paydown..........ccvvvemrveerierirererneniine | cenne 80,492 80,492 | ........83,285 | .........80,657 | oo | verrerireenn(9) | v | e (9) [ s | e 80,492 11/25/2033.
576434 J7 0 |MALT 2005-2 4A3 SEQ FLT 03/25/2035. .. [ 06/25/2017. | MBS Paydown..........c.cvvvvemmevinrrirnnnirnenies | cevvenevirnnnirneninns | e 122471 | 122,471 | ... 101,555 | ... 108,245 | ...ccooovovvir | c0eenn(24,055) | oo | e (24,055) | oo | s 122,171 03/25/2035.
576434 W5 9 | MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020 .|| 06/25/2017. | MBS Paydown.............cc.couvveemeriinniiinnins | woree 102,841 | ... 102,841 | .......100,720 | ..........98,445 | ..o | ccieeea(504) | oo | e (B04) | | 102,841 11/25/2020.
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035................. .. | 06/25/2017. | MBS Paydown............ccocvvereeemncreinniiiinnes | e 331,279 | ....... 331,279 | ......322,517 | 319177 | | el 8T | | b T187 | | e 331,279 11/25/2035.
57643M LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36 .| 06/25/2017. | MBS Paydown..........cccovvevrvnirirerierinininnns | covee 89,436 89,436 05/25/2036.
57645T AA 5 |MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037. .. [ 06/25/2017. | MBS PaydOown.........ccocrvvereeennrineniienins [ covienerisnesinneniins | e 1,509,975 | ..... 1,509,975 | ..... 1,324,423 09/25/2037.
589929 RJ 9 | GNABS 1998-GN2 M17.155 07/27 .. | 06/25/2017. | MBS Paydown............cooevvemeeemmreennnirnennes | e 29,138 29,138 29,135 07/25/2027.
589929 TP 3 |MLMI 1999-H1 A5 NAS STP 5/20/2028 .| 1 06/20/2017. | MBS Paydown............cccovwemmmveinnieisniiienies | o 20,054 20,054 20,050 05/20/2028.
59020U V7 7 |MLMI2005-A9 1A1 SEQ SSNR FLT 12/25/2035.............. .. | 06/25/2017. | MBS Paydown............coocvvemmevemreririnniinennes | e 24,110 | .......... 24,110 12/25/2035.
590200 W4 3 |MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35.. .| 06/25/2017. | MBS Paydown..........cccovvemrvniriverirnrineninnns | covee 159,437 | ........ 159,437 12/25/2035.
590200 W4 3 |MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35.. .. | 06/25/2017. | Pass-Through LOSS.............cccvuereeemmiiinns [ covimrerienniinnniins | e | ceverenenens 4,240 12/25/2035.
590200 ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035.... .| 06/25/2017. | MBS Paydown..........cccovveevivneriverirnnininanns | covae 08/25/2035.
590200 ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035 .. | 06/25/2017. | MBS Paydown............cccovveemmiemnnieinniiinnies [ o 10/25/2035.
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36. .. | 06/25/2017. | MBS Paydown............cooceveemeeemreiirinniinennes | e 10/25/2036.
59023P AB 9 |MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/3 .. | 06/25/2017. | MBS Paydown............ccccevvmmmiimnniinnniiiinies | e 10/25/2036.
595481 AA 0 |MDST 2005-1 A SEQ 5.745 01/15/40, .. | 06/15/2017. | MBS Paydown............ccocevemeeemncreinniiieenes [ ceves 01/15/2040. .
59549W AA 1 |MDST 11 A1 4.864 07/15/2038 .1 06/15/2017. | MBS Paydown...........cccoevumriecnivniivcrrenins | e 07/15/2038. | 2AM...........
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59560W 5 | MDST 2010-1 A SEQ 3.50 12/15/2045 MBS Paydown.........cccovervrrernrrieernniscerenes | veves 235110 | ........ 235110 | ........ 234596 | ........ 234,222 17 17 w0 [ 3,338 | 12/15/2045. | 1FE.
604668 7 |MRMX 2014-1A A2 ABS SNR 3.34 07/20/2026... MBS PaydOowN..........coonvvuirmriniiiiniiiens | covevieseniseesinnnees | cevveen 240,000 | ........ 240,000 | ........ 239,987 | ........ 239,989 1 1 X 07/20/2026.
60688H 3 | MMCAPS 18A A1 CDO SSNR FLT 12/26/2039... MBS Paydown..........ccoorueniiniiieniiniiniiinns [ cevesiissiiesissiines | i (15,944) | ......... (15,944) | ......... (12,267)| ......... (12,283) | oo | eeeeenn(3,510) | i | eeeeeeed(3,510) [ | eeeeeenn(15,944) [ oo e | 0 | (22) | 12/26/2039.
61690P 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE . MBS Paydown.... ST SUSPOOURN ORI IO 2,409,874 | ..... 2,409,874 | ... 2,110,960 | .....2,131,829 w0 | 10,733 | 12/26/2046.
61690P 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE................... . PasS-THIOUGN LOSS..........cvveereuireieriiins | cereeieneeisseiinnnees [ covvenesiseneinesenes | covene 143,503 | oo | e [ e [ v | e | e (VN [OURUPUUOPOR SVOPOORPOOPTOOORl UPRURROURPOORN OVSPOORRPIOOPIOR IR LU O 12/26/2046.
617458 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047. MBS PaydOWN........ovveririieriiirerenieiisirnes | vevseevsssssisessninees | evene 1,559,340 | ... 1,559,340 09/15/2047.
61746W 0 |MSDWC 2002-WL1 1A4 SEQ 5.50 7/25/17 MBS Paydown...........c..cooeeummrviimnnirncniiiens | ceees 3 I 51 07/25/2017.
61748H 1 | MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034... MBS Paydown..........ccouvumvicneiveniieriinienns | v 286,305 | ........ 286,305 07/25/2034.
61748H 2 |MSM 2004-10AR B1 MEZ FLT 11/25/2034 MBS Paydown..........cceeeeervenerierirerersennies | conne 59,700 | .. 59,700 11/25/2034.
61748H 6 |MSM 2006-1AR 1A1 PT SNR FLT 02/36 MBS Paydown...........c..cooeeuemmrvermmeerieniiiens | cenes 98,006 | .......... 98,006 02/25/2036.
61748H 6 |MSM 2006-1AR 1A1 PT SNR FLT 02/36. Pass-Through LOSS..........cccoourviinmriienniins | coneiiensiisnniisnnies [ e . 3,017 .| 02/25/2036.
61749L 6 |MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036. MBS PaydOwN...........coooreriiriiinieiinniiiens | coveviesenieseiiennees | cereeen 401,488 | ........ 401,488 | ........ 293,839 06/25/2036.
61749L 2 |MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36.... MBS Paydown..........cccovvummiiniinciiernniinns [ ceveniinsicneivennenns | e 122,436 | i 122,436 | ......... 95,041 06/25/2036.
61751D 4 | MSM 2006-17XS A3A SEQ STP 10/25/46. MBS Paydown...........c.cooevummmrvmnnininiiiens | cenes e 114,039 | L 114,039 | ......... 77,261 10/25/2046.
61751M 8 |MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047 MBS PaydOwN...........coorivirriineiiinriiiens | cerevienesisneiineeees | cervied 587,577 | ....... 587,577 | ........ 535,246 07/25/2047.
61751Q 1 | MSHEL 2007-1 A2 SEQ FLT 12/25/2036. MBS Paydown.............ccouvummmiiinnniiieniiinns | e 81,562 81,562 46,745 12/25/2036.
617526 0 |MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.... MBS PaydOwN...........coocmeuerciiinieiinniiiiens | coveeiesenisnnisennees | cevvins 142,896 142,89 | ......... 89,310 11/25/2036.
61754J 5 | MSC 2007-T27 A4 SEQ CSTR 6/11/42... MBS Paydown.........ccoveriernmneererenircirene | vevee 2,240,809 | ..... 2,240,809 | ..... 2,221,027 06/11/2042.
61755F 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037... MBS PaydOwN...........coomvvieriineiineeiiens | coveeieseeiesniinnnees | coveeviens 18,870 | .......... 18,870 | .......... 17,146 06/25/2037.
61758M 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE... MBS PaydOwN...........coooreverriinieinnniiinens | corevinsesisneiieennes | ceveeen 535,789 | ....... 535,789 | ........ 556,414 04/26/2036.
61758Q 1 | MSRR 2010-R1 2B SEQ CSTR 07/26/2035 RE... MBS Paydown.............ccoovvimmmiiinnniiiiniiinns | e ,509,944 | .....1,509,944 1,353,288 07/26/2035.
61758Q 8 |MSRR 2010-R1 3B SUB CSTR 07/26/2035 RE... MBS PaydOwN...........ccocriveiriinniiieniiiens | cevevieeesisnsiieneees | oveeeiienns 5,010 | oo 5,010 | oo 4,208 07/26/2035.
61758V 2 |MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37... MBS PaydOWN........ocveireireriiererenieiinniees | evserenssseensssinnes | eoereees 168,708 | ........ 168,708 | ........ 155,211 | ........ 162,947 10/26/2037.
61759D 1 | MSRR 2010-R3 2BA SUB 5.5 10/26/2035 MBS Paydown..........cceeeeemrveerieriereneninnns | conne 895,783 | ........ 895,783 | ........ 852,113 | ... 887,285 10/26/2035.
61759X 6 |MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037 MBS PaydOWN..........coveiiiiiviieiinnriiiene | cereviesesisessinenees | covreieens 73917 | . 73917 | oo 50,081 ..55,332 01/26/2037.
61759X 6 |MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037 Pass-THhrough LOSS...........cccvirviinmriiinniins | corvvenniienniinnins [ e 01/26/2037.
61760R 9 |MSC 2011-C3 A3 SEQ 4.054 07/15/2049..........cccocoururnnes . MBS PaydOwN...........coomeuiiriiniiiinniiiiens | covevienenisnniisinnees | ceveins 164,729 | ....... 164,729 | ....... 166,371 | ........ 165,023 07/15/2049.
61915R 2 | MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035. MBS PaYdOWN......coovvrirrieirirriersnieienes | veressneiensnsisneenes | eoveennenes 4,681 | ... 4,681 | ..o 2,692 | .o 3,276 08/25/2035.
61915R 0 |MHL 2005-5 A1 SEQ SSNR 12/25/2035 MBS Paydown.... ST O 220,450 | ........ 220,450 | ........ 142,190 | ........ 161,824 12/25/2035.
628788 9 |NORWEGIAN AIR 16-1 4.875 05/10/2028 Sinking Fund Redemption..............ccccoveviee [ o | v 118,622 | ....... 118,622 | ... 118,622 | ........ 118,620 05/10/2028.
62942K 4 |NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043.... MBS Paydown.............cccouvummmiinnniiiiniiinns | e 834,494 | ... 834,494 | ... 797,8% | ... 799,909 07/25/2043.
62946A 2 |NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046 MBS Paydown...........cc.coovevemmevirmmeirieniiiens | cenes 294,583 | ....... 294,583 | ........ 204,583 | ........ 294,582 04/20/2046.
631103 8 |NASDAQ OMX GROUP 5 01/16/18 Make Whole Call...........c.covwrriverineiveriinnes [ e | v 6,141,559 | ..... 6,000,000 | ..... 5,950,140 | .....5,991,485 01/16/2018.
63534P 2 |NATL CITY BANK BKNT 5.80 06/07/2017... Maturity. 10,000,000 |....10,000,000 | ... 9,965,500 | .....9,998,061 06/07/2017.
637432 5 |NATL RURAL UTIL 5.4504/10/2017 MAEUFIEY. ..o [ e 15,000,000 |....15,000,000 |....14,863,350 |....14,995,133 04/10/2017.
63860H 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037. MBS Paydown...........c..coovvimnmiinciinnniiinns | convisseiiisnniisnnies | cvvvies 720,607 | ........ 720,607 | ........ 674,701 | ........ 709,440 | .o | 10,937 | [ 010,937 | | 1 720,607 | e [ | e | 2,781 | 03/25/2037.
63939E 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028.... MBS PaydOWN............coocrivireriieiiirniiiens | cereeieseeiesesineeees | e 49,995 | .......... 49,995 | ......... 49,976 | .......... 49,983 | ..o | e 12 i [ 12 | | 89,995 | e |0 | 662 | 12/15/2028.
64129G 4 |NEUB 2012-13A A1 CLO FLT 01/23/24... MBS Paydown.............ccouvummmiiinnniiinniiinns | e 5,047,770 | ... 5,047,770 5,047,770 | ...5,047,770 | ccovvoivvvcians | o [ v | evvvsnriinnnn0 [ | B047,770 | e | | vereiciennn0 [ ) 60,774 |01/23/2024.
64129J 4 |NEUB 2013-14A B2 CLO MEZ 3.158 04/28/25.... MBS PaydOown...........coommvvemriinniinniiiiens | coreeeeeeeieseniennees | oo 8,000,000 | ..... 8,000,000 | ... 8,027,500 | .....8,016,457 0 126,320 | 04/28/2025.
643529 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36. MBS Paydown..........courvmriveriinriniiiniiinns | e | v 79,903 | .......... 79,903 | ......... 53,135 | ... 38,505 | ..oovveeriienin | wrvereen(190) [ ocieienins | e (190) | oo | e 79,903 | i | e | v 0 [ o 975 | 10/25/2036.
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643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36.. .| 06/25/2017. | MBS Paydown..........cccovveemrvnirirerirnrininienns | vovee 36,455 36,455 24,242 ATETY | i | (1)) I— 10/25/2036. | 1FM....
65106F AB 8 |NCMT 2007-1 2A1 SEQ FLT 04/25/2037 oo | | 06/25/2017. | MBS PaydOwN............cooorvveicriniiinniiinns | coveveesniienneiennees | ceveeed 643,314 | ... 643,314 554,018 ..618,820 33,076 04/25/2037. | 1FM..
65444# AA 1 |MARSH & MCLENNAN COS CTL 3.48 7/11/2024............ o [ 06/11/2017. | PAYAOWN. ... | e | e 102,179 | ........ 102,179 | ........ 102,179 07/01/2024. | 1.....oevvvene.
65463P AD 9 |NIPSCO CAP MRKTS MTN 7.82 04/03/2017. o [ 04/03/2017. | MALUFIY........cooooveceeereierieseieeeieneiins [ o | o 7,000,000 | ... 7,000,000 | ..... 7,170,660 04/03/2017.
65535V KX 5 |NAA2005-WF1 2A5 NAS 5.159 03/25/2035... woo | .- [ 06/25/2017. | MBS Paydown............cooveeerveemneiennnirienies | e 26,023 26,023 26,453 03/25/2035.
65535V MJ 4 |NAA 2005-AR3 1A1 SEQ SSNR FLT 07/25/2035............. .. 06/25/2017. [ MBS PaydOwn..........cccrvvrernirneerernninrenninns | ervrisrireninerinnnenes | covnees 130,951 | ........ 130,951 | ........108,853 | .......109,204 | ....cccccovvvee | worrn 11,294 | | e 11,294 07/25/2035.
65535V NL 8 |NAA2005-AR4 5A3 SEQ SSNR FLT 08/25/2035. .. 1 06/25/2017. | MBS PaydOown.........ccocrvverrrineiiinniiienies [ covieneiieneiinnniins | ceveeees 219,386 | ........ 219,386 | .......151,102 | ... 151,985 | oo | o 10,407 ..10,407 08/25/2035.
65535Y AB 8 |NAA 2006-S2 A2 SEQ 5.81 04/25/2036 oo | . | 06/25/2017. | MBS Paydown...........c.coeverrivirvcrinriinicnns | covee 39,238 39,238 04/25/2036.
65535Y AB 8 |NAA2006-S2 A2 SEQ 5.81 04/25/2036.................ocoveeene. .. | 06/25/2017. | Pass-Through LOSS.............ccccuuimviiemiriinnns [ covereiiineiiiinniins | v | covseviinenes (834) 04/25/2036.
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036 .. | 06/25/2017. | MBS Paydown............coocvvemevemreririnniiinenes | ceves 03/25/2036.
65539C AK 2 [NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE .. | .. | 06/26/2017. | Pass-Through LOSS............cccocuwiimviierriianns | covvenniisnniisneiiens . e 4B3) | o [ 12/26/2036.
65539W AA 0 [NMRR2012-1R A SEQ SSNR FLT 08/47 RE................... .. [ 06/27/2017. | MBS PaydOown..........cocrvverirereriieniiienies [ coviereviinesiinneinns | e 1,336,111 | ..... 1,336,111 | ....1,108,972 | ... 1,269,312 50,099 | ..o | v 50,099 08/27/2047.
655664 AK 6 |NORDSTROM INC. 6.25 01/15/2018, .| 04/06/2017. | Make Whole Call.............ccccvervmriverrmniinnns | conrieniinsiieiiens 8,294,240 | ..... 8,000,000 | .....7,882,370 | ..... 7,983,733 6,267 | | 8,000,000 OO 294,240 |...... 294,240 | ..... 362,500 |01/15/2018.
656569 AK 6 |NORTEL NETWORKS VIR 07/15/2011... .. |..| 06/22/2017. | Distribution SRR I 541,906 | ...coovvviirrris e 541,906 |...... 541,906 |...ccoooovurnnenn. 07/15/2011.
656569 AK 6 |NORTEL NETWORKS VIR 07/15/2011........ccvvverrines .. 1 06/22/2017. | BOOk Value AdIUSIMENL..........coocriveeriiiens [ cevieriiiiriiiiireiins | overeieseiieneiies | ceresienssinnseiens | cemsinensssnnesnne | eresnemessnnsesenes | eevmenssnnness | eeesnesesnenenns | eenvnsnnsnnnnes | sovnesesseneenns0 | overiinenens | e 541,906 | ...ooooverri ....(541,906) | ....(541,906) | .....ocvvverenes 07/15/2011.
667294 AW 2 |NORTHWEST AIRLINE 7.041 04/01/22.. .. | 04/01/2017. | Sinking Fund Redemption.. ..15,865 | .........15,865 | ... 16,288 | ... 16,109 | oo [ v (12) [ [ (12) | | 15,865 04/01/2022.
667294 AY 8 |NORTHWEST AIR 017.691 04/01/17 .. | 04/01/2017. | Maturity. 17,575 | 7575 | 114,635 | 17,351 | | 223 [ [ 228 | | 117,575 04/01/2017.
667294 BE 1 |NORTHWEST AIRLINE 7.027 11/01/19 .. 05/01/2017. | Sinking Fund Redemption...........cccveeveivees [ eovrvnvirnenerivnincines | v 188,411 | ... 188,411 | ... 188,411 | ... 188,416 | oo | (1) | e [0 [ | s 188,411 11/01/2019.
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024.. .| 04/18/2017. | MBS Paydown..........cccoeverrvmerierirneercninnns | cenne 998,094 oorrr998,004 01/18/2024.
66859N AC 6 |WOODS 2014-11A B2 CLO MEZ 4.63 04/15/25. .. [ 04/15/2017. | MBS Paydown.........ccocrvverrivererineniinnies | e | oo 5,000,000 | .....5,000,000 | .....5,000,000 | .....5,000,000 | .....ccoorreruns | commremmmmermenns | rmrmrirmmniirnes | ervrverriirenn0 [ v | e 5,000,000 04/15/2025.
67087T DE 8 | OAK 2002-A A3 ABS SEQ 6.03 05/15/24 .. | 06/15/2017. | MBS Paydown............cccoouemmiennmiinnniiinnies [ e 37,135 | .......... 37,135 | ... 37,133 10,829 | .o | 010,829 [ | 37,135 05/15/2024.
67107F AC 1 |OZLM 2014-8A A1B CLO SSNR 3.38 10/17/26.. .. | 05/30/2017. | Distribution ....20,000,000 |....20,000,000 |....19,886,000 |....19,933,060 ..8,368 19,941,428 | .| ...58,572 | L....B8,572 | ..... 418,744 | 10/17/2026.
67107F AG 2 |OZLM 2014-8A A2B CLO 4.39 10/17/26 .. | 05/30/2017. | DIStHDULION. ......ooureveieeriierieriirisrinniiiens | e | e 6,500,000 | ..... 6,500,000 | ..... 6,460,350 | ..... 6,473,222 6,475,416 | ....ccoovvveennr | 24,584 | ...24,584 | ... 176,758 | 10/17/2026.
67108W AL 3 |OZLM 2014-7A A2B CLO MEZ 4.249 07/17/26.. .. [ 04/17/2017. | MBS Paydown..........c.omvveinrviinniinniiinnies [ o | e 7,500,000 | ... 7,500,000 | ..... 7,481,250 | ..... 7,488,581 7,500,000 | ..oooreenins | e | vereiiennn0 [ 159,338 | 07/17/2026.
67108W AN 9 [OZLM 2014-7A B2 CLO MEZ 5.35 07/17/2026 .| 04/17/2017. | MBS Paydown..........ccccocueemrvneriverinriinianns | v .....5,375,000 ,357,800 | .....5,363,918 .....5,375,000 07/17/2026.
67112P AA 6 | SYNERGY 1608 10.00 08/30/2020 .. [ 06/30/2017. [ PaydOWN............coververnieneiennissniinnnns [ o | e 41,529 | s 47,529 | ooiiiciB2,610 | e [ | oo DT i [ i BT | [ 47,529 08/20/2020.
674135 EM 6 | OAK 1999-A M2 MEZ V/R 04/15/2029, .| 06/15/2017. | Pass-Through LOSS...........ccccvervurmmevrmncninns | vorvvrererirnnerrnnnees | evvveneiineneennc0 | e, 14,391 | ... 04/15/2029.
67576G AA 5 |ODBERECHT OFFSHORE DRILL 6.75 10/01/202: . 06/14/2017. | BARCLAYS CAPITAL......coovvvirvmrrcnrineies | covee ,165,929 | ... 3,307,600 | .....3,307,402 10/01/2022.
677071 AA 0 |OHANA MILITARY 5.471 10/01/21.......ccvvvirrvarrirarni .. | 04/01/2017. | Sinking Fund Redemption..............cccccocvvves [ covvmmevrmmeiiineiins | covieees 195,000 | ........ 195,000 | ........ 194,035 10/01/2021.
677071 AF 9 | OHANA MILITARY 5.675 10/01/2026.. .. | 04/01/2017. | Sinking Fund Redemption...........cccccceewceeis | e 86,518 86,518 ..87,563 87,161 .86,518 10/01/2026.
677071 AM 4 | OHANA MILITARY 5.462 10/01/2026.. .. | 04/01/2017. | Sinking Fund Redemption............c.ccccceewees | ceves 57,422 | ......57422 | ......59,111 58,548 57,422 10/01/2026.
68383N BN 2 |OPMAC 2005-3 A2 SEQ SSUP FLT 07-25-2035.............. .. | 06/25/2017. | MBS Paydown............coocvvemmevemreririnniinennes | e 205,234 | ........ 205234 | ........ AS7,774 | oo ATTOTT | e | e 18,072 | i | 16,072 | | 205,234 07/25/2035.
68389F JW 5 |OOMLT 2005-5 A3 SEQ FLT 12/25/2035 .. | 06/25/2017. [ MBS PaydOwn..........cccrvvrernirneerernninrenninns | eovrisrieninerisnnenes | covnies 160,072 | ........ 160,072 | ........ 138,062 | ... 155,427 | .o | v T3 | s | 143 [ | 160,072 12/25/2035.
68403B AB 1 |OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037............ | .. | 06/25/2017. | MBS Paydown............cccocevemmremmmrivmnciriens | cenes 25,834 25,834 25,883 o0 | | e 25,834 03/25/2037.
68504R AA 6 |ONGLT 2014-AA A ABS SNR 2.29 07/09/2029................ .. | 06/09/2017. | MBS Paydown...........ccoruvmminerirerinriiniinns [ e | v 187,515 | ........ 187,515 | ........ 187,482 9 9 | e | s 187,515 07/09/2029.
68764W AA 0 |SYNERGY 1657 10.00 8/30/2020. .. | 06/30/2017. | PaydOwN.............coooorvvnnincisnnissninnns [ s 438431 | ... 438,431 | ........ 410,158 | oo 3,559 3,559 | oo | e 438,431 08/30/2020.
69318F AB 4 |PBF HOLDING CO LLC 8.25 02/15/2020... o [ 0612172017, | Call..oooreceereeceeeeeeeeeens | e ,061,890 | ..... 3,000,000 | .....2,958,800 | ..... 2,980,689 | ...ooovvviians | e 19,311 | o | e 19,311 | oo | e 3,000,000 02/15/2020.
693456 AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043................ .. [ 06/25/2017. | MBS Paydown............ovvvemriiinrinnniiinnis [ coveneiisnniiisnniins | v 858,382 | ........858,382 | .......836,386 | ........ 836,004 | ....ooocoovvrs | e 9,286 | ..oooovviinnis | e 9,286 | oo | e 858,382 09/25/2043.
69352M AJ 9 | GHAWK 2007-1A B CLO MEZ FLT 04/18/2021.. .. [ 04/18/2017. | MBS PaydOown.........ccocrvverrrercriieniiienees [ coviereeisnesineeiins | oo 4,968,626 | .....4,968,626 | ....4,721,969 | ..... 4,932,105 36,521 36,521 | .o | o 4,968,626 04/18/2021.
70338A 10 3 |PATRONS'03-IlIA 5.646 11/17/2018 . | 05/17/2017. | Sinking Fund Redemption............cocoveevins | vevee 99,438 | ........99,438 | .........99,438 | .......... 99,438 | ..o | v | | e 0 [ | e 99,438 11/17/2018.




Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

SCHEDULE D - PART 4

126030

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

F Other- Bond

0 Current Than- Interest /

r Unrealized Year's | Temporary Book/Adjusted Stock Stated

ei Prior Year | Valuation | (Amortizatio | Impairment | Total Change Carrying Value Realized | Total Gain | Dividends | Contractual

g Number of Book/Adjusted| Increase n)/ Recognize | inB./A.C.V. at Disposal Gain (Loss) | (Loss)on | Received Maturity
CUSIP Identification Description n Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease)| Accretion d (11+12-13) Date on Disposal | Disposal | During Year Date
70454B AN 9 | PEABODY ENERGY TL LIBOR+325 9/24/2020... Paydown.........coeriviiininecnseeienes | e 38,765 | .. 38,765 38,765 | ..o | e | eerieneennns | e | o0 [ | s 38,765 w0 [ 40,241 | 09/24/2020.
709599 AE 4 |PENSKE TRUCK LEASING 3.75 05/11/2017 MBLUFIY ... | cereeieeeniseeneennees | oo 5,000,000 | ... 5,000,000 | ..... 4,996,400 | ....4,999,718 | ..ccoovvivin | o282 | i | o282 [ i | 5,000,000 0] 93,750 |05/11/2017.
709629 AJ 8 | PENTAIR FINANCE 5.00 05/15/2021 Cash Tender.........c.cocoovvunrinnicnniiiciieniins | e 8,767,440 | ..... 8,000,000 | ..... 9,057,520 | ..... 8,567,735 8,515,502 251,938 |...... 251,938 | ..... 212,222 | 05/15/2021.
709629 AP 4 | PENTAIR FINANCE 4.65 09/15/2025 C Cash TENdEr ..o [ o | o 5,451,000 | ..... 5,000,000 | ..... 4,984,200 | ....4,985,849 | ... | 14151 | | 14151 | 5,000,000 451,000 |....... 451,000 | ..... 162,104 | 09/15/2025.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.............ccccuvernee . MBS PaydOwN...........cooomeiririiniiiinniiiiens | coreeienesiseeiiinnees | cevvins 175,042 | ... 175,042 | ....... 175,042 | ........ 162,158 175,042 01/25/2036.
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046.... MBS Paydown.........ocevenriernereiernnineiinnes | vevverineerennnnnnennen | ennnnnn 132,738 | s 132,738 | ........ 124,608 | ........ 131,590 132,738 11/25/2046.
74040X AB 0 |PRETSL 9A A2 CDO SNR FLT 04/03/2033. MBS Paydown...........c..cooeeummrviimnnirncniiiens | ceees cerr.D46,084 | L 546,084 | ........ 507,858 | ........ 509,238 546,084 04/03/2033.
74040X AF 1 |PRETSL 9A A3 CDO SNR FLT 04/03/2033. MBS Paydown..........ccoivvniinniierieriiniinns [ e | s 501,416 | ........ 501,416 | ........ 436,941 | ........ 442,279 19,572 | i | e 19,572 |.. 501,416 04/03/2033.
74040Y AA 0 |PRETSL 10A A1 CDO FLT 07/03/2033 MBS Paydown..........cceeeeervenerierirerersennies | conne 387,886 | ........ 387,886 | ........ 370,750 | ........ 372,201 | oo | e 2,169 | .o | e 2,169 |.. 07/03/2033.
74041A  AA 1 |PRETSL 13A A1 CDO SSNR FLT 03/24/34 MBS PaydOowN...........ccocmrivemerinniiisniiiiens | cerevieresisreeiiennees | cevees 1,586,315 | ..... 1,586,315 | ..... 1,383,664 | .....1,381,060 | ... |0 128,912 | i | e 128,912 03/24/2034.
74041C  AA 7 |PRETSL 15A A1 CDO SSNR FLT 09/26/2034. MBS Paydown..........ccceemrinirrerrerenininns | conne 66,552 66,552 .50,936 09/26/2034.
74041N  AA 3 |PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33 MBS Paydown..........ceeeevreerieriereneninee | conne 200,297 200,297 | ........ 172,958 12/24/2033.
74041N AL 9 |PRETSL 12A A1W CDO SSNR FLT 12/24/2033 MBS Paydown..........ccouvumiicnirveriieniiniinns | e 12/24/2033.
74041U AA 7 |PRETSL 14A A1 CDO SEQ SSNR FLT 06/24/34.... MBS Paydown...........c.cooevummmrvmnnininiiiens | cenes 06/24/2034.
74041W AA 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033 MBS Paydown...........c..cooevwemrevirmmeerieniiiens | cenes 09/24/2033.
74042E  AA 2 |PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/3! MBS Paydown.............ccouvummmiiinnniiieniiinns | e 327,963 06/23/2035.
74042F AA 9 |PRETSL 25A A1 CDO SSNR FLT 06/22/2037 MBS Paydown............ccooevvmmmvrmneriiieniiinns | cervvreeevrsneiinneees | ceeeernn 56,645 | 1.....56,645 | .........42,861 | ......... 28,636 | ..ooooiorriians | ena(27,358) | i | eeeennn(27,358) [ i | e 56,645 06/22/2037.
74042H AA 5 |PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35.... MBS Paydown.........ccoveriernmneererenircirene | vevee 163,719 12/22/2035.
74042) AA 1 |PRESTL 21A A1 CDO SEQ SSNR FLT 03/22/38.... MBS Paydown..............coocvummevimnniriiciiiens | cenes , 118,744 03/22/2038.
74042M  AA 4 |PRETSL 22A A1 CDO SSNR FLT 09/22/2036. MBS PaydOown...........coommvvemmvinneinnrinens | cevevreeesirnneninnnees | ceneen 748,948 | 1. T48,948 | ....... 591,656 | ... 277,463 | ..oooovvvriins | o848 | [ s 4,848 748,948 09/22/2036.
74042W  AA 2 |PRETSL 18A A1 CDO SSNR FLT 09/23/2035. MBS Paydown.............ccoovvimmmiiinnniiiiniiinns | e 553,534 2,289 682,043 09/23/2035.
74043A AC 5 |PRETSL 23A AFP CDO SSNR FLT 12/22/36 MBS Paydown............ccooevvmmmrvmneeirinniiinns | corvvrenevrsneiinnnees | coeeeere 52,469 | 1000 52,469 | oo 44,049 | i ATT | | e (91,739) | i | eeeenn(91,739) [ | e 52,469 12/22/2036.
74043C AA 5 |PRETSL 24A A1 CDO SSNR FLT 03/22/2037. MBS Paydown.........ccovrvvrernirnierernniicerenes | veves 304,461 03/22/2037.
74160M HK 1 | PRIME 2005-2 1A2 SEQ 5.00 07/25/20 MBS Paydown.... crrrvrnnennnnssnnnnneen [ e | e 16,087 | 116,087 | 16,197 | 16,138 | | 135 | | 188 | 16,087 07/25/2020.
74922M  AA 9 | RALI 2006-QA6 A1 SEQ SNR FLT 07/36.... Book Value Adjustment..............ccccevomeriens | e 3,805 07/25/2036.
74922M  AA 9 | RALI 2006-QA6 A1 SEQ SNR FLT 07/36.... e MBS Paydown...........c.cooovwmmmiimnneiiiniiinns | oo 123,060 07/25/2036.
74922M  AA 9 |RALI 2006-QA6 A1 SEQ SNR FLT 07/36...........cccuvvernece . Pass-THroUGh LOSS..........ccveververereirnneirns | corevrenevirennirnenees | eonerennenennnnenes | ceneverenn 1,108 | iiiiicicd8,798) | v | oo | vereveneirenens | veeervenniinns | evvvveneinenn0 [ | e (3,805) | ..o [ e 3,805 | ......... 3,805 | .o 07/25/2036.
74922Q AA 0 |RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036. MBS Paydown...........cccevvemrrienreeniiiens | veeee ..46,550 09/25/2036.
74922Q AA 0 |RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036. Pass-Through LOSS...........cccoervevemrrimneiins | coreeieserisreiinennes 09/25/2036.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 MBS Paydown...........cccoumvvemrvimnniinnniinens | cervvreeesirnnenrnenees | eereenc 488,770 | 1. 488,770 | ........ 449,195 | ....... 477,275 488,770 08/25/2046.
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037. e MBS Paydown..............cooevuvmmmiimnniiinniiinns | corveveneiisseiinnnies | eene 160,395 | 1....160,395 | ........ 124,586 | ........ 126,379 160,395 01/25/2037.
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037.............. . Pass-THrOUGN LOSS..........ccvuerverereirnnerinns | cerevrenevirmneirnnenes [ eoemeneineneennnenes | eovneenenne{ 1,328) [ i v | ceereneneiiene | cverevnenesnenens | cverevrnnniinns | eevveeneineneen 0 [ oo o 01/25/2037.
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37... MBS Paydown..........cccrmervemmerimmnrinnnninens | cevvvnnennsennnnnnnes | ovverensend,073 | 9,073 | i 9,787 | oo 9,351 | oo | v 148 [ [ 146 | | 9,073 09/26/2037.
74927D BY 1 |RBSSP2010-4 11A55 SEQ SSNR 5.50 10/37 MBS Paydown.... et [ e | 318,184 | 1.318,184 | L 316,206 | ........ 316,775 318,184 10/26/2037.
74928D AV 7 |RBSSP2009-17A2 Z MEZ CSTR 6/26/2037... MBS Paydown..........cccurvemvineirerinniiniinns [ oo | e 483,122 | ... 483,122 | L., 223,381 278,619 483,122 06/26/2037.
74928D AV 7 |RBSSP2009-17A2 Z MEZ CSTR 6/26/2037... Pass-Through LOSS..........cccocoumviinmeiienniins | corvvienniisnniisnnies [ v | ceneeenn 21,287 | il 9,842 06/26/2037.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036. MBS Paydown...........cc.cooeevemmevimmciiinniiiens | cenes 133,404 | ........ 133,404 .76,158 03/26/2036.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036. Pass-Through Loss . . .| 03/26/2036.
74928H AU 0 |RBSCF 2010-RR3 MSCB SUB SSUP CSTR 06/49. - MBS Paydown.............. ....5,000,000 | .....5,000,000 | ..... 5,133,594 5,000,000 | .... 0 149,674 | 06/16/2049.
74928H BM 7 |RBSCF 2010-RR3 WBTB SUB CSTR 02/16/2051............ . MBS Paydown..........ccouvumiicniiverieniiniinns | v 5,469,421 | ..... 5469421 | ... 5,656,578 5,469,421 | oovoovenis | e | s 0 ... 117,240 | 02/16/2051.
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74928R AB 0 |RBSSP 2009-10 1A2 RR MEZ CSTR 8/26/35 .. | 06/26/2017. | MBS PaydOown..........cccnrvemrirerierinriinnicnns | e | cvveenes 108,442 ...108,442 . R ..1,499 L 08/26/2035. | 1FM....
74928R AE 4 |RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35........... | .. | 06/26/2017. | MBS Paydown............cccccoermmerrmmmeimnciiiinins | cenes 99,679 | ........99,679 | .........87,718 | ........91,423 .(11,803) ] ... 12/26/2035. | 1FM....
749280 AL 1 |RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36........... .| 06/26/2017. | MBS Paydown...........cccocueonvvnerivniinriinianns | v 387,767 | ........ 387,767 | ........ 376,134 | ...... 380,715 08/25/2036. | 1FM...........
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE .. | 06/26/2017. | Pass-Through LOSS............cccccovurvvremeiiinns [ coveeneiiiinniiinniinns 13,149 . 08/25/2036. | 1FM....
749280 AS 6 |RBSSP2009-12 7A1 RR SEQ SSNR CSTR 10/36........... | .. | 05/26/2017. | MBS Paydown............ccccovrmmevemmmrimncirinnies | e coeren 16,315 . v 1,934 .76,315 10/25/2036. | 1FM....
749280 AW 7 |RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36............ .. | 06/26/2017. | MBS PaydOown..........ccrevrvrervermriernerssirennns | eres 208,227 | ........ 208,227 | ........ 205,635 | ........ 205,716 | oo | e (23,344) | oo | erennn(23,344) | o | 208,227 06/25/2036. | 1FM...........
749280 AX 5 |RBSSP2009-12 8A2 RR MEZ CSTR 06/25/2036.. .. | 06/26/2017. | Pass-Through Loss.... .1,817 -(91) ....| 06/25/2036. | 1FM....
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE .. |.. | 05/26/2017. | Pass-Through Loss.... ol .1,580 |. e .| 01/26/2036. | 1FM....
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE..........c.ccoeuuuc. .. [ 06/26/2017. | MBS Paydown............covvvemvveneiinniiinies [ covveneviineiissniins | e 1,153,362 | ..... 1,153,362 | ........ 898,212 | ...... 442,297 | .o | 037,389 | [ 037,389 | | 1,153,362 01/26/2036. | 1FM...........
74930A AA 5 |RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49 .. [ 06/16/2017. | MBS Paydown.........coocrvveririinrrineniiienees [ cevieneeissesieeniins | oo 4,069,240 | ... 4,069,240 | ... 4,429,706 | ..... 4,081,956 | ...oooovvvvians | weena(15,705) | oo [ (15,705) | ..oocvvorcans | 4,069,240 12/16/2049.
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40............. | .. | 06/16/2017. | MBS Paydown.............ccccccummmiimmmiiiinniiinns | corvvienniisnniiinnies | v 7,579,959 | ... 7,579,959 | ..... 8,090,979 | ..... 7,609,813 | .covvoiriiians | ea(38,952) | oo [ (38,952) | ..oovvvvrriis | 7,579,959 09/16/2040.
74930N AQ 2 |RBSSP2011-3 3A7 SUB 9.8224 07/26/37...........cccccvuuneee .. | 06/26/2017. | MBS Paydown............ccocevemveemeeeeinniinennes | oo 325,420 | ........ 325,420 | ... 263,412 | ....... 254,365 | ..ooovovenens | e 115 i | A5 | | s 325,420 07/26/2037.
74930N AQ 2 |RBSSP2011-3 3A7 SUB 9.8224 07/26/37 .. | 06/26/2017. | Pass-Through LOSS............cccuveimriverinnins | ervmniirerniiinienns [ e 28,352 | oo | e | e | e | s | o 0 07/26/2037.
74930V AA 9 |RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036............ | .. | 06/26/2017. | MBS PaydOwN.............coovvvemrmrirmmriinniiinns | coreeiereeisnesiinnnees | coveeena 575,301 | ....... 575,301 | ....... 553,727 | ........ <oerr..575,301 05/26/2036.
74930X AX 5 |RBSSP 2012-15A1 SEQ SSNR CSTR 12/2035RE.......... .. [ 06/27/2017. | MBS PaydOown.........ccoorvvereriineiiinneiienies [ cevieeniisnesiesniins | cevieees 778,052 | ... 778,052 | ....... 756,655 | ........ 763,721 | oo | 029,333 | s [ 00000029,333 | e | e 778,052 12/27/2035.
74931) AD 9 |RBSSP 2012-32A2 Z SEQ FLT 02/26/2036 RE. .. [ 06/26/2017. | MBS Paydown............coovvvenmieinriiinniinnies [ covveneiiisnnsiisnniins | o 1,106,986 | ..... 1,106,986 942,044 | ... 1,106,304 | oo [ e [ e | vsnriinnnienns0 i | 1,106,986 02/26/2036.
74931IN  AA 6 |RBSSP2012-5 1A1 SEQ 6.27 11/26/2036 RE.... .. | 06/26/2017. | MBS PaydOown..........cocorvvereriinceiinneiienies [ covieeeiieneeiinseiins | e 180,222 | ........ 180,222 179,09 | ........ 175,370 | coovveecciens | e 1,803 | s | i 1,803 [ | 180,222 11/26/2036.
74931T AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE. .| 06/25/2017. | MBS Paydown..........cccoeveevivnirirerrnrinininns | v .152,653 ...152,653 142,349 | ... 145,136 | oo | 000een2,323 [ s [ 002,323 | i | 152,653 01/26/2036.
74932H AC 4 |RBSSP2013-52A1 SEQ SSNR FLT 07/2033 RE.. .. | 06/27/2017. | MBS Paydown............ccoovweemveemrniesnciiieenes | oo 178,197 78,197 156,813 | .. 67,671 coen 178,197 07/26/2033.
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037 .. | 06/10/2017. | MBS Paydown............coovvvermeeerrrvenenirninnes | oo 617,828 | ........617,828 273,879 | ........ 253,209 | ..oovvverrns | 144,357 | | 144,357 | | 617,828 03/10/2037.
749574 AC 3 |RFMSI2006-SA2 2A1SEQ CSTR 08/25/36.... .. | 06/25/2017. | MBS Paydown............ccccvuvemveemnnieinniiinnies [ s 94,827 | .......... 94,827 | ... 65,725 51,765 08/25/2036.
749574 AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36.... .. | 06/25/2017. | Pass-Through LOSS.............ccorvureeiemeiiinns [ coviemeiieneeiiineiins | veeesieseseesenenns 8,817 .| 08/25/2036.
749587 AB 9 |RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37. .. | 06/25/2017. | MBS Paydown...........ccvrvvmriverierinriinniinns | oo | cvvenes 112,927 | ... 112,927 07/27/2037.
74958T AB 9 |RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37 .. | 06/25/2017. | Pass-Through Loss .(425)] ... 07/27/2037.
74958W AC 0 |RFMSI2007-SA12A2 SEQ CSTR 5.6206 02/37 .. | 06/25/2017. | MBS Paydown.... 55,619 02/25/2037.
74958W AC 0 |RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37.... .. | 06/25/2017. | Pass-Through Loss v 10,923 . 02/25/2037.
75086# AA 3 | GSA RAINIER 4.82 6/15/2036. +. [ 06/15/2017. [ PaydOWN..........covverreecniicerieneiiseniisenes [ covveneiisneiisnnins | eeeeeenn52,508 | s 52,508 | .........52,508 | .......... 52,508 | ...oovvveienies [ e | e | veeneineneenn0 | e | s 52,508 06/15/2036.
75114R  AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36... v | | 06/25/2017. | MBS Paydown............ccuveevirererrernnniniineies | e 1,175,450 ..1,009,356 | ..... 1,065,335 | ..ooovvvcins | e D1,073 | i | 051,073 | | 1,175,450 04/25/2036.
75114R AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36............cccocvrrerrnenee .. | 06/25/2017. | Pass-Through LOSS.............ccoceurereeiereriinns [ covemeiieneeineniins | ovemesienesseneinns | coveeenes 19,669 | .......... 14,184 04/25/2036.
751158  AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36.. .| 06/25/2017. | MBS Paydown..........ccccocueenivniriveiirnriiniinns | v 07/25/2036.
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36.. .. | .. | 06/25/2017. | Pass-Through LOSS..........cccccourvverevinnniins | corvvieneiienciinnnes coovene 44,456 07/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036.............. .. [ 06/25/2017. | MBS Paydown.........cc.ovvvereveirerirnnnirienies [ cevreneireenirsnniins | ceeeern 382,608 | woveci 332,606 | ........ 262,085 | .......263,933 | ..o | 028756 | s [ 000een28,756 | i | e 332,606 05/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036. .. | 06/25/2017. | Pass-Through LOSS............cccvrenmieniineinns [ v ....18,591 05/25/2036.
75406E AD 3 |RASC 2006-KS4 A4 SEQ FLT 06/25/36 o | .. | 06/25/2017. | MBS Paydown..............cccovwemrvvemimeeieniiiens | cenes 496,504 ...496,504 245765 | ....... 496,504 06/25/2036.
75406W AC 5 |RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........cc00crrrvenn. .. | 06/25/2017. | MBS Paydown.........c..vevvermrveereineniinnnnes | e 588,474 | .......588,474 | ........ 461,952 | ........ 562,028 | ...covvvivirs | 21,423 | e | e 21,423 | | e 588,474 08/25/2036.
755920 AF 2 |ROCS-NSC-1998-1 6.375 05/15/2017 o [ 05/15/2017. [ MALUFItY.......cooooieeiineierecesseienniins [ o | e 98,465 v 97,684 | L 98,432 33 KT R I 98,465 05/15/2017.
756109 AP 9 |REALTY INCOME 4.65 08/01/2023.... .. 1 05/18/2017. | US BANCORP..........coovveerrirererirererieneiinns | cevireneeirinesiinneiins | o 2,172,160 ...1,995,500 | ... 1,996,854 | ....coovveverris | v 163 | i [ e 163 | o | oo 1,997,017 e 175,143 | ...... 175,143 | ....... 46,500 |08/01/2023.
756109 AP 9 |REALTY INCOME 4.65 08/01/2023...........cccooovmmrriinniinnns .. 1 05/19/2017. | KEYBANK CAPITAL MARKET..........ccoovvvvs | covmnniiinniiinniins | o 2,168,920 | ... 2,000,000 | ..... 1,995,500 | ..... 1,996,854 | ...ccoovvvvnnis | o 164 | | e 164 | | e 1,997,019 | .o | 171,901 |...... 171,901 | ... 85,250 | 08/01/2023.
75884R AS 2 |REGENCY CENTERS 4.80 04/15/2021 .. 1 05/17/2017. | KEYBANK CAPITAL MARKET..........ccoomvv [ covirmrmririnnrrinciins | e 1,072,560 | ..... 1,000,000 .998,600 54 54 | i | e 999,404 73,156 | ....... 73,156 | ....... 28,933 | 04/15/2021.
75903A AB 3 |REGDIV 2015-1 A1B CDO SSNR 5.251 01/36 . | 04/25/2017. | MBS Paydown.........ccovureveivrenriernnieirenes | vevee 61,804 | ......... 61,804 | .........58,405 | .........58,527 | .ccvoovivives | o (UL5) ) I I (V1<) ) S IS 61,804 | ..o e | s 0| 1,623 | 01/25/2036. | 2AM....
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759676 AF 6 | RAMC 2006-2 AF3 SEQ STP 8/25/36, .. | 06/25/2017. [ MBS PaydOWN........c..cvoreriiirerinieinernsiernns [ overensersnsseerennns | sevversnnenes TATT | s TATT | e 6,459 | ..oooinid,398 [ | e 7,043 | | v 7,043 |.. 08/25/2036. | 1FM.
75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/203 .. | 06/25/2017. | MBS Paydown............ccooevemmveemnneemnciiecnns | oo 30,562 | .. 30,562 22,005 3,307 3,307 |.. cerenn30,562 09/25/2037. | 1FM.
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36 .| 06/25/2017. | MBS Paydown............ccocueemviniriveiinriiniinns | covee 586,985 | ........ 586,985 | ........ 543,430 | ... STATTT | oo | oM e | e (A1) | i | s 586,985 02/25/2036. | 1FM.
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.. .. | 06/25/2017. | MBS Paydown.... OSSO OPOOOROSORROOON IOV 41,160 | .......... 41,160 | ......... 38,523 . . oo | s 41,160 07/25/2034. | 1FM. .
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.............coovvvee. .. | 06/25/2017. | Pass-Through LOSS.............ccorvereeemmmiirinns [ coviereiiineeiisniins | oo 461 B38| s [ e [ e | e | o0 | e s 07/25/2034. | 1FM...........
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32 .. | 06/25/2017. [ MBS PaydOWN..........ccrvvnrerrereninnininnirerinns | overenrnenssnnnnerinns | corereeens 12,646 | i 12,646 | .......... 12,643 | .......... 12,646 | .... e . RSN IR 12,646 01/25/2032. | 1FM.
760985 M7 3 |RAMP 2004-RS1 AI6A SEQ STP 01/25/34 .. | 06/25/2017. | MBS Paydown............ccoovvemmeeemnceiinniiinenes | e v 47,936 | 47,936 | ......... 44940 | .......... 46,131 | ... e . . . B I 47,936 01/25/2034. | 1FM.
760985 M8 1 |RAMP 2004-RS1 Al6B SEQ STP 01/25/2034.. .| 06/25/2017. | MBS Paydown.............cccuuviievcvinriiniiniiinns | eovvniiesinesisnienns | v 10,895 | .......... 10,895 | ............ 9,805 | ...ccoo.ee 10,243 | .... e . . B - 10,895 01/25/2034. | 1FM.
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33 .. | 06/25/2017. | MBS Paydown............cccovveimmennneeinriininnes | e 68,717 04/25/2033. | 1FM.
760985 V3 2 | RAMP 2004-RS3 Al4 SEQ CSTR 03/25/2034.. .. [ 04/25/2017. | MBS PaydOown.........ccocrvverireinrrineneiienees [ cevieneeienesinseiinns | e 1,644,508 03/25/2034. | 1FM.
760985 WY 3 |RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33 .. | 06/25/2017. | MBS Paydown............cccoovvemmiimnniiisnniininies [ o 178,239 06/25/2033. | 1FM.
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4/25/33 .. | 06/25/2017. | MBS Paydown............ccocevemeeemnceeinniiiennes | e 04/25/2033. | 1FM.
760985 WZ 0 | RAMP 2003-RS5 Al6 NAS 4.02 4/25/33 .| 06/25/2017. | MBS Paydown..........cccocueerivniriverrnrininnnns | v 04/25/2033. | 1FM.
760985 XK 2 |RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33 .. | 06/25/2017. | MBS Paydown............ccoovveemveemnreemnciiiecnes | ceves 07/25/2033. | 1FM.
76110H E8 8 |RALI2004-QS15 A5 NAS 5.5 11/25/2034 .. | 06/25/2017. | MBS Paydown............coocvveemeeemrerisnniinennes | e 11/25/2034. | 1FM
76110H H8 5 |RALI2004-QA6 NB4 SEQ SNR FLT 12/25/2034. .. 1 05/25/2017. | MBS Paydown............ccoovvemmnieinnniinnniiinnins. [ e | eeveennnn 47,301 | 47,301 | 12/26/2034.
76110H H8 5 |RALI2004-QA6 NB4 SEQ SNR FLT 12/25/2034 .. | 06/25/2017. | Pass-Through LOSS.............ccccverervermmerrenns | coves 12/26/2034.
76110H J6 7 |RALI2004-QS16 1A2 SEQ 5.50 12/15/2034.... .. 06/25/2017. [ MBS PaydOwn..........ccrvveermirneererniinnennines | eovrineieninerinnnenes | e 783,238 | ........ 783,238 | ........ 738,202 | ........ 750,479 | oo | v 6,113 [ oo | v 6,113 | oo [ e 783,238 12/25/2034.
76110H T9 0 |RALI2005-QA2 NB2 SEQ CSTR 02/25/2035. .. | 06/25/2017. | MBS Paydown.... ST O 209,818 | ........ 209,818 | ........ 157,246 | ........ 152,439 6,874 6,874 | oo | e 209,818 | ..o [ e | e | s 2,941 | 02/25/2035.
76110H T9 0 |RALI2005-QA2 NB2 SEQ CSTR 02/25/2035. .. | 06/25/2017. | Pass-Through LOSS.............ourverveemmrriirnnns [ covimreiinnseiiniiins | e . 3,626 2,216 02/25/2035.
76110V HJ 0 |RFMS22001-HI4 A7 SEQ STP 10/25/26. .. [ 06/25/2017. [ MBS Paydown............cccevveimrieinnnieinnniinnnies [ eovvsneiisnniisnniins | e 14197 | s 14,197 14,197 0 10/25/2026.
76110V RX 8 |RFMS22005-HS1 Al4 SEQ STP 9/25/35.... .. | 06/25/2017. | MBS Paydown.... ST PO 111,580 | ... 111,541 | ... 37,49 , , .0 09/25/2035.
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.... .. | 04/25/2017. | MBS Paydown..........ccrevvrerermriernirnsirernns [ eres 127,010 222,590 | oo [0 142,670 | s | s 142,670 | oo | e 292,422 ..(165,411) ....(165,411) | .. 02/25/2036.
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.... .. | 04/25/2017. | Pass-Through LOSS............cccocvvvemviveneiiinns [ covieneiiiinniiinnienns SO IS (8,830) [ vovovverenee 2T | i [ e e [ e | s (V0 OO ISP (160,496) 160,496 |...... 160,496 | .. 02/25/2036.
76110V TE 8 |RFMS22006-HSA1 A3 SEQ CSTR 2/25/36.... .. | 07/31/2014. | Book Value AdiUSTMENL..........cc.vrrvemerriiens [ covieriiiiniiiinieiins | e | e 02/25/2036.
76110W XS 0 |RASC 2004-KS4 Al6 NAS 4.43 05/25/2034 .. | 06/25/2017. | MBS Paydown............cccovveemvemnneeinriiinnes | e 50,853 | .......... 50,853 | ........ 43,477 05/25/2034.
76110W XS 0 |RASC 2004-KS4 A6 NAS 4.43 05/25/2034...................... .. | 06/25/2017. | Pass-Through LOSS.............corvureeiemerinns [ coviemivisneeiiisieins | e . 2,924 05/25/2034.
761118  BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035 .| 05/25/2017. | Pass-TArough LOSS..........cocueemrenvenminerinnins [ ovrivrireninerininenes v . 26,004 07/25/2035.
761118  BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035 .. | 06/25/2017. | MBS Paydown............ccooeweeeveemnneeicciinecnes [ e 235,677 | ........ 235,677 | ........ 195,660 07/25/2035.
761118 FL 7 |RALI2005-QA9 CB3 SEQ SNR FLT 08/25/2035 .. | 06/25/2017. | MBS Paydown...........c.covvunrineiieriiiiniinns [ cevvssissiicsiisniinns | v 115,874 | ........ 115,874 | ....... 110,225 08/25/2035.
761118 FL 7 |RALI2005-QA9 CB3 SEQ SNR FLT 08/25/2035 .. | 06/25/2017. | Pass-Through LOSS.............ccocvuvimviinneiinnns [ coveniiieneiiinniins | e . 2,543 08/25/2035.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35............... .. | 06/25/2017. | MBS Paydown............coocvvemmevemreririnniinennes | e 08/25/2035.
761118 FM 5 | RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35 .. | 06/25/2017. | Pass-Through LOSS............cccvrenmieniineinns [ v 08/25/2035.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35 .. | 06/25/2017. | MBS Paydown............ccoovweemveememiinneiecnns | e 10/25/2035.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .| 06/25/2017. | Pass-Through Loss...........cccccuriemiviniiivernns | covee 10/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. | 06/25/2017. | MBS Paydown............cccovveemmiemnnieinniiinnies [ o 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36. .. | 06/25/2017. | Pass-Through LOSS.............ccovvemervenmmrirenns | coves 02/25/2036.
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16 .. | 06/25/2017. | MBS Paydown............ccccevvmmmiimnniinnniiiinies | e 02/25/2036.
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16 .| .. | 06/25/2017. | Pass-Through LOSS...........cc.courveermmveermrerrns | cones 02/25/2036. .
76111X LE 1 |RFMSI 2004-SA1 A3 SEQ SNR FLT 07/25/2034.............. .. 1 06/25/2017. | MBS Paydown..........cccrvvvrvrremriersnrniirernns | eves 07/25/2034. [1Z..............
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76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035.... .. | 06/25/2017. | MBS Paydown.... 483,817 454548 | ... 455,913 483,817 03/25/2035.
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035 ...| .. | 06/25/2017. | MBS Paydown.............. 252,364 247,106 | ........ 247,723 252,364 03/25/2035.
76112B  C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35...........ccocooeuvvunee .. | 06/25/2017. | MBS Paydown.............. 475234 | .....475234 | ... 281,576 | ........ 439,802 475,234 09/25/2035.
76112B  H4 5 |RAMP 2005-EFC5 M1 MEZ FLT 10/25/35.. .. | 06/25/2017. | MBS Paydown.... 436,205 ...436,205 302,372 | ........ 410,596 436,205 . 10/25/2035.
76112B KC 3 |RAMP 2005-RS2 M2 MEZ FLT 02/25/35.... ... | .| 06/25/2017. | MBS Paydown.............. 445,032 | ........445,032 293,721 | ... 434,990 445,032 .0 |.........3,028 | 02/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035............ .. | 06/18/2017. | MBS Paydown.............. 1,222,018 | ..... 1,222,018 | ..... 1,119,674 | ..... 1,119,408 1,222,018 | oo | e | e 0 [ 18,377 | 05/18/2035.
76112B SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34... .. | 06/25/2017. | MBS Paydown.............. 184,731 178,388 | ........ 182,726 184,731 | s [ e [ s 0 09/25/2034.
76117TW AB 5 |RESOLUTE FOREST 5.875 05/15/2023. .. | .. 05/25/2017. | OPPENHEIMER & CO.......ccoovvveiinriiciirans [ e .297,000 | ........300,000 246,750 | ....... 253,361 255,661 41,339 . 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023..............cccoovvvnnne .. 1 05/25/2017. | STIFEL NICOLAUS..........coomiriiimririnriinns [ oo 2,172,500 | ... 2,200,000 | ..... 1,809,500 | ..... 1,857,983 1,874,844 297,656 | ....... 64,625 |05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .| 05/26/2017.| GMP SECURITIES 792,000 658,000 | ........ 675,630 681,762 110,238 | ....... 23,500 |05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .. | .. | 05/26/2017.| MORGAN STANLEY. . 396,000 | .. .329,000 | ........ 337,815 340,881 55119 | ... 11,750 | 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023..............ccoovvvennne .. | 05/31/2017. | OPPENHEIMER & CO.......ccccoooiervirmrririnnns [ oo 738,750 | ........ 750,000 | ........ 611,594 | ... 628,843 634,952 103,798 | ... 151,513 | 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 ..| 06/01/2017. | OPPENHEIMER & CO... 5,488,000 | ..... 5,600,000 | ..... 4,410,075 | ..... 4,556,682 4,608,628 879,372 | ..... 114,328 | 05/15/2023.
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023 .. | .. | 06/02/2017. | OPPENHEIMER & CO... 1,080,750 | ..... 1,100,000 | ........ 830,500 | ........ 861,368 873,055 207,695 | ....... 25,816 | 05/15/2023.
76126C DE 9 |CBBC-CCE 98-17.00 5/15/2018.........ccccvveerrieririiriienns .. | 05/15/2017. | Sinking Fund Redemption.............ccccoeeevies [ covrimeiiiririinniinns 371,227 | ........ 371,227 | ........ 377,940 | ........ 371,455 371,227 05/15/2018.
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021 .. | 05/15/2017. | MBS Paydown 102,484 ..102,484 102,484 05/17/2021.
78249L AB 6 |RUSSELL INVEST TL B 1L L+575 04/14/2023... .. | 06/30/2017. | Paydown ...12,500 12,500 | e 750 | 797 | i | e T35 | i | e T35 [ | 12,500 04/14/2023.
78386N  BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39 .. | 06/25/2017. | MBS Paydown.... 33,601 33,601 | .o 32,714 | 133,085 | [ eeene(8,233) [ s | e (8,233) | i | e 33,601 04/25/2039.
78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023. .. | 06/20/2017. | MBS Paydown ......1,5639,357 | .....1,539,357 1,539,357 01/20/2023.
78443C BN 3 |SLMA 2004-B A3 ABS FLT 03/15/2024 .. | 06/15/2017. | MBS Paydown.... 1,146,853 | .....1,146,853 | ........ 911,748 1,146,853 03/15/2024.
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042 .. | 06/15/2017. | MBS Paydown.... 433,011 433,011 433,011 07/15/2042.
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44. .. | 06/15/2017. | MBS Paydown 557,425 557,425 557,425 05/16/2044.
78446D AB 5 |SLMA 2011-A A2 ABS 4.37 4/17/2028 .. | 06/15/2017. | MBS Paydown.... 2,135,921 | ....2,135,921 | ..... 2,192,715 2,135,921 04/17/2028.
78446T AB 0 |SLMA 2011-C A2A ABS FLT 10/17/2044.... .. | 06/15/2017. | MBS Paydown.... 1,681,636 | .....1,681,636 | ... 1,681,636 1,681,636 10/17/2044.
78446V AB 5 | SLMA 2012-A A2 ABS 3.83 01/17/2045.. .. | 06/15/2017. | MBS Paydown 572,481 572,472 572,481 01/17/2045.
78447B  AB 8 | SLMA 2012-C A2 ABS 3.31 10/15/2046.. .. | 06/15/2017. | MBS Paydown.... 1,854,749 | ....1,854,749 | ... 1,854,512 1,854,749 10/15/2046.
78447F AB 9 | SLMA 2012-E A2A ABS SSNR 2.09 06/15/2045. .. | 06/15/2017. | MBS Paydown.... 656,600 656,436 656,600 06/15/2045.
78447TR  AB 3 [SLMA 2013-A A2A ABS 1.77 05/17/2027 .. |.. | 06/15/2017. | MBS Paydown.............. ...46,922 rreereen 846,909 | 186,920 | i | i () T SN (U [T R 46,922 05/17/2027.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025................. .. | 06/25/2017. | MBS Paydown.............. 950,069 | ........950,069 | ........ 949,965 | ........ 949,975 27 27 | 950,069 08/25/2025.
78471F  AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25 .| 06/25/2017. | MBS Paydown 1,023,670 ...1,023,649 | ... 1,023,661 4 4 1,023,670 12/26/2025.
78473T AJ 9 |STARM 2007-2 4A1 SEQ SSNR FLT 04/25/3 woo| - | 06/25/2017. | PasS-THrough LOSS...........ccveervveemviiinniins | corviisneiiienniinnnnes [ covivnnniinsneinnnnn | ceveneend L LA | s o | v | v | e | e 0 04/25/2037.
78473T AJ 9 |STARM 2007-2 4A1 SEQ SSNR FLT 04/25/37................. .. | 06/25/2017. | MBS Paydown.............. 223,608 223,608 04/25/2037.
805564 KR 1 |SAST 2002-1 AF6 NAS 6.303 10/25/2030.. .. | 06/25/2017. | MBS PaydOown..........cccruerrinirierierininiinns. [ cenniiessineiiienirenes | coviireiinns 1,823 1,823 10/25/2030.
81375F CM 3 | SASI 1993-7 TA6 6.25 12/25/2023. .. |..| 06/25/2017. | MBS Paydown.............. .53 .53 12/25/2023.
81378E AA 1 | SABR 2007-BR4 A2A SEQ FLT 05/25/2037...........ccccon..... .. | 06/25/2017. | MBS Paydown.............. 189,956 189,956 05/25/2037.
81745A AB 3 | SEMT 2013-5 A2 SEQ CSTR 05/25/2043 .. | 06/25/2017. | MBS Paydown.... .311,752 311,752 05/25/2043.
81745C AA 1 |SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043.. .. | .. | 06/25/2017. | MBS Paydown.............. .307,615 307,615 06/25/2043.
81745) AA 6 |SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043................. .. | 06/25/2017. | MBS Paydown.............. 332,510 | .......332,510 | ........ 328,042 | ........ 328,401 332,510 09/25/2043.
81745M AA 9 |SEMT 2013-2 A SEQ SNR CSTR 02/25/2043.... .. | 06/25/2017. | MBS Paydown.... 220,012 197,087 | ........ 197,811 220,012 02/25/2043.
81745R AB 6 |SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43 . | 06/25/2017. | MBS Paydown.... 491,040 454,008 | ... 453,265 491,040 03/25/2043.
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81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22 .. | 06/05/2017. | PaydOwn.........covveevereririeenrinnrirerierinenins | e 213,447 | ... 213,447 | ........ 213,447 | ........ 213,447 LU IO 4,672 | 10/05/2022. | 2FE.
81881L AC 1 |SHACK 2014-6A B2 CLO MEZ SEQ 4.41 07/26. .. | 04/17/2017. | MBS Paydown............ccoovveemveemmreeieniieenes [ oo ......5,000,000 | ..... 5,000,000 | .....4,954,500 | ..... 4,969,714 | oo | 2000030,286 | s | 0000.30,286 [ e | 025,000,000 | e | e [0 [ 110,250 | 07/17/2026.
81881U AJ 6 |SHACK2013-4AB2CLO 4.41 01/13/25......ccvevvrrririrenn. .| 04/13/2017. | MBS Paydown...........cccoeuvviiierinriiniicnniins | covveiieniscienienns | e 8,500,000 | ..... 8,500,000 | ..... 8,500,000 | ..... 8,500,000 | ...ocvvmriiens [ eeveninrinniens [ ernrenicnnies | v e | 108,500,000 | i [ [0 [ 187,425 | 01/13/2025.
82321U AA 1 [SHNTN 2015-1A A ABS SNR 4.75 10/15/2042 .| 06/15/2017. | MBS Paydown..........ccvvverrvmerierererencninne | cenne 208,138 .206,140 ..206,348 ..4,090 | 10/15/2042.
824348 AY 2 |SHERWIN- WILLIAMS 7.25 06/15/2019 oo |- 06/02/2017. | CONSENt FEE........cvveereiceiiciiieciriereiiins | e | ceveenenenas 4,000 | oo [ s | s 06/15/2019.
824348 BA 3 | SHERWIN-WILLIAMS 4.20 01/15/2022.........ccovrvvrrirnrrnes .. | 06/02/2017. [ CONSENt FEE......cvvrvuiirirrierieieississieniines [ everensnersnsseirennns | veeersenens 3,000 | oo e | e 01/15/2022.
824348 BE 5 | SHERWIN-WILLIAMS 3.95 01/15/2026.. .. [ 06/02/2017. | CONSENE FEE........oooveercrieceiieceiieneriereiis [ covieneiieneiiieniins | cerevienenes 5,000 [ oo [ e . 01/15/2026.
82650A AA 6 | SRFC 2012-3A A ABS 1.87 08/20/2029.. o |- | 06/20/2017. | MBS Paydown...........c..couvvvervverieerenneriiinns | cenee 25,963 25,963 25959 | ..........25,961 1 1 .25,963 08/20/2029.
82817* AA 9 |SILVER SPRINGS CTL III-A1 3.81 1/5/2029.................... .. [ 06/05/2017. | PaYAOWN. ... [ o | o 114,486 | ........ 114,486 | ........ 114,486 | ........ 14486 | ..o | o | v | e (VOO I 114,486 01/05/2029.
82817@ AA 7 [SILVER SPRINGS CTL IV-A1 3.89 1/5/2029.. .. | 06/05/2017. | PaYAOWN..........cocvverieirniirerieneeieenieeens | e 51,595 ...51,595 ..51,595 eB51,595 | i s [ [ e | e | 51,595 01/05/2029.
82838U AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025 oo | [ 04/15/2017. | MBS PaydOwn...........coocomvvenriiiniiinniiiinns | coveiisseiisnniinnies | oo 872,772 | .......872,772 872,870 | .......883,759 | ...cccoevvvunne | ceeen(13,707) | v | eeeeeed(13,707) | o | s 872,772 | oo [ o o ......8,735 | 03/17/2025.
828807 CD 7 |SIMON PROP GP LP 5.6502/01/20..........cccoovurveererrri .. 1 06/26/2017. | Make Whole Call...........cc.coorveeriereneiiinnies [ o | o 3,301,076 | ..... 3,000,000 | ... 2,988,630 | ..... 2,995,814 | oo | e 4186 | i | 186 [ | 3,000,000 | ..o | oo 301,076 |......301,076 | ..... 153,021 | 02/01/2020.
828807 CF 2 |SIMON PROP GP LP 4.375 03/01/2021 .| 05/17/2017. | JEFFERIES & CO.....ccoovvvvrvinirvcrnivciinns [ o 3,206,340 | ..... 3,000,000 | ..... 3,238,335 | ..... 3,124,040 | ..ooovvvvvcn | eeennd(11,074) | s | e (11,074) | | e 3,112,966 I 93,374 | ......93,374 | ... 63,304 |03/01/2021.
828807 CS 4 |SIMON PROP GP LP 3.375 10/01/2024 .. [ 05/17/2017. | JEFFERIES & CO......ccoovvvirrriircriiinciienies [ o | o 3,044,400 | ..... 3,000,000 | ..... 2,994,120 | ... 2,995,343 | oo | o207 | i | 207 [ | e 2,995,550 | oo | e 48,850 | ......48,850 | ....... 50,625 | 10/01/2024.
828807 CS 4 |SIMON PROP GP LP 3.375 10/01/2024...........cccccoruurnenne .. 1 05/19/2017. | KEYBANK CAPITAL MARKET........coooumvvi [ covermmrrirmnnriiineiiins | oo 3,038,850 | ... 3,000,000 | ..... 2,994,120 | ..... 2,995,343 | oo | 210 i | rieeeni210 [ | 2,995,553 | ..o | oo 43,297 | .....43297 | ... 56,772 | 10/01/2024.
828807 CS 4 |SIMON PROP GP LP 3.375 10/01/2024 .. | 05/23/2017. | KEYBANK CAPITAL MARKET...........cccocouves | coves 2,026,000 | ..... 2,000,000 | ..... 1,996,080 | ..... 1,996,895 | ....coovvvcvinies | o142 | | e 142 | | 1,997,038 28,962 28,962 | ....... 50,458 | 10/01/2024.
83149U AB 7 |SLMA 2011-B A2 ABS 3.74 02/15/2029. .. | 06/15/2017. | MBS Paydown............ccoceveemveemmeeeinniinennes | oo v 453,869 | ... 453,869 | ....... 453,682 | ....... 454471 | s | e (10) s [ i (10) | e | s 453,869 02/15/2029.
83402Q AA 0 |SCLP 2016-2A A ABS SSNR 3.09 10/27/2025... .. 06/25/2017. | MBS Paydown..........cccrvveivvrmnierernrineeinnines [ ovriveirennerininsnes | e 1,737,402 | ....1,737,402 | ..... 1,737,130 | ..... 173778 | v | 109 | i | e 109 | i | 1,737,402 10/27/2025.
83404) AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/2026.. .. | 06/25/2017. | MBS Paydown............ccooeeeemveemnmeesnciiiennes | oo 178,760 178,759 0 0 178,760 05/25/2026.
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026.. .. | 06/25/2017. | MBS Paydown.............. 01/26/2026.
83416W AA 1 |SOLAR STAR FUND 5.375 06/30/2035.. .. | 06/30/2017. | Sinking Fund Redemption.. 13,085 06/30/2035.
83416W AB 9 |SOLAR STAR FUND 3.95 06/30/2035 .. | 06/30/2017. | Sinking Fund Redemption.. 44,040 06/30/2035.
83417E  AA 0 |SOCTY 2014-1 A ABS 4.59 04/20/2044.. .. | 06/20/2017. | MBS Paydown.............. .28,998 04/20/2044.
83608G AL 0 |SNDPT 2013-1A A1F CLO 2.246 04/26/2025. .. | 04/26/2017. | MBS Paydown............ccoovveimvviinriinniiinnies [ covvereivensiisnniins | e 18,015 | 118,015 | ... 18,015 | ... 18,015 04/26/2025.
83608H AC 8 |SNDPT 2013-2A A1 CLO FLT 07/15/2025.. .. | 04/15/2017. | MBS Paydown ....11,000,000 |....10,971,400 |....10,988,254 07/15/2025.
83608H AL 8 [SNDPT 2013-2A C2 CLO 5.17 07/15/2025 .| 04/15/2017. | MBS Paydown..........cccveverrveeriererererneninne | cenne 3,500,000 | ... 3,500,000 | ..... 3,377,500 | ..... 3,424,985 07/15/2025.
83608X AC 3 | SNDPT 2014-2A A1 CLO FLT 10/20/2026.. .. [ 04/20/2017. | MBS PaydOown.........ccocrvverrriincriinneiienies [ covienevisnesineeiins | oo 5,000,000 | ..... 5,000,000 | ..... 4,962,500 | ..... 4,976,894 10/20/2026.
83608X AE 9 | SNDPT 2014-2A A2 CLO 3.44 10/20/2026. oo | . | 04/20/2017. | MBS Paydown...........ccorvvmrveerimriniiinniinns | covveriverireniseiinns | e 10,000,000 |....10,000,000 |....10,000,000 {....10,000,000 | .....cccccvurruws | orrvmrmmrmrnnns [ evrirernninins | v 0 . {....10,000,000 10/20/2026.
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035.............cccooveonenes .. [ 06/25/2017. [ MBS PaydOown..........cocrvverrrriinriiinneiienies [ covieeeiisnninnsiins | coveees 110,796 | ........ 110,796 | .........60,523 | ..........29,027 | ... | 028,028 | oo | 128,028 | i | 110,796 05/25/2035.
848580 AA 6 |SPIRIT AIR 2015-1 A 4.10 10/01/2029 .. | 04/01/2017. | Sinking Fund Redemption...........ccccccceucveis [ eoemvicmniicrinniiinns | e 181,436 | ........ 181,436 | ......181,436 | ... 181,447 | oo [ i (0) s | i (0) | e | s 181,436 04/01/2028.
85022W AA 2 |SCFT 2016-AA A ABS SSNR 3.05 04/25/2029... v || 06/25/2017. | MBS PaydOWN...........ccvverrvericriiriiinniins | eoerevisneiienniinns | s 1,477,452 | ..... 1,477,452 | ... 1,485,762 |.......cccoovrirenns . . [ESTRN 1,477,452 04/25/2029.
85235 AA 6 |STLOUIS CNTY CTL 3.79 12/15/2036.........coccoveerrrir o+ [ 06/15/2017. | PaYAOWN. ... [ cevieeeiissesisnsiins | ceveees 120,035 | ........ 120,035 | ........ 120,035 | ........ 120,035 | oo | s ((0)]) TR (0) | covvverecri | e 120,035 12/15/2036.
85431T AC 0 | STAND 2007-1A A2L CLO MEZ FLT 04/27/2021... .| 04127/2017. | MBS PaydOwn..........ccevrvrvrrernninerisirneerennns [ ovrennerisnnerennns | 1,181,744 L 1,181,744 | ... 1,133,049 | ..... TATAN28 | i | v T798 | | v 7,798 | o | e 1,181,744 04/27/2021.
855541 AC 2 |STARM 2007-S13A1 SEQ CSTR 01/25/2037 woo || 06/25/2017. | MBS PaydOWN............coverevereriiiniisniins | wovererrenenireeninenns | e 400,873 | i 400,873 | ........ 365,309 | ........ 362,709 8,993 8,993 | oo | e 400,873 01/25/2037.
855541 AC 2 |STARM 2007-S1 3A1 SEQ CSTR 01/25/2037................. .. | 06/25/2017. | Pass-Through LOSS.............urverrermmnnirnnns [ covineerinesiiieniins | veeeesnseeeseenenns 52,125 | covveiervrneriinnns | e [ e | e | e 01/25/2037.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046.. .. | 06/20/2017. | MBS Paydown............cccoovemmeemnniisnniiinnies | e 46,301 46,277 1 10/20/2046.
86213B AA 5 |STR2014-1A A1 ABS 4.21 04/20/2044 o | . | 06/20/2017. | MBS Paydown...........c..coocevemevimrniiieniiiens | cenes . . . L4375 | ..........4,375 0 04/20/2044.
86213C AA 3 [STR2015-1A A1 ABS SNR 3.75 04/20/2045.................... .. 1 06/20/2017. | MBS Paydown............coovvvemmiiinniinniiinnies [ coveneiisnsiiisnnins | e 10,375 | .......... 10,375 | .......... 10,389 | ........ 10,386 | .ovvvoiians | s ()] R 04/20/2045.
86213C AB 1 |STR2015-1A A2 ABS SNR 4.17 04/20/2045.. .. | 06/20/2017. | MBS Paydown............ccocevemvvemmeieinciineenes | oo 26,250 26,250 26,119 5 04/20/2045.
863222 ZZ 1 |STRIPES 20131 LIBOR + 350 4/5/2023 . 1 06/20/2017. | Partial Call............coooovmveereenrescreereerieenrns | eeeee 387,260 | ....... 387,260 | ........ 390,365 | .......387,328 | ..coooviierins | i (G2 04/05/2023.
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863572 LV 3 |SASC 1996-4 A SEQ CSTR 09/25/2031 .| 06/25/2017. | MBS Paydown..........cccovveemrvnirirerirnrininienns | vovee ..10,710 | .........10,710 | ..........10,040 | .......... 10,129 | v [ eeereeeen(838) | o [ rreeeenn(838) | e | 10,710 09/25/2031. | 1FM.
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035. .. | 06/25/2017. | MBS Paydown............ccooevemmveemnneemnciiecnns | oo 491,144 | ....491,144 | .....326,055 | ....... 405,862 | ...ovvvverrns | 1211 | [ 41211 | | 491,144 12/25/2035. | 1FM.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.... .| 06/25/2017. | MBS Paydown............ccocueemviniriveiinriiniinns | covee .342,436 291,584 | ..o | 16,484 | | 16,484 | | 342,436 | ... 11/25/2035. | 1FM.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035.... .. | 06/25/2017. | Pass-Through LOSS............cccccvvirviinneiiinns [ rovvemeiienniinnniins | covnneevsnsinnnninns | connevrenned(789) [ v | oo e e [ e | covveniinnniennc0 | v | e (1,221) | ... 11/25/2035. | 1FM. .
863579 J9 0 |SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035............. .. | 06/25/2017. | MBS Paydown............coocvvemmevermrcrinenirnenees | cevveneivsnniisnninns | cveeens 100,083 | 1000..100,083 | ...irt89,616 | oo [ e | e 1949 | | 1,949 | i | 100,063 12/25/2035. [ 1FM...........
863579 J9 0 |SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035.... .. 06/25/2017. | Pass-Through LOSS..........cccereremernmmrnmneines [ orerersnnenneeniennns . 12/25/2035. | 1FM.
863579 RP 5 | SARM 2005-11 1A1 SEQ SSNR FLT 05/25/2035.... .. | 06/25/2017. | MBS Paydown............ccoovvemmeeemnceiinniiinenes | e , 14,952 | .........14,962 (12,869) | ..o | o (12,869) .17,039 05/25/2035. | 4AM.
863579 SU 3 | SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35 .. | 06/25/2017. | MBS Paydown...........ccovuemrinnriieiinniiniinns [ e | v 180,746 | ........180,746 | ........ 138,825 | ........ 138,456 | ..oovvvcvriaes | v 16,498 | ...coovvcvries | e 16,498 | ..ooovvvces | e 180,746 06/25/2035. | 1FM.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35 .. | 06/25/2017. | MBS Paydown............cccovveimmennneeinriininnes | e 82,183 | ........82,183 | .........62,414 | ........59,362 | ..o | w3991 [ | 3,991 | | 07/25/2035. | 1FM.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35 .. | 06/25/2017. | Pass-Through LOSS.............corvumreermmeiirnnns [ coveereiiinniieeeiins | e 07/25/2035. | 1FM.
863579 UU 0 | SARM 2005-154A1 PT SSNR FLT 07/25/2035... .. | 06/25/2017. | MBS Paydown..........cccuvvevrvenerirerirnreneniine | oo 237,509 07/25/2035. | 1FM.
863579 UU 0 |SARM 2005-154A1 PT SSNR FLT 07/25/2035... .. | 06/25/2017. | Pass-Through LOSS.............ccorvereeimmeiirinns [ coviereiienieiiinniins | oo 07/25/2035. | 1FM.
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.... .. | 05/25/2017. | Pass-Through LOSS............cccueciimriiveriiniiins | covvniiveriniiiniinns | e 08/25/2035. | 1FM.
863579 VH 8 |SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035.... .. [ 06/25/2017. [ MBS PaydOown.........cc.rveereriinriiinniiiennes [ covieseiissniinnniins | ceveeees 347211 | ... 347211 | ... 310,995 08/25/2035. | 1FM.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.. .. | 06/25/2017. | MBS Paydown............coocvveemeeemrerisnniinennes | e 206,082 | ........ 206,082 | ........ 144,257 08/25/2035. | 1FM.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.. .. | 06/25/2017. | Pass-Through LOSS............cccocvwvumviinnriiinns [ o 23,663 .16,564 .| 08/25/2035. | 1FM.
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35. .. [ 06/25/2017. | MBS PaydOown.........ccoorvverrriinciiinniienies [ covieneiisneeinnniins | e 427,310 | ........ 427,310 | ........ 386,051 09/25/2035. | 1FM.
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035... .. | 06/25/2017. | MBS Paydown............ccoevvemmriennrienncinnnies [ o 251,984 | ........ 251,984 | ........ 213,399 10/25/2035. | 1FM.
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035... .. | 06/25/2017. | Pass-Through LOSS.............ccccvumreerereriinns [ coviemerisnniiienniins | e 26,252 10/25/2035. | 1FM.
86358E A8 9 |SAIL 2006-1 A3 SEQ FLT 01/25/2036 .. | 06/25/2017. | MBS Paydown............coovvvermeeemnrienerirninnes | oo 313,233 | ... 313,233 | ... 237,078 | ........ 290,963 | ...oovvvverirns | 15,563 | s [ 15,563 | i | e 313,233 01/25/2036. | 1FM.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.. .. | 06/25/2017. | MBS Paydown............ccccvuvemveemnnieinniiinnies [ s 174,245 74,245 156,180 163,661 174,245 08/25/2031. | 1FM.
86358R XY 8 |SASC 2002-AL1 A2 SEQ 3.45 02/25/32.. .. | 06/25/2017. | MBS Paydown............ccooeveemeeemrereinniinienes | e 200,067 200,067 | ........ 157,582 | ........ 168,998 | ..o | eeeene8,080 | s | 8,080 [ | 200,067 02/25/2032. | 2AM.
86358R XZ 5 |SASC 2002-AL1 A3 SEQ 3.45 2/25/32 .| 06/25/2017. | MBS Paydown..........cccovvemrvniiiverirmrininienns | covee 261,409 | ........ 261,409 | ........ 235,991 02/25/2032. | 4AM.
86358R YB 7 |SASC 2002-AL1 APO PO 02/25/2032.. .. 1 06/25/2017. | MBS Paydown............corvvernriinniiiniiiinins [ o | ceviienns 48,421 | .......... 48,421 | ... 34,450 02/25/2032. | 1AM.
86358R YB 7 |SASC 2002-AL1 APO PO 02/25/2032. .. | 06/25/2017. | Pass-Through LOSS.............cevvereeemmrriirnnns [ covimreiinnsiiinsiins | e 487 5,113 02/25/2032. | 1AM.
86359A ME 0 |SASC 2003-AL1 A SEQ 3.3565 4/25/31.. .| .. [ 06/25/2017. | MBS Paydown..............cccccoummmvmmniiinniiians | cenes 89,000 89,000 | .......... 77,609 ..80,300 04/25/2031. | 1AM. .
86359A MG 5 |SASC 2003-AL1 APO 4/25/31........covvveereeerirereriienens .. [ 06/25/2017. | MBS PaydOown............crvvemerieeiieneiienies [ covieneeisneeiinsniins | cevveeees 14,576 | ......... 14,576 | ......... 10,266 | .......... 12,241 04/25/2031. | 1FM...........
86359A WR 0 | SASC 2003-AL2 A SEQ 3.3565 1/25/2031... .| 06/25/2017. | MBS Paydown..........cccovvevrvnirirerierinininnns | covee 539,483 | ........ 539,483 | ........ 468,186 | ........ 489,163 01/25/2031. | 1AM.
86359A WT 6 |SASC 2003-AL2 APO 0.00 01/25/2031 .. | 06/25/2017. | MBS Paydown............ccooeweeeveemnneeicciinecnes [ e 91,899 | ......... 91,899 | .o 71,452 | ......... 78,782 01/25/2031.
86359B 4U 2 | SASC 2005-4XS 1A4A SEQ 5.33 03/25/2035.. .. | 06/25/2017. | MBS Paydown............cooevvemeeemmreennnirnennes | e 627,248 | ....... 627,248 | ........ 586,477 | ........ 608,697 03/25/2035.
86359B LE 9 | SARM 2004-2 4A1 SEQ CSTR 03/25/34 .| .. | 06/25/2017. | MBS Paydown..............ccccoemmmvmmniiinniiians | cenes 29,999 29,999 28912 | ......... 28,720 03/25/2034.
86359B YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034................. .. | 06/25/2017. | MBS Paydown............coocvvemmevemreririnniinennes | e 826,461 | ........ 826,461 | ........ 829,802 | ...coovvrerriinns 08/25/2034.
86359F AB 8 | SASC 2006-S2 A2 SEQ 5.50 6/25/36 .| 06/25/2017. | MBS Paydown..........cccovvemrvniriverirnrineninnns | covee 25,982 25,982 20,201 | oo 3,625 06/25/2036.
86359L NA 3 | SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45... .. [ 06/25/2017. | MBS PaydOown.........cc.crvverreriinciiineeiienies [ covienesisnniinnniins | ceveees 277,763 | ........ 277,763 | ........ 195493 | ........ 215,042 09/25/2045.
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036. .| 06/25/2017. | MBS Paydown..........cccovveevivneriverirnnininanns | covae 315979 | ... 315979 | ... 224,345 | ... 265,712 03/25/2036.
86360B AG 3 | SARM 2006-4 4A1 PT SSNR FLT 05/25/2036. .. [ 06/25/2017. | MBS Paydown............ccocvuenmiennniinnniiinnies. [ covvenniisnniisnnins | e 460,150 | oo 460,150 | ........ 370,239 | ........ 369,338 05/25/2036.
86360B AG 3 | SARM 2006-4 4A1 PT SSNR FLT 05/25/2036 .. | 06/25/2017. | Pass-Through LOSS.............ccovvemervenmmrirenns | coves 05/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... .. | 06/25/2017. | MBS Paydown............ccccevvmmmiimnniinnniiiinies | e 05/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036... .. | 06/25/2017. | Pass-Through LOSS.............ccocveververemeernnns [ coveereiieneiieenienns 05/25/2036. .
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037..........ccoocvvvnnvee .. 1 06/25/2017. | MBS Paydown............ccovvvvmmrvennniennciiinnnnes | o 06/25/2037. | 1FM...........
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86611# AA 4 |SUMMIT INC 18.00 1/31/2018. .| 05/02/2017. | Book Value Adjustment..............ccccvervmrins | covee 0 D,067 | i [ [ [ | | |0 | [ | [ 5,067 | ........ 5,067 |.. .| 01/31/2018.
86611# AA 4 |SUMMIT INC 18.00 1/31/2018. .. | 05/11/2017. | Book Value AdjuStment.............ccccceceeevcvens [ covvmrevrenniinnniins | eereereneeen 130000 | oo [ e | e [ eevineneinnnins [ evvivnneniinnenns | evvvvsnniinnnns | eovsennsneneenns0 | v | cevveeniisneiienns [ e | s 7,000 | ......... 7,000 |.. .| 01/31/2018.
86611# AA 4 |SUMMIT INC 18.00 1/31/2018. .. | 05/26/2017. | Book Value AdjUStMENt..........cc.oervvevervinens [ covrerrrrnrnirnrninns | eerriireneeen 10000 | i [ e | e [ e [ evvinnreinnnnns | eevvvneninnenes | evseneiinnnennns0 | v | eevvnenvnsninnnns | e | coenene 1,000 | e 7,000 .| 01/31/2018.
86611# AA 4 |SUMMIT INC 18.00 1/31/2018. .. | 05/26/2017. | Book Value Adjustment.............cccccccouvwcenns | covee . | 19,067 (19,067)| ...... (19,067) | .. .| 01/31/2018.
86722T AA 0 |SUNCOR ENERGY INC 6.10 06/01/2018............ccccooeuuuc .. | 04/26/2017. | Make Whole Call...........cc.coorveemvernrirrinnies [ covereiieneiieneins | oo 15,760,350 |....15,000,000 |....15,405,452 |....15,107,454 ...15,096,348 | ....oovvvveris | 664,002 |...... 664,002 | ..... 368,542 | 06/01/2018.
86909# AA 5 | SUSQUEHANNA CTL 5.73 12/23/2036 .| 06/23/2017. [ PAYOWN......covrrveririrerisiserensssisesssinsins [ osrseirensssssnennnes | svrveeenes 19,403 | .......... 19,403 | .......... 19,403 L9403 | | e e |0 [ | 19,403 0] 464 | 12/23/2036.
869507 AA 1 |SPSS2017-1A A ABS SSNR 4.19 01/15/2071 .. | 06/15/2017. | MBS Paydown............ccoceweemeeemrceeinniiiennes [ o 29,070 29,070 29,055 | ..o [ e | e e | e i | e 29,070 | oo | e | eererrennieeen0 | s 403 | 01/15/2071.
87155M AA 9 | SYMP 2007-5A A1 CLO FLT 01/15/2024 .| 04/15/2017. | MBS Paydown..........ccccocueemvvneriverinriiniianns | v 2,055,768 | ..... 2,055,768 | ..... 2,011,440 | ..... 2,054,772 | coovvvveviec | e 1,561 [ | el 1561 | | 2,055,768 | ....covvrieni | crreriieninnin | cverinneenn0 [ 17,676 | 01/15/2024.
87157V AA 7 |SYMP 2013-11A A CLO FLT 01/17/2025 .. [ 04/17/2017. | MBS Paydown.........c.oovvvennveineiiinniinnies [ oo | o 2,242,933 | ..... 2,242,933 | ... 2,242,933 | ...2,242,933 | oo e [ e |0 i | e 2,242,933 | oo e | evereiennn0 [ 25,522 | 01/17/2025.
87157V AA 7 |SYMP 2013-11A A CLO FLT 01/17/2025, .. [ 06/27/2017. | DIStADULON. .........oooevveceieceiierisereieneies [ e | oo 3,757,067 | ..... 3,757,067 | ..... 3,757,067 | ....3,757,067 | ...cooovrvevans | ormverenerrennns | vererirenniiens | ervvreneinenen0 [ i | e 3,757,067 | ..o | e | vereireenn0 [ e 60,968 |01/17/2025.
871928 AJ 6 |IBM-TIERS 97 7.35 6/01/2017..... .. [ 06/01/2017. | MatUrity..........oorverririeseiececeieens ........604,879 596,856 596,509 | ..o [ e | i | 21,922 |06/01/2017.
872455 AG 5 |TICP 2014-1A A2C CLO MEZ 4.397 04/26/26 .. | 04/26/2017. | MBS Paydown.........cc.oovvveemeveenciinnneiinnnes [ cevvereivsneissnennns | 27,500,000 | .....7,500,000 | ... 7,500,000 | .....7,500,000 | ...cooorveerans | coerrrreniirennns | e | e 0 [ | e 7,500,000 | ..o | e | 0 [ e 164,888 | 04/26/2026.
87247C AJ 2 |TICP 2014-2A A1B CLO 3.528 07/26/2026 .| 04/20/2017. | MBS Paydown...........ccovvumrvverirerinriinnienns [ e [ e 17,000,000 |....17,000,000 |....17,000,000 |....17,000,000 [+17,000,000 | i | e | 0| 299,880 | 07/20/2026.
87247C AL 7 |TICP 2014-2A A2B CLO 4.317 07/26/2026 .. [ 04/20/2017. | MBS PaydOown.........ccocrvverrreirrieieneiienies [ covieseeissesisnnnins | e 1,600,000 | ..... 1,600,000 | ..... 1,600,000 | .....1,600,000 | ....ccooooivmmree | errrrmmervmnnins | eemrrernriinnns | eevvereineneennc0 | v | e 1,600,000 07/20/2026.
87266H AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038.. .. | 04/20/2017. | MBS Paydown.........c..oovvvemrrveinnirinniinenies | cevreneirsneivsecinns | ceverene 15,842 | 1000 75,842 | .......68,068 | .........88,442 | ..o | 2812 | i | 2,612 | i | 75,842 01/20/2038.
87342R  AA 2 |BELL 2016-1A A2I ABS SNR 3.832 05/25/4 .. | 05/25/2017. | MBS Paydown............cccoeveemmieimnniinnniiinnies [ e ..30,000 05/25/2046.
87342R  AB 0 |BELL 2016-1A A2ll ABS SNR 4.377 05/25/46. .. | 05/25/2017. | MBS Paydown............coovvvemmvvemmeirieneinenies [ cevrenevrsneisnnninns | erreeenn30,000 | ...e0...30,000 | .......30,000 | ...eerin.30,000 | oo | eovvivericrna0) | e | i) | e | s 30,000 05/25/2046.
87342R AC 8 |BELL 2016-1A A23 ABS SNR 4.97 05/25/2046 .. | 05/25/2017. [ MBS Paydown..........ccrevvrvrmemriernirsiirernns [ eves 22,000 22,000 | .......... 21,998 | 121,999 | | 0 i |0 | | 22,000 05/25/2046.
874074 AA 5 |TAL 2017-1A A ABS SNR 4.50 04/21/2042 .. [ 06/20/2017. [ MBS PaydOown.........cc.crvvereriinrieiineiienies [ covieeesisnsiinnnins | ceveees 114,591 | ... 114,591 | ... 115,981 | oo | e | cvererrened(B2) | oo | e (42) [ | 114,591 04/20/2042.
87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038.. .| 06/20/2017. | MBS Paydown..........cccvevemeernerrerierenennnne | conne 655,000 | ........ 655,000 | ........ 648,824 | ........ 649,297 | ..oovveivriins | e8| [ 883 | | 655,000 02/22/2038.
87407P AE 0 | TAL2013-2A A ABS 3.55 11/20/2038.. .. | 06/20/2017. | MBS Paydown............ccccewvemmiemnniesnniiinnies [ o 430,875 30,875 427,133 427,285 430,875 11/20/2038.
87407P AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039.. .| 06/20/2017. | MBS Paydown..........ccevvrermereerirnrereninne | cenne 250,000 250,000 | ........ 245468 | ....... 245,571 | oo | eereeen8B3 | [ 883 | | 250,000 02/22/2039.
87407P AP 5 |TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39 .| 06/20/2017. | MBS Paydown..........cccovverrvnirirerierininiinns | covee 84,289 | .......... 84,289 | .......... 83,953 | .......... 83,982 | .o [ e 3T [ i 37 [ | 84,289 05/20/2039.
87407P AR 1 |TAL 2014-3A A ABS SNR 3.27 11/21/2039 .. | 06/20/2017. | MBS Paydown.... et | e | s 150,000 | ........ 150,000 | ........ 149,949 | ........ 149,959 | oo | e s e [ | 150,000 , 11/21/2039.
87425 AL 7 | TALISMAN ENERGY 7.75 06/01/2019... .. 1 06/15/2017. | BARCLAYS CAPITAL.....ccocvvorrrimrrriimeriins [ o | oo 2,194,100 | ... 2,000,000 | ..... 1,991,920 | ..... 1,997,450 [ ..o | e8| i | 89 | | 1,997,909 196,191 | ...... 196,191 | ....... 85,681 | 06/01/2019.
878091 BC 0 | TEACHERS INS & ANN 6.85 12/16/2039 .| .- 105/09/2017. | Cash TeNder............cccccoommmvuiumeienriinniiins [ o | e 7,650,505 | ... 5,494,000 | ..... 7,064,218 | .....7,063,160 | ...oocooovriians | e (13,544) | oo | e (13,544) | | e 7,049,616 600,889 |...... 600,889 | ....... 37,223 | 12/16/2039.
87819# AA 2 | TD BKMIAMI CTL 3.79 1/15/2038.........coovvveereriirrriinnees .. | 06/15/2017. | PaydOWN...........ocvverreceiieceriieeiieeneeeens [ oo 22,806 22,806 22,806 | .......... 22,806 01/15/2038.
878888 ZZ 2 |TECH FUNDING LLC 2013 TL 3.483 2/25/2018.. .. | 05/25/2017. | PaydOWN........cvvvirvieririniinniseiieniineniees | cenriieenisniienienns | cen.0649,393 | L 649,393 | ........ 625,262 | ........ 641,177 02/15/2018.
881561 LE 2 | TMTS 2004-11HE A SEQ FLT 10/25/2035 .. [ 06/25/2017. [ MBS Paydown..........c.oovvwemrveemnmennniinnnnes [ cevvsnerrenniisnnins | ceeeennn 17,158 | 17,158 | .......... 13,747 | ... 14,928 10/25/2035.
881561 LR 3 | TMTS 2004-19HE A1 SEQ FLT 10/25/2034 .| 05/25/2017. | MBS Paydown...........cccocuomiineriverinriiniinns | v 29,971 22,066 | .......... 24,503 10/25/2034.
881561 VY 7 | TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36. |- | 06/25/2017. | MBS PaydOWN............coveuivveiriiiniiinniins | eoeneeieneiisnniiinns | v 306,131 | ....... 306,131 | ........ 295,579 | ........ 192,097 07/25/2036.
881561 XJ 8 | TMTS 2005-14HE AF2 SEQ STP 8/25/2036.................... .. [ 06/25/2017. | MBS PaydOown.........ccocrvverrriirriiinniiienies. [ covieeeiisnesiessiins | e 136,931 | ........ 136,931 | ........ 132,823 | ........ 136,081 08/25/2036.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.... .. | 06/25/2017. | MBS Paydown..........ccrevvvenrermrmernnrnsirernns | eves 778,695 01/25/2038.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.... .. | 06/25/2017. | Pass-Through LOSS.............ccocvwervereneirnnes [ coveenniiiseiiienienns JUUSSPUUSPOUROPRORN [SPOURRRRORRON C 1o 0) N URPUUSROSPOUN) IUSOPOURRPOURRRURTR) VPPRURROUOR) BUNSPOURPOUROOIN DURRPRORRRORTR VPR 01/25/2038.
88156P AY 7 | TMTS 2006-7 2A2 SEQ FLT 08/25/2037 . [ 06/25/2017. | MBS PaydOwN...........coorimiiniinciienieiins | e | vevin 905,604 | ........905,604 | .......697,315 | ........840,946 | .....ccoeee | .0e0n62,924 | i | 062,924 || 905,604 | ....oocvvevirens | oo | o0 | i 3,830 | 08/25/2037.
88157V AB 3 | TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038.. .. | 06/25/2017. | MBS Paydown............cccovveemmiemnnieinniiinnies [ o 97,872 | .......97,872 | .........50,893 | ......61,185 | ..o | 28,024 | | 28,024 | | 97,872 | oo | e | o0 | s 562 | 08/25/2038.
88314R AA 4 |TMCL 2013-1A A ABS SEQ 3.9 09/20/2038.... .| C| 04/20/2017. | MBS Paydown..............coocvvemmeremmniineniinens | cenes 6,337,500 | ..... 6,337,500 | ..... 6,305,747 | .....6,310,268 | .....cccoovvvens | 200e28,239 | oo | 000028,239 [ | 6,337,500 | ..o | e | 0 [ e 82,390 |09/20/2038.
88314R  AC 0 |TMCL 2014-1A A ABS SNR 3.27 10/20/203! .| C | 04/20/2017. | MBS Paydown.... SO PO ....7,280,000 | ... 7,280,000 | .....7,275,783 | ....7,276,474 | ...occovvvivnns | 003,838 | s | 03,638 [ | 7,280,000 | ..oovoriinins e [ verriiennn0 [ s 88,371 | 10/20/2039.
883203 BX 8 | TEXTRON INC 3.65 03/15/2027 .. | 04/21/2017. | CREDIT AGRICOLE CIB.........cooooiervirirnrs [ o | o 4,007,040 | ... 4,000,000 | ..... 3,994,960 | ..o | oo | eevreneennBT | i [T [ | 3,995,027 | ..oooovvriiians | 12,013 | 112,013 | 10,139 | 03/15/2027.
885220 DX 8 |TMST 2003-4 M1 MEZ FLT 09/25/2043............ccocoornrnenne .| 06/25/2017. | MBS Paydown..........cccovueevivniriverirnrininnnns | v 66,350 | .......... 66,350 | ......... 56,066 | .........56,374 | ..o | eeen(10,371) | oo | eeeees(10,371) [ | 66,350 | ..veourrernrrinns | e | e (U I 396 | 09/25/2043.
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885220 GK 3 | TMST 2004-4 5A SEQ CSTR 12/25/2044... .| 06/25/2017. | MBS Paydown..........cccovveemrvnirirerirnrininienns | vovee 233,214 | ... 233,214 | ........ 221,844 7,220 | oo | e 233,214 12/25/2044. | 1FM....
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46 woo |- | 06/25/2017. | MBS Paydown.............ccomevermmreinneiienins | o 30,713 30,713 20,345 AT || e 30,713 10/25/2046. | 5FM....
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46...........ccoevveemrrrinnnes .. | 06/25/2017. | Pass-Through LOSS.............urvereeenmmeeirnnns [ covieesiiinniineniins | e | s 140,072 | 092,784 | oo [ e e [ e | e (VI OUTOPOUOTOR PPN 10/25/2046.
88606W AA 0 [TBOLT 2017-A A ABS SSNR 4.212 05/17/2032. .| 06/15/2017. | MBS Paydown..........ccvvverrvmerierererencninne | cenne 63,988 183,988 | ..i83,985 | s [ [0 [ 0 | | s 63,988 05/17/2032.
89280U AA 6 |TRAL2013-1A A CLO FLT 04/20/2025 o |- | 04/20/2017. | MBS Paydown............cccocervvermmrerieniiinniins | o 635,613 | ........635,613 | ........633,007 | .......634,643 | ...ccecoovviine | werreed 1,175) | v | e (1AT5) [ | e 635,613 04/20/2025.
894126 AB 7 | TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34............ .. | 05/24/2017. [ MBS PaydOwn..........cocrvvrevnirneerernniirenninns | ervrisversninerinnnenes | e 129,794 | ........ 129,794 | .......105,388 | ........ 102,280 | ...cocoevvervirs | veerreen 9,848 | i | 9,848 | | 129,794 05/24/2034.
894128 AB 3 | TRAP 2003-2A A1B CDO SSNR FLT 10/05/2033.. .. | 04/05/2017. | MBS Paydown..........cccnevvrevmerierinnerennnne | conne 892,742 | ....... 892,742 | .......866,239 | ........815,359 | ....ccccovvrine | e TT,383 | oo | e 77,383 [ | e 892,742 10/05/2033.
894128 AC 1 | TRAP 2003-2A B CDO MEZ FLT 10/05/2033 .. | .| 04/05/2017. | MBS Paydown.............cccoemrivcrirerinniiniinns | coenrivnivenincienns | 002,942,620 | ... 2,942,620 | ....2,714,567 | ....2,738,012 | ..cccocouiun [ 219,331 [ i | 219,331 | e | e 2,942,620 10/05/2033.
89412W AA 2 |TRAP 2004-7A A1 CDO SSNR FLT 01/25/2035............... .. | 04/25/2017. | MBS Paydown..........c.ccovvvimveeinniisnniiinnins [ eovveneiisnniisnniins | cevenennn 11,168 | i 77,168 | .........65,599 | ... 10,568 | .....occcoooiiis | c0rr(31,462) | oo | ceene(31,462) | o | 77,168 01/25/2035.
89413A AA 9 | TRAP 2005-9A A1 CDO SSNR FLT 01/27/2040. .. | 04127/2017. | MBS Paydown.........c..coocevemmevemreiirinriinennes | e e ABA37 | ABAT2 | i | | eereeenn(98D) [ e | e (985) [ e | e 15,137 01/27/2040.
89655Y AA 4 | TRL 2009-1A A ABS 6.657 11/16/2039 .. | .. | 06/16/2017. | MBS Paydown.............ccccoovmmmiemmnieinniiinns | o ........106,139 107,984 | | e (88) [ | e (88) [ e | s 106,139 11/16/2039.
89656C AA 1 |TRL2010-1A A ABS 5.194 10/16/2040...........cccooocvurrre .. [ 06/16/2017. | MBS Paydown............oovvverrveemerinniiienies [ covveneereneiinnnins | e 125,829 | 125,829 | ....... 131,173 | ..o 120,093 | oo | eereeeeen (1T s | e (17) i | 125,829 10/16/2040.
89656F AA 4 | TRL 2012-1A A1 ABS 2.266 01/15/43 .| 06/15/2017. | MBS Paydown..........ccccovueevivniriverirnrinininns | v 89,279 ..86,273 86,422 .89,279 01/15/2043.
89656F AC 0 |TRL 2013-1A A ABS SSNR 3.898 07/15/2043 veo || 06/15/2017. | MBS PaydOWN............cvveererceriinciiinniins | woererienerisnnnnnns | ceeene 12,965 | i, 12,965 | ... 12,747 | ... .12,965 07/15/2043.
89690E AA 5 |TRMF 2011-1A ATA ABS 4.37 07/15/41......ccoooirrcri .. [ 06/15/2017. | MBS Paydown.........cc.oovvveereveireririnniiienies [ cevreneiirsneessnninns | ceeeen 186,758 | 186,758 | ........ 186,758 | ........ 186,758 | v | eereviereiienens | e | e (VI OO IR 186,758 07/15/2041.
89690E AB 3 | TRMF 2011-1A A1B ABS SNR FLT 07/15/2041 .. | 06/15/2017. | MBS Paydown............cccovveemmiennniiinniiiinies [ o 42,445 42,439 07/15/2041.
89690E AD 9 | TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44. .. | 06/15/2017. | MBS Paydown............ccoceveemveemmeeeinniinennes | oo 76,142 75,671 04/15/2044.
89707Y AA 2 | TROPC 2004-4A A1L CDO SSNR FLT 04/15/35 .. | 04/15/2017. | MBS Paydown...........cccvvvniiierinriniiicnninns | eovesiivesiieniinienns | v 40,243 40,243 31,245 04/15/2035.
90272* AA 0 |UNITED HEALTH CARE CTL 3.50 5/15/2033 .. | 06/15/2017. | PaydOWN. ... [ oo 37,757 37,757 37,757 05/15/2033.
902752 AA 2 |UIRC-GSAV LLC 2015-A 4.71 12/05/2035 .. | 06/05/2017. | Sinking Fund Redemption.............cccccooeveees | cevee 99,048 .99,048 .99,048 12/05/2035.
902753 AA 0 |UIRC-GSAIV LLC 5.00 12/05/2034 .. | 06/05/2017. | Sinking Fund Redemption............c.ccccouvuies [ covvmneiinnciiinciins | ceviiens 77,715 LT1715 12/05/2034.
902756 AA 3 |UIRC-GSA Il LLC 5.36 12/05/33. .| 06/05/2017. | PaYAOWN.......coourvvrrirrireerseierierienesesenes | cenne 289,720 89,720 12/05/2033.
903329 AA 8 |USCAP 1A A1 CDO SSNR FLT 05/01/2034... .. | 05/01/2017. | MBS Paydown..........ccovvvnirierimrinniinnines | eevveriverisnisnniinns | v 19,775 .. 19,775 05/01/2034.
90342B  AA 1 |USCAP 3A A1 CDO SSNR FLT 12/01/2035. .. | 06/01/2017. | MBS Paydown............ccccovimvvemnmeeinniiiinnes | e 12/01/2035.
90342W AA 5 |USCAP 2006-5A A1 CDO SSNR FLT 10/10/2040.. .| 04/10/2017. | MBS Paydown..........ccccocvemvvnerireiinriiniianns | covee 10/10/2040.
903436 AA 1 |USAIR2011-1A7.125 10/22/23 .. | 04/22/2017. | Sinking Fund Redemption............c.cccccoevvies [ covvinviiiinciiinniinns ..72,163 72,163 10/22/2023.
90345W  AA 2 |US AR 2012-1A 5.9 10/01/24. .. | 04/01/2017. | Sinking Fund Redemption.. 116,113 SEM3 |6, 113 | 6,113 | [ [ [0 | [ e 116,113 10/01/2024.
90346W AA 1 |US AIRWAYS 2013-1A 3.95 11/15/2025. .. | .. | 05/15/2017. | Sinking Fund Redemption.. 134,082 | ........134,082 133,747 | ... 133,817 15 15 | e | e 134,082 11/15/2025.
90390K AA 2 |USCAP 2A A1 CDO SSNR FLT 08/01/2034...........ccccocouu. .. [ 05/01/2017. | MBS Paydown.........cc.crvverereeneieceneiienens [ covieneeissesisnenins | oo 2,067,385 | ... 2,067,385 | ..... 1,846,626 | ... 1,855,050 | ...coovrvrerres [ e 200,330 | .ooovvreeeni [ 200,330 | oo | 2,067,385 08/01/2034.
908594 AC 8 |UNION TANK CAR CO 4.71 05/15/2020. .| 05/15/2017. | Sinking Fund Redemption...........ccccccuvcecis [ eovenvimniicviinniiinns | e 818,182 818,182 | ........ 818,175 1 LI ISR I 818,182 05/15/2020.
90932L AA 5 |UNITED AIR 2015-1 AA 3.45 6/01/2029.. .. .. 06/01/2017. | Sinking Fund Redemption...............ccccccceues | vonee 290,119 290,119 | oooeuee 290,122 | oo [ evrenieeennn(0) s [ (0) | o | e 290,119 06/01/2029.
90932P AA 6 |UNITED AIR 2014-1 A 4.00 04/11/2026...........ccooorurveernee .. | 04/11/2017. | Sinking Fund Redemption.............ccccoueevcees | covermmeirmmeiirinninns | o 164,859 | ........164,859 | ....... 164,859 | ........ 164,859 | oo | e | rererreeniiens | e 0 [ | e 164,859 04/11/2026.
913275 AC 7 |UNITRIN INC 6.00 05/15/2017... o | 05/15/2017. | MAEUFItY.......cvvveeerrirriienieiienieriniienns [ e [ e 13,000,000 13,000,000 |....12,381,360 |....12,965,514 . |....13,000,000 05/15/2017.
91845# AA 2 | VERIZON CTL 3.812 05/15/2035 oo | [ 06/15/2017. [ PAYAOWN........vomreerrrrirrieereeiserieninenins | veves 60,206 | .......... 60,206 | ........60,206 | .........60,208 | ..oooovrrrriris [ v | e | 0 [ | 60,206 05/15/2035.
91854*  AA 4 |VZ(IRVING TX) CTL 3.62 08/15/2036.............coccveerreenne .. | 06/15/2017. | PAYAOWN. ..o | s 55,535 55,535 | .cee0rren55,535 | 085,535 | i [ [ e | e (VI [OOSR 55,535 08/15/2036.
92257L AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047... .| 06/25/2017. | MBS Paydown..........ccvvverrveerirerernreneninnns | cenne 83,805 83,805 | ...ee0r83,782 | oo [ | e (G4 (ST I (M) [ o | e 83,805 05/25/2047.
92258N  AB 1 |VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46... .. [ 06/25/2017. | MBS PaydOown.........ccoorvverivireiinneeiienies [ coviemeiisnesinsniins | oo 390,317 | ....... 390,317 (261) (P53 ) IO 390,317 . ......5,852 | 04/25/2046.
92320X AJ 7 |VENTR 2014-16A A2F CLO SEQ 4.395 04/2026.............. .. | 04/15/2017. | MBS Paydown..........c.oovvvemmieinniinniinnies [ covveneiisnniissniins | o 7,500,000 | ... 7,500,000 | .....7,500,000 | .....7,500,000 | ....occommriiuns | conmririnmniiinnis | e | e (V1 R I 7,500,000 | ..o | e [ s 0. 164,813 | 04/15/2026.
92535V AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046.... .| 06/15/2017. | MBS Paydown..............cccovwemmevimreriinniinnns | cenee ...22,503 0 (V[OOSR 22,503 | oo | e | o0 | s 487 | 10/15/2046.
92765Y AA 5 | VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023 04/23/2017. | Sinking Fund Redemption............ccccoevieees | woveriveineirernninnins 513,374 | ......513,374 | ....513,374 | 513374 | i [ [ | 0 | e | e 513,374 | oo | v | 0 | s 12,834 | 10/23/2023. | 2FE............
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929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033 .| 06/25/2017. | MBS Paydown..........cccovveemrvnirirerirnrininienns | vovee 138,938 | ... 138,938 | ........ 139,502 | ........ 138,966 | ...oovovvverens | coeeeeen85 | [ 885 | | 138,938 | ..o [ | e 0 | 3,198 | 06/25/2033. | 1FM.
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35.. .|| 06/25/2017. | MBS Paydown.... ST O cerr 480,807 | .. 480,807 | ....... 454,062 | ....... 455,395 | ..o | e B T8 | [ e B8 | | 480,807 | ..o [ e | e | 6,048 | 10/25/2035. | 1FM.
92922F 7C 6 |WAMU 2005-AR16 2A1 SEQ SSNR FLT 12/25/35........... .| 06/25/2017. | MBS Paydown.............ccouuniiencvinriiniinniinns | e | v 65,917 | cccovene. 65,917 | cooovena 56,128 ..55,908 ..65,917 12/25/2035. | 1FM.
92922F 7C 6 |WAMU 2005-AR16 2A1 SEQ SSNR FLT 12/25/35........... .. | 06/25/2017. | Pass-Through LOSS............cccocuvurvvinnniianns | o 12/25/2035. | 1FM. .
92922F GY 8 |WAMU 2003-S11 3A3 SEQ SNR FLT 11/25/2033............ .. | 06/25/2017. | MBS Paydown............cooceveemevemnceeinniinienes | e 11/25/2033. [ 1FM...........
92922F J5 8 |WAMU 2005-AR6 2A1C SEQ SSUP FLT 04/25/45.. .| 06/25/2017. | MBS Paydown..........cccovverrvnirirerierininnins | covee 04/25/2045. | 1FM.
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46.... .. | 06/25/2017. | MBS Paydown.... e | e | e 42,838 | 142,838 | 134,502 | 130,285 | | e 1872 | | e 1872 | | 42,838 01/25/2046. | 1FM.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37. .| 06/25/2017. | MBS Paydown..........cccocumicniivciieniiniinns [ covnriinnicsniiciiens | 200000.388,026 | .o 388,026 | .......346,226 | .......349,273 | ...ccccovviins | 03,991 | | 3,991 [ | 388,026 | ... 02/25/2037. | 1FM.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37. .. | 06/25/2017. | Pass-Through LOSS............cccocvvurvirenciinnns [ coveveneiiinniiinnienns SNSRI IS (1,197) | .. B I (1,186) | .... 02/25/2037. | 1FM.
92935) BA 2 |WFRBS2011-C2 A3 SEQ SSNR 4.498 2/15/44.. .. [ 06/15/2017. | MBS PaydOown.........ccoorvvererinriiinneiienies [ covieeeiisnesiinssiins | oo 241,803 | ........ 241,803 | ........ 244215 | ... 241,222 | oo | vrerienen(98) [ [ irriiend(98) | e | e 241,803 02/15/2044. | 1FM
92937W AA 2 |WCP ISSUER LLC 3.819 08/15/2020...... .. | 06/15/2017. | Sinking Fund Redemption...........c.ccccouvvies | covee 26,526 26,526 ..26,526 ..26,526 08/15/2020.
92977Y BW 0 |WMLT 2005-B 2A4 SEQ SSNR FLT 10/20/2035.. .. [ 06/20/2017. | MBS PaydOwN.........ccooorvverereneriieniiienies | covieneiisneiiinsniins | cevvieeend 62,735 | ......... 62,735 57,402 62,735 10/20/2035.
92977Y BW 0 |WMLT 2005-B 2A4 SEQ SSNR FLT 10/20/2035 .| 06/20/2017. | Pass-Through LOSS............cccururmivniiineinns [ conriieniinsirciienns 10/20/2035.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.... .. | 06/25/2017. | MBS Paydown............ccoovveemveemnreemnciiiecnes | ceves 05/25/2037.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37.... .. | 06/25/2017. | Pass-Through LOSS.............ccccvumereermmeiirnnes [ coverereiiicneienniinns 05/25/2037.
92990G  AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37 .. | 06/25/2017. | MBS Paydown............cccoeweemmveinnniennniiinnies [ e 05/25/2037.
92990G  AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37.... .. | 06/25/2017. | Pass-Through LOSS.............ccocveververemeernnns [ coveereiienneieeeiinns . 05/25/2037.
93147# AA 3 | WALGREENS (MARICOPA) CTL 4.51 10/31/2034.. .| 06/15/2017. [ PaYOWN......ccovvviverirrirrnrieieriseieseenisnies [ s 31,745 | o 31,745 | ... 31,745 | .......... 1,745 | oo [ [ | v 0 | | e 31,745 10/31/2034.
933636 AA 0 |WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37.... .. [ 06/25/2017. | MBS PaydOown.........ccocrvverreiiineiiieciiiennes [ covieeeiisnneinnniins | cevieees 150,380 | ........ 150,380 | ....... 130,855 | ........ 131,359 2,626 | .o | 2,826 | i | 04/25/2037.
933636 AA 0 |WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37.... .. | 06/25/2017. | Pass-Through LOSS.............ourverveemmrriirnnns [ covimreiinnseiiniiins | e 587 04/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37 .. | 06/25/2017. | MBS Paydown............ccccvuvemveemnnieinniiinnies [ s 04/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37.... .. | 06/25/2017. | Pass-Through LOSS.............ccccvwrerveremeeirnnns [ coviereiieseriennienns 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36.......... .| 06/25/2017. | MBS Paydown..........cccovvemrvniiiverirmrininienns | covee 292,446 | ........ 292,446 | ........ 261,629 262,553 52 | i [ e D2 | i | e 11/25/2036.
93363E AB 1 |WAMU 2006-AR10 1A2 SEQ SSNR FLT 09/25/36........... .. | 06/25/2017. | MBS Paydown.... ST PO 80,683 | .......... 80,683 | .......... 76,079 | oo [ e | v (T04) | oo | e TOA) | i | s 09/25/2036.
93363E AB 1 |WAMU 2006-AR10 1A2 SEQ SSNR FLT 09/25/36.. .. | 06/25/2017. | Pass-Through LOSS.............cevvereeemmrriirnnns [ covimreiinnsiiinsiins | e 9,501 09/25/2036.
93363N  AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36 .. | 06/25/2017. | MBS Paydown............cccovveemvemnneeinriiinnes | e 10/25/2036.
93363N  AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36............. .. [ 06/25/2017. | Pass-Through LOSS.............ccocvermreermnerrenns [ covvmreriennirnneninns | covereenenennnneninns | eveeeeenn28,130 | oo e [ e | e | cvvenvineneennc0 | v, 10/25/2036.
93363P AA 8 |WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36........... .. | 06/25/2017. | MBS Paydown..........ccrevrvvevermriernernnirennns [ erer 11/25/2036.
93363P AA 8 |WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36........... .. | 06/25/2017. | Pass-Through LOSS.............ccocewverrereneirnnns [ coveireeiiseiiinnienns 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36........... .| 06/25/2017. | MBS Paydown.............ccccceuvvnivnniinninnienns [ ceveiiceniveirsnienns | 1.1,350,854 | ... 1,350,854 | ... 1,251,693 | ..... 1,247,336 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36........... .. | 06/25/2017. | Pass-Through LOSS.............ccocvuimviinmniiinns [ covveneiiinniiissniins | v | e 148,164 | ..oooooecicians | e B I (1,104) | ... 11/25/2036.
93363P AD 2 |WAMU 2006-AR14 1A4 SEQ SSNR FLT 11/25/36........... .. | 06/25/2017. | MBS Paydown............coocvvemmevemreririnniinennes | e 20,852 | ..o 18,832 | ...ccccoe. 18,776 | v | e 193 i | 193 [ | 20,852 11/25/2036.
93363P AD 2 |WAMU 2006-AR14 1A4 SEQ SSNR FLT 11/25/36.. .. | 06/25/2017. [ Pass-Through LOSS..........cocueemrenvermminerinnins [ eovrinrireniierininnnes v 2,287 (2) 11/25/2036.
939336 QT 3 | WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18 .. [ 06/25/2017. | MBS PaydOwN.........coorvvererinreiiiniiinnies [ covieeeiieneiisnniins | ceveveenensd 6,461 | o646 | 8,299 | 8,430 | 1T i 1T | | 6,461 03/25/2018.
939336 TX 1 | WAMMS 2003-MS7 P PO 3/25/2033 .. | 06/25/2017. | MBS Paydown...........ccovuunirverinriniiiniicnns [ eovennivesiienisnienns | v 197 | e 197 | i 126 | e e | e 197 [ [ 197 [ | i 197 03/25/2033.
939336 X9 9 |WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045.. .. | 06/25/2017. | MBS Paydown.... SO PO 262,367 | ........262,367 | ........231,539 | ........230,860 |......ccceccce | cerrs(10,198) | oo | eeeenc(10,198) | v | e 262,367 01/25/2045.
93934N AR 6 |WMALT 2006-52CB2 SEQ FLT 07/25/2036.... .. | 06/25/2017. | MBS Paydown............cooceveemeeemreiirinniinennes | e 19,631 ..19,631 07/25/2036.
93934N AR 6 |WMALT 2006-52CB2 SEQ FLT 07/25/2036.... .. | 06/25/2017. | Pass-Through Loss .| 07/25/2036.
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037.... .. | 06/25/2017. | MBS Paydown.............. 05/25/2037. .
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037................ .. 1 06/25/2017. | Pass-Through LOSS..........cccovrverneererniienenns | ovrvererinnneneninns [ vernensninninnns | oonreennB1,879 [ i [ | e [ | e |0 [ | v | | | e, (V1 I 05/25/2037. | 4FM............
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9497EU AD 9 |WFHET 2006-1 A4 SEQ FLT 05/25/2036. .. 06/25/2017. | MBS PaydOown..........ccrvvmvnrennirernnrneirennne [ overmnnerisnnereninns | e 175,471 | i 175471 | ... 147,834 | ........ 173,348 | oo | e 1,849 | s | e 1,849 | .. 05/25/2036. | 1FM.
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034.. .. | 06/25/2017. | MBS Paydown............ccooevemmveemnneemnciiecnns | oo 69,934 | ......... 48,255 10/25/2034. [ 1FM.
94980M AE 8 | WFMBS 2004-P B1 MEZ NAS FLT 09/25/2034 .. [ 06/25/2017. | MBS Paydown.........cc.ovmvvereveenrvirnenrirnennes | cevrennirnnnirnnnins | ceeeenn405,525 | 405,525 | ........ 390,318 09/25/2034. | 1FM.
94981S AN 4 |WFMBS 2005-16 A10 PAC 5.75 1/25/2036 .. | 06/25/2017. | MBS Paydown.... et | e | 08,883 | L 68,853 | .......... 69,464 01/25/2036. | 1FM.
94981S AN 4 |WFMBS 2005-16 A10 PAC 5.75 1/25/2036...................... .. | 06/25/2017. | Pass-Through LOSS.............ccorvereeemmmiirinns [ coviereiiineeiisniins | oo 251 253 01/25/2036.
94982A AA 0 |WFMBS 2004-Y 1A1 SEQ SNR FLT 11/25/2034. .. | 06/25/2017. | MBS Paydown..........ccrevrrvrvermrmernersserernns [ eves 11/25/2034.
949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037 .. | 05/31/2017. | Book Value AdiUStMENL.............coovvveierriinens [ covereiiriiiiriiins | oo | ceees 07/25/2037.
949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037... .. [ 06/25/2017. | MBS Paydown.........cc.cvevvemrvemnerirnenirnenees [ cevrnenirnnevnsnniinns | eevenene 14,955 | 1 74,955 | 80,764 07/25/2037.
949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037... .. | 06/25/2017. | Pass-Through LOSS.............cccccuuvmmvvienniiinns [ covvsneiisnniiinniins | v | eeeeennnn8,531 | i, 7,037 07/25/2037.
94983K AE 9 |WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36.. .. | 06/25/2017. | MBS Paydown............coocvvemevemreririnniiinenes | ceves 03/25/2036.
94983Q AN 6 |WFMBS 2006-3 APO PO 3/25/2036 .. | 06/25/2017. | MBS Paydown............cccoovvemmiimnniiisnniininies [ o .| 03/25/2036.
94983Q AN 6 | WFMBS 2006-3 APO PO 3/25/2036.... .. | 06/25/2017. | Pass-Through LOSS.............ccocvemervermmnrrinns | coves .| 03/25/2036.
94983T AJ 9 |WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.... .| 06/25/2017. | MBS Paydown..........cccocueerivniriverrnrininnnns | v 177,938 | ........ 157,698 | ........ 157,278 | oo | v 10,868 | ...ooovvivriee | e 10,868 03/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.. .. | 06/25/2017. | MBS Paydown............ccoovveemveemnreemnciiiecnes | ceves 184,502 | ........ 170,802 | ........ 172,494 3,028 3,028 |.. 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.. .. | 06/25/2017. | Pass-Through LOSS.............cccovwmervermmnirenns [ ceves 6,767 .| 09/25/2036.
94984F AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036 .. | 05/31/2017. | Book Value Adjustment............cccccccouruenuns | covee .| 09/25/2036.
94984F AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036.... .. [ 06/25/2017. | MBS Paydown.........c..ocvwemeveineiineniinnnies [ cevveneivnneeisnnins | ceveeenn 11,647 | i 09/25/2036.
94984F AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036 .. | 06/25/2017. | Pass-Through LOSS............cccueeimiimernnriins [ eovevniievierinniinns [ e | e 09/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.. .. | 06/25/2017. | MBS Paydown............ccooeeeemveemnmeesnciiiennes | oo 10/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.. .. | 06/25/2017. | Pass-Through LOSS.............ccocvemervermmiirnnes [ coveerriineeeinnniinns 10/25/2036.
94985A AA 7 |WFMBS 2006-AR15 A1 SEQ SSNR CSTR 10/36. .. | 06/25/2017. | MBS Paydown............ccccvuvemveemnnieinniiinnies [ s 10/25/2036.
94985A AA 7 |WFMBS 2006-AR15 A1 SEQ SSNR CSTR 10/36.... .. | 06/25/2017. | Pass-Through LOSS.............ccccvwrerveremeeirnnns [ coviereiieseriennienns 10/25/2036.
94986L AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037 .| 06/25/2017. | MBS Paydown..........cccovvemrvniiiverirmrininienns | covee 51,815 , 12/28/2037.
94986M AA 0 |WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38 .. [ 06/25/2017. [ MBS Paydown..........c..omvvemrieinriinniinnies [ coveneiinsiisnsiins | o 219,053 | ........ 219,053 | ....... 220,285 01/25/2038.
94986V AB 8 |WFRR 2010-C32 A3B SUB CSTR 05/16/17. .. | 04/16/2017. | MBS Paydown...........c.ccouuerieerinriinicnniinns | covveiivenisciinnenns | e 6,969,535 | ..... 6,969,535 | ... 7,044,131 05/16/2017.
95058X AA 6 |WEN 2015-1A A2I ABS SNR 3.371 06/15/2045... .. | 06/15/2017. | MBS Paydown.... OSSO OSSOSO IOV 10,000 | .......... 10,000 | ............ 9,999 06/15/2045.
95058X AB 4 |WEN 2015-1A A2l ABS SEQ SNR 4.08 06/45................. .. [ 06/15/2017. | MBS PaydOowN.........cooorvvimerirneriinniiienies | covieneeieneiiineniins | eevvieeens 42,500 | .......... 42,500 | .......... 42,500 06/15/2045.
95058X AC 2 |WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45. .| 06/15/2017. | MBS Paydown..........cccovverrvniriverirerinininins | covee 54,375 | .......... 54,375 | .......... 53917 06/15/2045.
95168Q AE 0 |WSTC 2013-1A A2B CLO 4.066 11/07/2025.... .. [ 05/07/2017. | MBS Paydown.........cc.crvverrrinneiseceiienens [ coveeseniesssiinnins | oo 12,000,000 |....12,000,000 |....11,906,400 11/07/2025.
95259 AA 2 |WALGREEN CO-W DUNDE IL 6.69 12/15/18. .| 06/15/2017. | Paydown.........ccocevuierinriiniinniccireniecsins | o 54,058 | ... 54,058 | ... 58,278 12/15/2018.
96032X AA 5 |WESTR 2014-1A A ABS SSNR PT 2.15 12/26.... o |- 06/20/2017. | MBS PaydOWN............cvverreeiieiiiniiieniins | woeneviennieinniiinns | e 417,966 | ........ 417,966 | ....... 416,366 12/20/2026.
96033C AA 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028.............. .. [ 06/20/2017. | MBS PaydOown.........ccocrvvereriririnnriiienies [ ceviereiisnesissniins | e 689,166 | ........ 689,166 | ........ 686,690 | ........886,869 | .....occoovvins | vorreren 127 [ [ i 127 | | e 689,166 | ..o [ e | e | 10,036 | 12/20/2028.
96033C AB 8 |WESTR 2016-1A B ABS MEZ 4.50 12/20/2028 .. 06/20/2017. [ MBS PaydOwn..........cocrvvrrermirneererinninnenninns | ervrisrisninerinnnenes | covnens 424102 | ........ 424102 | ........ 421,402 | .. d21,652 | o | 109 | | 109 [ | 424102 | oo e | crereieen0 | e 7,940 | 12/20/2028.
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030. .| 06/20/2017. | MBS Paydown..........ccoeverevmeriereererneninies | cenne 566,407 | ....... 566,407 | ........ 565,721 | oo | e | o8 [ e8| | e 566,407 | ....ooveerrens [ o | e | s 1,623 | 12/20/2030.
96033D AB 6 |WESTR 2017-1A B ABS MEZ 4.05 12/20/2030... .| 06/20/2017. | MBS Paydown..........ccooveemvicmmviveiiinniniienns [ cemriensisnivennens | e 169,922 | i 169,922 | ........ 169,670 | ..ovveververrrins | cevrrinrriinns | cerveeeninensd v | i3 [ | e 169,922 12/20/2030.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28... .. | 06/20/2017. | MBS Paydown.... SO PO coe DTTAST | 577437 | ... 576,671 | ......576,607 | ..cocovvurrces | correrenn 115 | [ 115 | | 577,437 07/20/2028.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027 .. | 06/15/2017. | Sinking Fund Redemption.............ccccoueevoes [ covemmreirmmneiiinniins | v 636,000 | ........ 636,000 | ........ 643,956 | ........ 641,455 | ..o | (5455 | s [ eeeeeenn(5,455) | i | 636,000 06/15/2027.
96174T AC 8 |WESTW 2007-2A C CLO MEZ FLT 04/25/2022... .. | 04/25/2017. | MBS Paydown..........cccuvvemrvenerirerirnienininnns | conne 2,500,000 | ... 2,500,000 | .....2,378,125 | ....2,416,515 | ....cccocenes | 00..83,485 | oo | 83485 || 2,500,000 04/25/2022.
96174T AE 4 |WESTW 2007-2A A2 CLO MEZ SEQ FLT 04/22. .| .| 04/25/2017. | MBS Paydown.... SSSTOTTOSUTRTOROORN UPOUPRRTTORRPTOT IOV 3,000,000 | ..... 3,000,000 | ... 2,880,000 | .....2,946,796 | ......ccoccooenr | 253,204 | s | 053,204 || 3,000,000 04/25/2022.
966629 AA 5 |WHITNEY NATL BK BKNT 5.875 04/01/2017...........coven.. o | 04101/2017. [ MAEUFIY......ocveverviiceceieisieisesienienns | veisensssissesensernns | s 10,000,000 |....10,000,000 | ..... 9,933,000 | ..... 9,997,565 | ...coovrrvririrs | e 2,435 | oo | v 2,435 | .o ....10,000,000 04/01/2017.
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96928* CQ 8 |WALGREEN-IDAHO FALLS ID 6.66 6/15/2033.. .| 06/15/2017. | PaydOwn.........covveevireririienrieniierienisenins | e 27,132 | e 27,132 | v 27,132 27132 .0 . 0 [ 753 | 06/15/2033.
96928 CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034 .. [ 06/15/2017. | PaydOWN. ... [ oo 33,219 33,219 33219 | ..........33,219 .0 .33,219 - L0 [ 923 | 05/15/2034.
96928* CU 9 |LOWES WM BLAIR PASS 5.90 02/15/2029..................... .. | 04/21/2017. | Paydown.........ccovevirinricnnisciicnieniinniens [ e [ e 11,625,420 | ..... 9,570,658 | ..... 9,660,841 | ..... 9,632,248 | oo | e (62,461) | s [ (62,461) | ..oocvvveries | 9,570,658 ..1,954,763 | ..... 197,589 | 02/15/2029.
96928 CX 3 |HD WM BLAIR SER 2010-A 6.19 1/15/2035 .. | 06/15/2017. | PaydOWN...........ocvvereerniceenniseniieenns [ e 52,653 52,653 53,184 ...53,070 ced10) [ o | e 52,653 01/15/2035.
96928* DA 2 | VET AFFAIR HENDERSON NV 5.37 8/15/2031. coe [ | 0B/15/2017. | PAYAOWN........oovveoeceiiceeiceeisesiieeeiins | woeeenienesieesieenns | eeneees 146,823 | .......146,823 | ........ 148,405 147,952 | [ e (84) [ [ (B4 | | 146,823 08/15/2031.
96928* DE 4 |KOHL'S CORP CTL 5.80 1/25/2029........ccouvvmrvvnriirerins .. | 06/25/2017. [ PaYOWN......c.ovvrrverirrirererieireriseisseresiisnees | eees 206,298 | ........206,298 | ........ 208,216 | ........207,633 | .coccovvvivren | erverieennea(B9) | e v (69) | o | e 206,298 01/25/2029.
96928* DJ 3 |FRANKLIN COUNTY OH 5.25 9/15/2031 .. | 06/15/2017. | PaydOWN...........ocvoerreireiecerieeeieenieiens [ e .103,959 103,959 | ....... 103,959 | ..o [ e [ e | eveereinenienn0 e | s 103,959 09/15/2031.
96928 DZ 7 |BANK OF AMERICA 2011-D 5.60 10/15/2029 v [ [ 06/15/2017. | PaydOWN..........covviiiiiciiceiecisisineis | .106,802 | .......106,802 | .......107,783 | ...... 107,504 | ...coccoiivcs | ovnreeeena(B0) v | erveiieeeece(B0) | e | e 106,802 10/15/2029.
96928* EN 3 | VET AFFAIRS MANSFIELD OH 4.16 2/15/2034.............. .. | 06/15/2017. | PaydOWN.............overeeirniressniseniesens [ s 90,195 | .........90,195 | .......91,166 | .........90,932 | .o | ovvirerane(25) o [ veirieeea(25) | e [ e 90,195 02/15/2034.
96928 EZ 6 |VHACTL SERIES 2012-1 5.04 9/15/2033 .. | 06/15/2017. | PaYdOWN.........coovverceeicriiererieeeiieenieeens [ e ...60,498 ..00,498 | .........00,498 | ........80,498 | ..o | o [ e | 0 [ | e 60,498 09/15/2033.
96928 FH 5 |LAFARGE CTL SER 2013-D 6.17 4/15/2025 .. | 06/15/2017. | PaydOwN.............cooorvvnrircvennissnisnnns [ s i 190,373 1 ......190,373 190,373 [ [ [ |0 i | 190,373 04/15/2025.
96928* FK 8 |CAHIGHWAY PATROL CTL F 5.93 11/15/2032.............. o [ 06/15/2017. | PaYAOWN. ... [ covieseiisneiinnniins | cevvieeend 64,599 | ......... 64,599 | ........ 64,599 | ......... 84,599 | ..o [ e | e | eveereinenieen0 | e | s 64,599 11/15/2032.
96928 FQ 5 |GSA PORTLAND OR CTL 4.01 9/15/2033. .. | 06/15/2017. | PaydOwn............cooomvirnrenrisnnisnniinnns [ o 94,300 .94,300 ..94,300 .94,300 .94,300 09/15/2033.
96928* FV 4 |BCBS OF NC CTL 4.09% 09/15/2044 co | [ 06/15/2017. | PAYAOWN........ovooeeieeiceiiceeieciieninins | cerevissenissesesnnees | oeeenennd 47,267 | .......AT,267 | .........47,267 47,267 47,267 09/15/2044.
96928* FX 0 |SUMMIT COUNTY 4.01% 02/15/2036...........o.ccurveernnene o+ [ 06/15/2017. | PaYAOWN. ... [ cevieeeiissenisnsiins | e 174,075 | ........ 174,075 | ........ 174,075 | oo ATA075 | s | e [ e | e 0 [ | e 174,075 02/15/2036.
96928* FY 8 |WAGS (FAIRBANKS, AK) CTL 4.51 01/15/2035. .. | 06/15/2017. | PaydOWN............cooorvinrineisnnissniisnnns [ e 64,470 BAATO | L BAATO | L BAATO | i [ | 0 [ | 64,470 01/15/2035.
96928@ AA 3 |SOUTH CAROLINA CTL 4.00 6/15/2023 o+ [ 06/15/2017. | PAYAOWN. ... [ ceviesesisnsnissniins | e 149,495 149,495 | L. 149,495 | ... 149,495 | i s [ [ e | | e 149,495 06/15/2023.
96930@ AA 9 |WAGS (FRANKLIN NJ) CTL 4.37 08/15/2035.... .| 06/15/2017. | Paydown.........ccccvvveerenriininniverierieeniens | e 50,398 ..50,398 | .........50,398 | ..........50,398 | .o [ i |0 i | 50,398 08/15/2035.
97652P AL 5 |WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044 .. | 06/20/2017. | MBS Paydown............ccoovveemveemmneemnciinecnes | ceves ceen 273,408 | ........273,408 coenrn. 273,408 06/20/2044.
98886Y AC 2 |ZAIS22014-2A A1B CLO SSNR 3.57 07/25/26.. .. | 04/25/2017. | MBS Paydown.........ccocrvverrevenrrinireinenies [ covieeeninseiinnniis | oo 14,500,000 |....14,500,000 |....14,500,000 |.... .. | ....14,500,000 07/25/2026.
98954R  AB 6 |ZIGG 2014-1A A2 CLO SSNR 3.44 10/17/2026.. .| 05/10/2017. | DIStDULION..........cvvvoeveceiceicericsciienes | o [ e 16,500,000 |....16,500,000 |....16,458,750 |....16,474,568 .|...16,477,327 10/17/2026.
98954R AD 2 |ZIGG 2014-1A B2 CLO MEZ 4.57 10/17/2026 .. | 05/10/2017. | Distribution . 3,500,000 | .....3,500,000 ,461,500 | ....3,472,385 ....3,474,337 90,194 | 10/17/2026.
GO0014F AB 9 |AABS 2013-1 A ABS SNR 4.875 01/15/2038 D | 06/15/2017. | MBS Paydown..........ccccovveerrvnerirerirnrininienns | covee 291,128 | ........ 291,128 | ........ 290,668 | ........ 201171 | e | ereeeeennd(28) i [ erereenn(25) | i | e 201128 | oo e | 0 | 5,987 | 01/15/2038.
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039.... . |- 06/15/2017. | MBS Paydown.............cccouvvuerrmririnnicinnins | o .156,000 156,000 156,000 | ........ 156,000 | ..o | v | v | e 0 [ | 156,000 12/15/2039.
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020. D | 06/30/2017. | PAYAOWN...........ocvverreerrrriceriseneiseniieeens | e 8,514 6,626 8,514 .261 | 06/13/2020.
G7256K AB 0 |PROP 2017-1 A ABS SSNR 5.30 03/15/42 .| .. | 06/15/2017. | MBS Paydown..............cccccummevmnmiiiiniiinns | o cir 170,400 | A70,298 | oo [ e | eveeend(334) [ | e (334) | | 170,400 coennnn2,233 | 03/15/2042.
G7739P AF 7 |CABLE&WIRELES (SABLE) B1 L+475 12/02/22... .| D[ 05/26/2017. | PAYAOWN........oooueveireeirrerireriseniiseniniins | cereviseseeisnesisnnees | cevees 3,000,000 | ..... 3,000,000 | ... 2,889,146 | ..... 1,587,427 3,000,000 | .... | 0 68,682 | 12/02/2022.
Q3930A AC 2 |FMG TL LIBOR + 275 6/30/2019 . | D[ 05/19/2017. | PAYdOWN......ovvvviiireienisrierissisissesersnienies | o 797194 | ... 1,797,194 | ... 1,604,030 | ..... 1,678,531 N 121,252 s 1,797,194 ... L] L0 48,162 | 06/30/2019.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.............c..uirieuiriiiiriiiissiiisiri s i 1,191,593,413 |1,188,403,770 |1,155,041,258 |1,110,221,460 | ....... 1,273 |..7,504,264 | .............. 0 [...7,505,537 | .......... 0 [1,180,900,583 10,692,830 |.10,692,830 | 24,910,019 XXX
8399997. Total - Bonds - Part 4 OO OO PO OO OO OO OO PO PP O PP PSPPI 1,231,729,719 [1,230,818,768 |1,196,949,189 [1,151,814,123 | ....... 1,273 |...7,590,469 ...7,591,743 .0 |1,222,553,402 ..9,176,316 |...9,176,316 | 25,665,083 XXX
8399999. TORAL = BONMAS. ... e 1,231,729,719 |1,230,818,768 |1,196,949,189 |1,151,814,123 | ....... 1,273 |...7,590,469 ....7,591,743 .0 1,222,553,402 ..9,176,316 |...9,176,316 | 25,665,083 XXX
Preferred Stocks - Industrial and Miscell
03834@ 12 0 |APRECIA PHARM CONV A-18.00 1/13/2021 .. | 04/28/2017. | Private Placement. ..5,790,603.000 | ...... 1,548,986 | ....ccooovvveviians | s 6,195,945 | ... 6,195,945 ...(3,300,644) | .....ccoocevns | e 2,895,302 .| .(1,346,315) | .(1,346,315) | .... XXX
09069@ 12 3 |BIOWISH TECHNOLOGIES SERIES A. . | 04/05/2017. | Exchanged ..5,400,615.000 ,873,365 | .oooovviiinriicnns | s 1,968,085 | ..... 1,968,085 | ...ooovvevenies | o | e | v 0].. | 1,968,085 oo | e 905,280 |...... 905,280 XXX
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS............cvuiiiiiiiiiiiiiis it | seaa 4,422,351 XXX ] 8,164,031 | .... 8,164,031 | ............ 0 [ 0 {.3,300,644 | ...(3,300,644)] ........... 0] ... 4,863,387 |...ccoovennnnnd 0 |....(441,036) | ....(441,036) | ...ccoovvnrrnc 0 XXX
8999997. Total - Preferred StOCKS - Part 4...........iiiiriiiriississi s csesssss s s | e 4,422,351 XXX | 8,164,031 | ... 8,164,031 .3,300,644 | ...(3,300,644)] .........0 | ... 4,863,387 ....(441,036) | ....(441,036) ] .... XXX
8999999. TOtal - Prefrred SHOCKS. ... .o rebs et 422,351 XXX | 8,164,031 | ..... 8,164,031 .3,300,644 | ...(3,300,644)] ........0 | ... 4,863,387 ....(441,036) | ....(441,036)] .... XXX
Common Stocks - Industrial and Miscellaneous
001743 AE 3 |AMMC CLO 2016-18A SUB 0 05/26/28 .. | 05/31/2017. | Distribution of Funds......... ...74,933 .9, CERE [UVUPOPUORPOUN IUOVOPOURPOOPPOURTEN VPPPOUSPROOIOR) URVRPOUTRPTORTSPORN DUSVOPIOPPOORPRN VPPOPRROORTOOORL | N SOPUORSPOURIOR RSV 74,933 XXX
001748 AD 4 |AMMC 2014-14A SUB 0 07/27/26 .. | 04/30/2017. | Distribution of Funds......... .105,597 D,%,% RN IFUNORURONONURTOTORN IUTRURTORORURTORURORN IVURPURPOTORPORTORS IFOOPORPOTRURTOROUORN IVUPPSURPOTPURIOR INVPURPORPURTOROON ) N OTOURTORORROOR) IVOTOOON 105,597 XXX




8€'6030

Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current
Year's Total
F Other- Foreign Bond
0 Current Than- Exchang Interest /
r Unrealized Year's | Temporary e Book/Adjusted|  Foreign Stock Stated NAIC
ei Prior Year | Valuation | (Amortizatio | Impairment | Total Change | Change | Carrying Value| Exchange | Realized | Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted| Increase n)/ Recognize | inB./A.C.V. in at Disposal | Gain (Loss) | Gain (Loss) | (Loss)on | Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value Actual Cost | Carrying Value| (Decrease)| Accretion d (11+12-13) |B.JA.C.V. Date on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
001752 AE 4 |AMMC CLO 2012-10A SUB 04/11/22.. .. | 04/30/2017. | Distribution of FUNGS...........ccoveremrveirnninen [ rrvrnrrerieininines | s 4,811,641 XXX e | e XXX
001752 AE 4 |AMMC CLO 2012-10A SUB 04/11/22.. .. | 06/15/2017. | Distribution ,789,027 XXX 13,764,969 | ..... 8,564,400 XXX
00175N  AC 2 |AMMC CLO 2014-15A SUB 0 12/09/26............ccconuvummnece. .. | 06/30/2017. | Distribution of FUNGS..........cc.cerevemmriimariins [ o | v 41,631 XXX | s [ e XXX
00176B  AF 0 |AMMC CLO 2013-13A SUB 0 01/24/26... .. | 04/30/2017. | Distribution of Funds............ccccoouevuriivuniins | e .148,858 XXX XXX
00176E AE 7 |AMMC CLO 2013-12A SUB 0 05/10/25... .. | .. | 05/31/2017. | Distribution of Funds............c..cccceeermurvirurees | cenes v 19,442 XXX XXX
00176K AC 7 |AMMC CLO 2014-15A SUB 0 12/09/26...........c.cocrvrrrrrnn .. | 04/30/2017. | Distribution of FUNGS...........cceveevermrreirnine [ ervrsrirenverisinines | e 159,311 XXX XXX
00176M AC 3 |AMMC 2015-17A SUB 0 11/15/27 .| 05/31/2017. | Distribution of Funds............cc.cccovvermeriivenies | cenes 112,972 XXX XXX
00177C AC 4 |AMMC CLO 2017-20A SUB 0 04/17/2 . 03/27/2017. | Private Placement. ..7,800,000.000 ,020,000 XXX . | . XXX
03938L 20 3 |ARCELORMITTAL.....ccoooommmriirriiirriiniienas C| 05/22/2017. | Stock Split 1.0 for 3.0.........cccovvvvvieriianis | e 266,667.000 | .....coovvvirriinn XXX e | e 1,946,669 | ....oovvvverees | v | e | i (VN [UURUPUUORRR [SVPPOUNRPOUNPOOOR VPOOROOOIRN IVSPOURRRORPOO I (U XXX
29273R 10 9 |ENERGY TRANSFER PARTNERS LP... .. | 04/28/2017. | Stock Merger 86764L108 e 324,000.000 |..... 11,634,840 XXX 211,371,561 [...11,602,440 | ..(230,879) | e | e | e (230,879) L BT156T || 263,279 |...... 263,279 | ..... 341,820 XXX
82735Q 10 2 |SILVER BAY REALTY TRUST CORP.... ... | .| 05/09/2017. I [ 1,220.000 | ........... 26,230 XXX | 19,764 | .......... 20,911 | o (147) | s | e | s (1147) | e | s 19,764 | oo | e 6,466 | ........ 6,466 |.......... 317 XXX .
86181Q 30 0 |STONEGATE MORTGAGE CORP.........cccooouvsmiiiniriinnns .. | 06/01/2017. | MEIGEN.......vvoviiniieni s ..1,266,281.000 |..... 10,130,248 XXX ....16,5621,823 | ..... 7,559,698 | ..(658,466) | ......ccooocvori oo | e (658,466) | ......ccoocve. | o 6,901,231 | ..o, ..3,229,017 |...3,229,017 | ..o, XXX [V
9099999. Total - Common Stocks - Industrial and MISCEHIANEOUS................ccccoviviriieiieiies oottt ettt snsessesessssnsessesesensenses | cees 39,134,730 XXX ...48,698,117 |....29,694,117 | ...491,767 ....35,981,960 ..3,152,770 |...3,152,770 | ..1,045,279 XXX XXX
9799997. Total - COMMON SIOCKS = PAM 4. e | s 39,134,730 XXX ....48,698,117 |...29,694,117 | ...491,767 . .0 |....35,981,960 ..3,152,770 |...3,152,770 | ..1,045,279 XXX XXX
9799999. TOtAl - COMMON SHOCKS....... etk &bt | criie 39,134,730 XXX ....48,698,117 |...29,694,117 | ..491,767 | ........ccc0nl JO 0 [ . 491,767 | ........... 0 |....35,981,960 ..3,152,770 |...3,152,770 | ..1,045,279 XXX XXX
9899999. Total - Preferred and COMMON SEOCKS........ouuuuriueiiiieisrisisriiissii s arvsssssss s s | coeas 43,557,081 XXX ....56,862,147 |...37,858,148 | ..491,767 | ........cc...... 0 [.3,300,644 | ...(2,808,877)] ... ....40,845,346 2,711,734 |..2,711,734 | ..1,045,279 XXX XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS.............c...riuiiiiiiiiiiiiiiiiiriiiins i 1,275,286,799 XXX 1,253,811,336 |1,189,672,271 | ...493,040 |...7,590,469 |.3,300,644 | ....4,782,866 1,263,398,749 11,888,051 |.11,888,051 | 26,710,362 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 13.
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 4 5 6 7 8 9 10 1 12 13 14 16 17 18 19 20 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
of y Date of Rate of Index Premium Premium [¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Clearinghou| Trade | Maturity or] Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Reference| and at Year-
Description Generation or Replicated (a) or Central_se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/AC.V. )  Accretion Items Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns A WELLS FARGO.....coovcrvvercrinerencninens v 07/15/2016(07/14/2017 .......oovvvvverenens ......1,868,552 | ....2,150.0300 63,782 RO A [ I IO 117,116 | ......... 88,807 | ..orririnnns ....(31,891) LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A WELLS FARGO.....oovovvrrrerenniencnciens v 08/12/2016{08/11/2017 .......oovevvvevenens .....1,984,900 | ....2,174.7400 63,415 .119,925 | H#| 119,925 | ......... 96,023 | oo [ e (31,708) LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A CREDIT SUISSE 09/09/2016{09/08/2017 .......covevvvvvenene ... 1,447,854 | ....2,185.5500 36,018 93,555 93,555 | ......... 66,084 | ..o [ e (18,009) T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A WELLS FARGO......covvvvevieirnierrriies eevirisereensenins 10/14/2016[ 10/13/2017 [ ..cvvvvvveverrenane .....2,607,240 | ....2,139.4100 95,203 260,879 260,879 166,814 | ..o .....(47,601) LI B
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A WELLS FARGO.......ooovvrmmmenniniis o 11/11/2016[ 11/10/2017 [ w.cccvvvenane .....1,952,761 | ....2,159.0400 63,086 ..194,382 | *#] .......... 194,382 123,651 | oo ....(31,543) T B
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A WELLS FARGO.......ooovvrmmmeriiiiis e 12/09/2016 | 12/08/2017 ......ovvveverrenane ..3,201,507 | ....2,230.4300 | ......... 123,644 222,282 222,282 171,625 | covevvevveverrerrenen ....(61,822) T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. ..|01/13/2017]01/12/2018] ... 1,279,612 | ...2,275.3200 38,051 69,927 AT730 | e ...(15,855) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. WELLS FARGO. ..|02/10/201702/09/2018 ,905,313 ,294.2400 66,123 98,246 198,246 54,165 (22,041) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS. 03/10/2017{03/09/2018| ... .1,966,716 | ....2,363.1200 65,531 61,971 61,971 12,822 | i (16,383) B
S&P 500 CALL OPTIONS.........cooomvvvvvvvemmvvrenineneinns EQUITY INDEX PRODUCTS......ccoumvvvvmmrererirnrenens A WELLS FARGO 04/17/2017[04/13/2018] .......oovvvvvevenene 202,018,202 | ....2,345.6200 | ....ocooovruveririnnnens D116 | e | s 84,839 [ *#] ..o 84,839 | ... 36,742 | oo ...(9,619) I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A MORGAN STANLEY.......ooovuuvviiivinns wovevnvererinnsenens 05/12/2017[05/11/2018] .......covvvvvevenens 21,853,756 | ....2,399.0200 | ... ...47,908 55,371 55371 | ....cce. 11,456 (3,992) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A WELLS FARGO.....oovcvernrereieienciciens v 06/09/2017 [ 06/08/2018] .........ocoovevenene 21,767,107 |....2,432.3700 | oo 1397 | i | e 47,383 | “#] ......ooenen 47,383 (14) T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A CREDIT SUISSE 01/07/2016{07/06/2017 .......covcvvvvvenee ....5,221,793 | ...1,990.2600 | ......... 187,094 394,170 | *#] .......... 394,170 144,182 | oo [ e (62,365) T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A BNP PARIBAS NY.......ciicviins covevevnvesinninnens 01/21/2016{07/20/2017 ......voovevvvevenes ......3,596,494 | ....1,859.3300 | ......... 133,737 269,443 269,443 | ......... FERIT [ IR (44,579) T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A MORGAN STANLEY.......cooovimiinns covvvveiiricrsennns 02/08/2016]08/06/2017| .......oovevc «n7,433,655 | ....1,880.0500 | ......... 251,235 557,897 | *#] oo 557,897 158,935 (83,745) T B
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A MORGAN STANLEY........oooiiminnns covvvviiiricrsennns 02/22/2016]08/20/2017| ....cooovvevrcnn .....6,328,674 | ...1917.7800 | ......... 242,465 | ..oooveircri | e L AT8206 | *#] ........... 478,206 155,555 | ..oovcrinrriiiinnes (80,822) T B.
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A MORGAN STANLEY.......coooiiiiinns o 03/07/2016{09/06/2017 ....ccvvoveveverenene .....5,799,971 | ....1,999.9900 | ......... 210,117 [ e | e ..430,149 | *#| .......... 430,149 176,093 | ..o (70,039) T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CREDIT SUISSE 03/21/2016{09/20/2017] ... ...2,049.5800 242,520 477,390 215947 | oo (80,840) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MERRILL LYNCH.. 04/07/2016]10/06/2017 ,066.6600 .264,883 .544,259 46,758 (88,294) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ..| 04/21/2016] 10/20/2017] ... ...2,102.4000 243,501 467,189 230,734 | oo (81,167) B
S&P 500 CALL OPTIONS.........ccoovvvvvvvveimvvrennnnnennns EQUITY INDEX PRODUCTS........ccoovvvvumrvrevmrnrennns BNP PARIBAS NY......oooiiins covevsveverisnsnnens 05/09/2016 [ 11/06/2017 .....ovvovevvverenens ......1,840,453 | ....2,057.1400 283,449 554,023 | *#] ........... 554,023 PLYHCKIC [N IR (94,483) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvevmvrvennrinennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A BNP PARIBAS NY.......ovns covevnveverisnsnnens 05/23/2016( 11/20/2017 | ....cvvvovevvverenes .....5,446,916 | ...2,052.3200 | ......... 197,911 378,511 | *#] ... 378,511 167,759 (65,970) LI B
S&P 500 CALL OPTIONS..........coomvmvvveveivivrcnrnninnnns EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A MORGAN STANLEY........ooommmmmmmrinns wovevevevesinninnens 06/07/2016( 12/06/2017 .......covcvvvevenes ...4,218,820 | ...2,109.4100 | ......... 152,548 273,846 | *#] ... 273,846 134,625 | .ooovvvvvvvverrrien (50,849) T B
S&P 500 CALL OPTIONS......cceverrereririreerrneennns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A BNP PARIBAS NY.....oovrirviriiirinns covereeenirnsennes 06/21/2016] 12/20/2017 | ..ovvvvvvvrcs .....5,601,827 | ....2,083.2500 205,600 372,490 | *#[ ........... 372,490 1T4176 | s (68,533) T B
S&P 500 CALL OPTIONS......ccomvnerevevirirnerrneennns EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A CITIBANK 07/07/2016]07/06/2017| ....ccvovvvvecnns ......9,346,585 130.2300 | ......... 183,013 0 (VN - 68,466 | ....ooovvveuerrree (91,507) LI B
S&P 500 CALL OPTIONS.......covmmenrrvvvvivirieirnsenins EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A CREDIT SUISSE 07/07/2016{07/06/2017 .......covevvverenene ......5,881,636 730.3100 222,521 cerrernee 196,192 | ] o 796,192 561,998 | ...oovvvvveriann ...(111,261) T B.
S&P 500 CALL OPTIONS.......ccoomemirnivviimiiesinscnins EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A WELLS FARGO.......ooovimmmncriniiis oo 07/07/2016]07/06/2017| .......coocvvcucnns ...79,087,976 | ...2,099.7300 | .....1,768,785 | ....ccoevvvvvevvirerecs [ covrmreririiiiciiianes ....3,755,964 ...3,755,964 | ...11,822,896 | ......ccccoooeemueres .....(884,393) T B.
S&P 500 CALL OPTIONS.........cooomvevvveveivevrerivenennns EQUITY INDEX PRODUCTS.......ccoomrvvvmmrerevmrnrennns A CITIBANK 07/07/2016{07/06/2017 | .....cvcovevvverenene ...15,431,093 | ...2,099.7300 | ........ KLY\ [V Y U ..1,016,282 | *#] ...... 1,016,282 936,958 | ..ocovvvveriiininnnnns .....(173,600) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS. 07/07/2016{07/06/2017] ... ...46,996,562 | ...2,099.7300 | ......1,225,425 ..2,372,859 2,372,859 | ...1,315,966 .n(612,713) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. ..|07/07/2016]07/06/2017 48,083,817 ,099.7300 ,043,878 ..1,971,054 ....1,080,811 N ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 07/07/2016]07/06/2017] ... ....69,435,460 | ...2,099.7300 ,944,443 ..3,818,191 3,818,191 | ...2,128,001 N ( ) B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemmvnvenininennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns BARCLAYS 07/07/2016{ 07/06/2017 | .....ooovvevvvvvevens | 50,232,557 | ....2,099.7300 | .....1,298,080 [ ....ccoooommieimumcracs | covmrrmrrrincrrrinnrc ..2,511,134 | *#] ... 2,511,134 | ..1,391,534 | oo | e (649,040) T B
S&P 500 CALL OPTIONS..........coomvvvvvvvermervennvnrennns EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A BARCLAYS 07/07/2016{07/06/2017 .......covevvvevevene ...54,719,903 | ...2,099.7300 | ......1,365,307 2,626,041 2,626,041 | ...1,451,893 | .coovvvrrrrvcncrcncics | e (682,654) LI B
S&P 500 CALL OPTIONS..........coommmvvvvveirvvvenrrninnnns EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A BARCLAYS 07/07/2016{07/06/2017 ........cvcvvvvvenee ...51,400,140 | ...2,099.7300 | .....1,248,694 | ........coemveencs [ covrrvcrissccicsinis ....2,389,639 | *#] ........ 2,389,639 | ...1,319,454 | ..o ....(624,347) T B
S&P 500 CALL OPTIONS......ccevenrrrreeirireerrneennns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A MORGAN STANLEY.......ovoimminnns covereverirsrsennns 07/07/2016]07/06/2017| ....cvvoovvrcnns ...49,587,545 | ...2,099.7300 | ......1,179,391 2,231,004 [*#] ........ 2,231,004 | ...1,234,137 | oo ...(589,696) LI B
S&P 500 CALL OPTIONS.......ccvmvenerrrveivirierirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A MORGAN STANLEY.......ooocviminnns covvrveiiricrsennns 07/07/2016]07/06/2017| .....cooovevrcne ...49,151,013 |...2,099.7300 | .....1,122,192 | ccooovcrrrvrevmrenens [ crvrererrriicicrinnn ...2,113,082 ..2,113,082 | ...11,165,824 | ...coovvvvicrc ....(561,096) T B.
S&P 500 CALL OPTIONS.......ccoomeminriveiviriirsinsenins EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A MORGAN STANLEY.......coooviimiinns covvvviiiricincnns 07/07/2016{07/06/2017 | ....cvvvovevvverenene ...72,650,658 | ...2,099.7300 | .....1,490,714 | ..ooooooovvmveerennennns [ v ....2,796,509 ...2,796,509 | ...1,529,160 | .....oooovccicvacen ...(745,357) T B
S&P 500 CALL OPTIONS.......cccoomemrrrvvviviriisinscnins EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A MORGAN STANLEY........oooiiiinns covivviiiricnncnnns 07/07/2016{01/06/2018] ........cvcvvvevevene .....6,509,163 | ....2,099.7300 | ......... 234373 | oo | e 419,578 [ M e 419,578 199,652 | ..oovvvcrvirriiinnnas (78,124) T B
S&P 500 CALL OPTIONS......cccoommmmrrnvviiviriisissenins EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A MERRILL LYNCH......coorvviiiiiiiiens v 07/21/2016]07/20/2017] .....oooorrrrrens ...12,051,291 125.3900 | ......... 275,837 3,312 3,312 89,248 (137,919) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. ..|07/21/2016]07/20/2017| ... ....5,212,831 7435100 197,503 599,192 599,192 453,636 (98,752) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MERRILL LYNCH.. ..|07/21/2016| 07/20/2017 71,624,194 ,173.0200 467,079 3,364,201 2,545,800 (733,540) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CITIBANK 07/21/2016{07/20/2017] ... ...13,758,976 | ....2,173.0200 ARV PRI [N ....1,088,907 920,379 (156,852) B
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1 2 4 5 6 7 8 9 10 1 12 13 14 18 19 20 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, | Initial Costof | Initial Cost of Total Foreign| ~ Current to Carrying Credit | Effectiveness
of y Date of Rate of Index Premium Premium Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income Risk(s) Exchange, Clearinghou| Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted Changein | (Amortization| Hedged Reference| and at Year-
Description Generation or Replicated (a) or Central_se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value BJ/AC.V. )  Accretion Items Entity end (b)
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrnannnenins EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A MORGAN STANLEY........oovviviiiinns crvvvviiriiisienens 07/21/2016{ 07/20/2017 | ...ovvvvevevvvvveenns | 52,587,084 | ...2,173.0200 | ....1,116,690 | ...ooooooumrvevvumvenins [ covrrrersrssiccsesiics ...2,134,445 ....(558,345) LI B
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrreinsnnnns EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A MORGAN STANLEY.......ovvvvviiiinns crvvvviiriiiiienens 07/21/2016{07/20/2017 ....cvvvovevvvvrenens 44,764,212 [ ...2,173.0200 | ....1,231,143 | oooovooierviieiniinins [ o ....2,450,943 .....(615,571) LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A MORGAN STANLEY.......ooovmvvvimmiinns wovevmvevesesnsnnens 07/21/2016{07/20/2017 | ....vvoovevvverenes ...62,365,674 | ...2,173.0200 | .....1,610,478 | ...oocoooovrvererrrerens [ v ..3,172,129 .....(805,239) LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A MORGAN STANLEY........coommmmimmrinns wovevevevesisninnens 07/21/2016{07/20/2017 ......voovevvvevenes ...57,150,426 | ...2,173.0200 | ......1,440,299 2,823,287 ....(720,149) T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A MORGAN STANLEY.......ovvimminnns covvrevernrsnnennns 07/21/2016]07/20/2017 ] ..covvvvvvrcnns ...59,106,144 |...2,173.0200 | ......1,440,082 [ ....coocvvvrrervmrerecs [ crmrmverrrireiiririnnnns ....2,804 471 ..(720,041) LI B.
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A MORGAN STANLEY.......ooovimiinns v 07/21/2016]07/20/2017] ...ccvvovvvrrrcn ...53,238,990 | ...2,173.0200 | ......1,249,848 | ....ccccovvvvevmrenecs [ covvmrerrviveiicrinnnes ...2,421,939 ....(624,924) T B.
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A MORGAN STANLEY........oooiimivnns o 07/21/2016]07/20/2017] ....cvvooverrrrcne ...66,711,714 1...2,173.0200 | ... 1,341,412 | ccoocovcrrvorvirenece [ e ....2,543,806 ....(670,706) T B.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ..|07/21/2016]07/20/2017] ... ....68,667,432 | ...2,173.0200 | ......1,551,061 ..2,989,275 ..(775,530) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 07/21/2016{01/20/2018 ,215,248 ,173.0200 182,794 .311,540 ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. ..|08/08/2016]08/06/2017| ... ....13,406,788 127.5500 278,542 9,453 ..(139,271) B
S&P 500 CALL OPTIONS......cccooummmrrmvvviririisissenins EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns A JP MORGAN CHASE.........civiiees v 08/08/2016 [ 08/06/2017 .......ccvvvvvevevene ...4,850,002 746.3200 182,550 535,615 ...(91,275) I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A MERRILL LYNCH.....ccoooviviviiiriiiiins v 08/08/2016{ 08/06/2017 | ......voovvvvveveeens | 99,813,976 | ....2,182.8700 | .....2,039,838 | .....cccooomieummmveuacs | covmrrmrrrrncrrrincrcnns ...4,684,115 ...(1,019,919) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A MORGAN STANLEY.......ooovmmvvvmmninns wovevmveverisnsnnens 08/08/2016 | 08/06/2017 ........covvvvevevene ...21,175,745 | ...2,182.8700 480,689 [ ... | e ....691,432 ..(240,345) T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A MORGAN STANLEY........ooommmmimmiinns covevevevesinniniens 08/08/2016 | 08/06/2017 ........cvcvvvvveneee ...75,527,302 | ...2,182.8700 | .....1,703,504 | ....ccoooomrverermrernns [ o ....3,218,935 ...(851,752) T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A MORGAN STANLEY........coommvimmninns coveveveverinniniens 08/08/2016( 08/06/2017 ........cvcvvvvvenene ...42,129,391 | ...2,182.8700 ECIORCIICN [N IR ....1,453,296 ...(393,278) T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A MORGAN STANLEY.......cooovimiinns covvvveiiricrsennns 08/08/2016] 08/06/2017| .......covevennnc ...84,040,495 | ...2,182.8700 2,309,392 ...4,493,434 ...(1,154,696) T B
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A MORGAN STANLEY........oooiiminnns covvvviiiricrsennns 08/08/2016] 08/06/2017| .......covevc ...45,403,696 | ...2,182.8700 | ......1,191,096 2,299,991 (595,548) T B
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A MORGAN STANLEY.......ooouumvvvvimninns wevevnveverennsenens 08/08/2016 | 08/06/2017 .......ooveveverenene ...68,105,544 | ...2,182.8700 | ......1,715,507 3,289,709 ) T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ..|08/08/2016] 08/06/2017] ... ...58,500,916 | ...2,182.8700 | ......1,435,253 .2,742914 ) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 08/08/2016 | 08/06/2017 61,556,934 ,182.8700 ,347,515 ..2,535,626 ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ..|08/08/2016] 08/06/2017] ... ...49,769,436 | ...2,182.8700 ,155,144 ..2,192,082 ) B
S&P 500 CALL OPTIONS.......cccoommmmrrmvveirermainnenins EQUITY INDEX PRODUCTS MORGAN STANLEY.......oovviviiiinns crvvvvviviiiiienens 08/08/2016{ 08/06/2017 | ......voovvvvvvvevens | e 49,551,149 | ....2,182.8700 | .....1,027,725 | ..coooooivisvcvvvnvciccs | o ...1,922,885 ) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvevmvrvennrinennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A MORGAN STANLEY.......ooovmvvviimiinns wovevmvereresnsnnens 08/08/2016{ 08/06/2017 .......coovvvvevevens | 57,409,481 | ...2,182.8700 | .....1,177,825 2,200,400 ) LI B
S&P 500 CALL OPTIONS..........coomvmvvveveivivrcnrnninnnns EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A MORGAN STANLEY........ooommmmmmmrinns wovevevevesinninnens 08/08/2016 | 08/06/2017 ........cvcvvvvveneee ...56,099,759 | ...2,182.8700 | ......1,352,185 | ....ccoooemrverermrennes [ v ...2,577,262 ) T B
S&P 500 CALL OPTIONS......cceverrereririreerrneennns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A MORGAN STANLEY.......ooomimmiinns covereverersnnennns 08/08/2016]02/06/2018] .......covevee ...6,985,184 | ....2,182.8700 230,253 ....385,553 . (76 751) LI B
S&P 500 CALL OPTIONS......ccomvnerevevirirnerrneennns EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A WELLS FARGO......covvvvevieinerrriies eeverieneenienins 08/22/2016]08/20/2017| ...ovvvvvvvrcnns ...13,384,058 127.9700 275,065 | ooveevvereerrrrrens | e | e 16,922 ....(137,533) LI B.
S&P 500 CALL OPTIONS.......covmmenrrvvvvivirieirnsenins EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A BNP PARIBAS NY.....covrivviviiiiiinns coveveiiiiicnsennns 08/22/2016]08/20/2017] ....ccooovevrcns ....4,855,203 746.6500 192,934 532,759 ....(96,467) T B
S&P 500 CALL OPTIONS.......ccoomemirnivviimiiesinscnins EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A CREDIT SUISSE. 08/22/2016]08/20/2017| .....coooverrrecns ...75,191,585 | ...2,183.8700 | ......1,575,537 3,527,259 ) T B
S&P 500 CALL OPTIONS.......ccooommminnvviiviriesinscnins EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A CITIBANK 08/22/2016{08/20/2017 .....cvoovevvverenene ...15,799,037 | ...2,183.8700 KIUIAT I Y U ...818,882 ) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.....ccoooumimriiriins cvmererrviviniienans 08/22/2016 | 08/20/2017] ... ...60,056,425 | ...2,183.8700 | ......1,321,491 2,418,124 ) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. CREDIT SUISSE 08/22/2016(08/20/2017 48,009,353 ,183.8700 ,069,503 ..1,955,639 ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CREDIT SUISSE 08/22/2016 | 08/20/2017] ... ...62,532,502 | ...2,183.8700 ,746,089 3,304,437 ) B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemmvnvenininennns EQUITY INDEX PRODUCTS CREDIT SUISSE 08/22/2016{ 08/20/2017 | .....voovvvvvvvvevens | 66,470,186 | ....2,183.8700 | .....1,730,945 3,235,797 ) T B
S&P 500 CALL OPTIONS..........coomvvvvvvvermervennvnrennns EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A CREDIT SUISSE 08/22/2016{ 08/20/2017 | ....vvoovvvvvvvevens | 58,056,346 | ....2,183.8700 | .....1473,294 | ....ccooovvmvivmvuvccacs | o ...2,745,227 ) LI B
S&P 500 CALL OPTIONS..........coommmvvvvveirvvvenrrninnnns EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A MORGAN STANLEY........coommmmmmmrinns covevevevesinninnens 08/22/2016{08/20/2017] .......covcvvvvvenes ...51,5639,332 | ...2,183.8700 | .....1,249,247 | ...oocoovomrvecrrrrcocns [ o ....2,316,873 ) T B
S&P 500 CALL OPTIONS......ccevenrrrreeirireerrneennns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns [ CREDIT SUISSE. 08/22/2016]08/20/2017] ...ccvvvvvvvcnnns ...58,234,587 | ...2,183.8700 | ......1,349,288 [ .....ccoovvurevmrerecs [ crrreverrrireriririnnnes ....2,481,541 ) LI B.
S&P 500 CALL OPTIONS.......ccvmvenerrrveivirierirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A CITIBANK 08/22/2016]08/20/2017| ....ccooovevrrcnns ...51,641,904 |...2,183.8700 | ......1,089,416 [ ...ccovcvvvvrervurerecs [ covvmrerrriviiiciinnnes ...1,982,013 ) T B.
S&P 500 CALL OPTIONS.......ccoomeminriveiviriirsinsenins EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A CITIBANK 08/22/2016{08/20/2017 ....cvvvovevvverenene ...40,955,714 | ...2,183.8700 FELTCISTH Y DU ...1,436,390 ) T B
S&P 500 CALL OPTIONS.......cccoomemrrrvvviviriisinscnins EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A CREDIT SUISSE. 08/22/2016(02/20/2018] .......ccvvvvvevenene ..4,916,272 | ...2,183.8700 165,214 270,164 ) T B
S&P 500 CALL OPTIONS.........cooovvevvvvveimvererineneiens EQUITY INDEX PRODUCTS......ccoumvvvvumrererirnrenens A BNP PARIBAS NY......ocooiimiiiiiiins eovevnvesevesnsnnens 09/07/2016{09/06/2017 .......covvvvvevevene ...10,341,500 128.7100 197,854 | .oovevvvvrvrerernrcrees [ oo | v 12,629 ) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. ..|09/07/2016]09/06/2017 | ... ....5,345,665 748.4400 212,844 571,687 ...(106,422) B
)

S&P 500 CALL OPTIONS...

.| EQUITY INDEX PRODUCTS..

.| MERRILL LYNCH..

..109/07/2016

09/06/2017] ...

....83,208,454

.2,186.4800

.1,691,965

..3,813,222

...(845,983
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1 2 4 5 6 7 8 9 10 1 12 13 14 17 19 20 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, | Initial Cost of | Initial Cost of Unrealized Current to Carrying Credit | Effectiveness
of y Date of Rate of Index Premium Premium Valuation Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Clearinghou| Trade | Maturity or] Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted Increase (Amortization| Hedged Reference| and at Year-
Description Generation or Replicated (a) or Central_se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value (Decrease) )  Accretion Items Entity end (b)
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrnannnenins EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A MORGAN STANLEY........oovviviiiinns crvvvviiriiisienens 09/07/2016] 09/06/2017| ......ooovevrenns ...17,665,104 | ....2,186.4800 358,602 ...480,743 | *#| ..........480,743 | ...... 402,063 ..(179,301) LI B
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrreinsnnnns EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A MORGAN STANLEY.......ovvvvviiiinns crvvvviiriiiiienens 09/07/2016{09/06/2017 .......vovevvvevevene ...74,340,320 | ...2,186.4800 | ......1,994,923 | ......ccccoovivcviiiic [ cormmrrrsrsscscsssiccs ....3,642,911 ....2,481,002 ) LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A CITIBANK 09/07/2016{09/06/2017 .......ccvvvvvvvevene ...41,858,698 | ...2,186.4800 | ........ ESISR: TV Y IR ..1,401,818 | *#] ........1,401,818 | ...... 939,918 ) LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A CITIBANK 09/07/2016{09/06/2017 ........cvcvvvvvenene ...53,319,143 [ ...2,186.4800 | ... 1,117,847 | .ooooovooerveeerrrcrs [ o ..1.977,754 ...1,331,312 ) T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A CITIBANK 09/07/2016]09/06/2017| ....ccvoovvvens ...70,298,385 | ...2,186.4800 | ......1,640,364 2,952,196 ...1,993,829 ) LI B
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A CITIBANK 09/07/2016] 09/06/2017| ......coovev ...55,379,222 | ...2,186.4800 | ......1,185,352 [ ...covcvrvvveevrenecs [ covrrrerrriiiiiciinn ...2,103,789 ....1,417,020 ) T B.
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A MORGAN STANLEY........oooiimivnns o 09/07/2016] 09/06/2017| .....cooovvvens ...49,414,448 | ...2,186.4800 | ......1,092,805 [ ....cooovvvvrevvmrerens [ crmrmrerrriveiiirinnnes ....1,943,422 ...1,311,656 ) T B.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ..|09/07/2016] 09/06/2017] ... ...57,504,424 | ...2,186.4800 | ......1,422,152 ..2,567,075 LA741,112 ) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 09/07/2016{09/06/2017 70,186,008 ,186.4800 629,210 ..2,916,384 ..1,972,193 ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ..|09/07/2016] 09/06/2017] ... ...61,440,088 | ...2,186.4800 ,559,106 ..2,823,568 ..1917,644 ) B
S&P 500 CALL OPTIONS......cccooummmrrmvvviririisissenins EQUITY INDEX PRODUCTS MORGAN STANLEY.......ovvviviiiiins v 09/07/2016(03/06/2018| ........cocoovvvevene ....5,247,552 | ...2,186.4800 | ......... 173,386 272912 [ *#] ... 272912 | . 141,235 ...(57,795) I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A CITIBANK 09/21/2016{09/20/2017 .....ovoovevvvevenens ...12,344,752 125.4400 265,711 [ oo | e | i 43,309 | 4| ............43,309 | ...... 106,745 ...(132,856) T B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A WELLS FARGO.....oovcvernrereieienciciens v 09/21/2016{09/20/2017 .....ovoovevvvevenens ...4,502,137 7322000 | ......... 199,774 590,052 | *#] ..........590,052 | ....... 416,456 ...(99,887) T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A ROYAL BANK OF CANADA........... cvcovvvvcrevcienens 09/21/2016{09/20/2017 ......voovevvvvvenens LTTA475521 [ ...2,139.7600 | ... 1,815,448 | ...oocoooovevececrrccnns [ o ....3,709,113 ....2,355,978 ....(907,724) T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A CITIBANK 09/21/2016{09/20/2017 .......covevvvvvenens ...16,793,492 | ...2,139.7600 | ........ T(T VN Y R—— ....1,008,876 | *#| ........1,008,876 | ....... 770,479 e ) T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A CREDIT SUISSE 09/21/2016]09/20/2017] ....cvvoovevrrrcnn ...43,541,857 | ...2,139.7600 882,941 ...1,495,446 | *#| ......1,495/446 | ....... 930,228 PN ) T B.
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A CREDIT SUISSE 09/21/2016]09/20/2017] ....covovvvvrrcne ...55,365,241 | ...2,139.7600 | ......1,288,292 2,207,434 ..1,378,787 PN ( ) T B
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A CREDIT SUISSE. 09/21/2016{09/20/2017 ...vvvvvvevvverenene ...61,240,927 |...2,139.7600 | ......1,469,089 [ ....ccccovvvvevireuecs [ covrmrerriiiiiiciiianes ....2,525,859 ...1,578,940 o ) T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CREDIT SUISSE 09/21/2016{09/20/2017] ... ...58,030,335 | ...2,139.7600 | ......1,433,022 2,473,012 ....1,546,946 | ) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. CREDIT SUISSE 09/21/2016(09/20/2017 54,354,328 ,139.7600 405,243 ..2,440,200 ...1,5629,433 N ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| ROYAL BANK OF CANADA.......... ooovvervcvicirnnnns 09/21/2016{09/20/2017] ... ....55,298,398 | ....2,139.7600 479,010 ..2,583,022 ...1,621,375 o ) B
S&P 500 CALL OPTIONS.......cccoommmmrrmvveirermainnenins EQUITY INDEX PRODUCTS ROYAL BANK OF CANADA........... oo 09/21/2016] 09/20/2017 | ...oovvvvvvrrrernes | oo 70,225,149 | ...2,139.7600 | ......1,988,185 3,502,449 ....2,205,335 o ) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvevmvrvennrinennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A CREDIT SUISSE 09/21/2016{09/20/2017 ......voovvvvverenens ...67,583,188 | ...2,139.7600 | ......1,490,155 2,539,339 ....1,583,851 o ) LI B
S&P 500 CALL OPTIONS..........coomvmvvveveivivrcnrnninnnns EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A CREDIT SUISSE 09/21/2016{03/20/2018] ........cocvvvvvenee ...6,572,562 | ....2,139.7600 226,257 ....356,829 | *#| ...........356,829 | ...... 172,369 (75, 419) T B
S&P 500 CALL OPTIONS......cceverrereririreerrneennns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A MORGAN STANLEY.......ooomimmiinns covereverersnnennns 10/07/2016 | 10/06/2017 | ......vvveevvrrerane ...12,193,654 119.6600 | .......... 245585 | ..ooooveeerecnerrens | e ...143,834 | *#] ......... 143,834 | ...... 151,583 (122,793) LI B.
S&P 500 CALL OPTIONS......ccomvnerevevirirnerrneennns EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A WELLS FARGO......covvvvevieinerrriies eeverieneenienins 10/07/2016 | 10/06/2017 | ......vvveeverrernne ...5,232,719 738.0300 205,188 638,949 | *#] ..........638,949 | ...... 448,147 o ) LI B.
S&P 500 CALL OPTIONS.......covmmenrrvvvvivirieirnsenins EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A MORGAN STANLEY........oooiimiinns covvrviiiricrsennns 10/07/2016| 10/06/2017 .......cvvvvvvrrenene ...92,562,955 | ...2,160.7700 | .....1,957,694 | ...cccovvvvvrevmrmnnce [ comvmverrriveiicrinnnns ...4,335,565 ...2,962,742 PN ( ) T B.
S&P 500 CALL OPTIONS.......ccoomemirnivviimiiesinscnins EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A MORGAN STANLEY.......cooovviiiinns covvvviiiricincnnns 10/07/2016| 10/06/2017 ......covvoovvveneee ...20,192,624 | ...2,160.7700 | ......... 426,064 657,084 | *#] ..........657,084 | ...... 521,063 PN ) T B
S&P 500 CALL OPTIONS.......ccooommminnvviiviriesinscnins EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A CITIBANK 10/07/2016| 10/06/2017| .......ccvcvvvcrcrccs 272,079,190 | ...2,160.7700 | .....1,610,195 | ..oooovoovueveveemrinens [ crvmrrerrrescscsssics ..2,812,319 ...1,781,945 o ) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CITIBANK 10/07/2016 [ 10/06/2017| ... ....68,302,858 | ...2,160.7700 | ......1,679,462 ..2,968,201 ...1,889,527 PO ( ) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. CITIBANK 10/07/2016 | 10/06/2017 48,044,844 ,160.7700 ,138,435 ..2,002,782 ...1,272,562 N ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CITIBANK 10/07/2016( 10/06/2017| ... ...91,822,685 | ...2,160.7700 ,946,287 3,377,454 ....2,135,155 o ) B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemmvnvenininennns EQUITY INDEX PRODUCTS CREDIT SUISSE 10/07/2016] 10/06/2017 | ......covvvvvvvvrvecs | e 36,115,752 | ...2,160.7700 | ........ 697,822 [ ..o | e ...1,198,586 | *#| ........1,198,586 | ...... 754,750 ¢ ) T B
S&P 500 CALL OPTIONS..........coomvvvvvvvermervennvnrennns EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A CITIBANK 10/07/2016 10/06/2017| .......covvvvvvrerens ...43,114,798 | ...2,160.7700 | .....1,031,393 | ...oocoooemrvervrrririns [ v ....1,816,384 ..1,154,722 o ) LI B
S&P 500 CALL OPTIONS..........coommmvvvvveirvvvenrrninnnns EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A CITIBANK 10/07/2016| 10/06/2017] .......covvvvvercvcs ...92,908,790 | ...2,160.7700 | ......2,385,959 | .....coooomuveerrmrenees [ v ...4,242,234 ....2,706,365 (1,192 980) T B
S&P 500 CALL OPTIONS......ccevenrrrreeirireerrneennns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A CITIBANK 10/07/2016 | 10/06/2017 | ......vvvvevvrvennne ...59,485,359 |...2,160.7700 | ......1,591,767 [ ...ccoverrverervreracs [ crrvrverrviveiiririnnns ....2,846,530 ...1,819,910 ....(795,884) LI B.
S&P 500 CALL OPTIONS.......ccvmvenerrrveivirierirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A CITIBANK 10/07/2016 | 10/06/2017 ......ovvvevevrenane ...31,454,232 | ...2,160.7700 | ......... 881,423 | oo | e ....1,587,428 ...1,017,392 ....(440,712) T B.
S&P 500 CALL OPTIONS.......ccoomeminriveiviriirsinsenins EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A CITIBANK 10/07/2016| 10/06/2017| .......covvvvvererers ...49,108,392 | ...2,160.7700 | ......1,152,499 | ...oocovvemmvevevnninens [ corrrrerersscrerssris ....2,025,325 ....1,286,231 ....(576,250) T B
S&P 500 CALL OPTIONS.......cccoomemrrrvvviviriisinscnins EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A CREDIT SUISSE. 10/07/2016| 04/06/2018] .........ccovvevevere ...6,209,493 | ...2,160.7700 | ......... 207,168 329,118 [*#] .........329,118 | ...... 161,484 ....(69,056) T B
S&P 500 CALL OPTIONS.........cooovvevvvvveimvererineneiens EQUITY INDEX PRODUCTS......ccoumvvvvumrererirnrenens A BNP PARIBAS NY......ocooiimiiiiiiins eovevnvesevesnsnnens 10/21/2016 10/20/2017| ....covvvvcrrrcrcnces ...8,254,679 120.7400 | ......... 168,867 85,024 |*#] ...........85,024 | ......... 98,538 ....(84,434) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH.. ..|10/21/2016]10/20/2017| ... ...3,967,232 733.7800 157,007 509,345 |*#] .........509,345 | ....... 347,188 ...(78,503) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MERRILL LYNCH.. 10/21/2016| 10/20/2017 69,771,330 ,141.3400 1,467,865 3,267,275 ...1,975,018 .(733,933) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ..110/21/2016] 10/20/2017] ... ...13,526,357 | ...2,141.3400 289,464 .. 128437 | *#] ..........728 437 | ...... 537,932 ...(144,732) B




Statement as of June 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

€9030

1 2 4 5 6 7 8 9 10 1 12 13 14 16 17 20 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, | Initial Cost of | Initial Cost of Unrealized to Carrying Credit | Effectiveness
of y Date of Rate of Index Premium Premium Valuation Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Clearinghou| Trade | Maturity or] Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted Increase Hedged Reference| and at Year-
Description Generation or Replicated (a) or Central_se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value Fair Value (Decrease) Items Entity end (b)
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrnannnenins EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A..ccccce. [IMORGAN STANLEY....oooirmrrriiiins coveneervsiisinnnnes 10/21/2016] 10/20/2017 | ...ovvvvvvvrvrcrcnc | ol 61,662,781 | ....2,141.3400 | .....1,378,769 | ....ccoooommievmmmvcuccs | covvrrrrrrincrrrrncncns ..2,410,446 | *#] ....... 2,410,446 | ....1,464,926 LI B
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrreinsnnnns EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A 10/21/2016[ 10/20/2017 | ...ccvvvvvvvrrenane ...26,651,442 | ...2,141.3400 | ........ FLIRYIVNH Y R ...1,349,865 | *#] ....... 1,349,865 | ....... 827,941 LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A 10/21/2016] 10/20/2017 ] ...cvvvvvvvcrcnc ...58,755,163 | ...2,141.3400 | ......1,570,854 2,820,483 2,820,483 | ...1,725,372 LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A..ccccc. IMORGAN STANLEY....ooorrrrcrriis cvvmrerevvsisirnnnns 10/21/2016| 10/20/2017] ...vvvvvrrerc ...61,611,768 | ...2,141.3400 | ......1,586,517 2,821,157 [*#] ....... 2,821,157 | ...1,724,831 T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A..ccooeeec [IMORGAN STANLEY....ooorrrrririis overeerrvrieirnnens 10/21/2016[ 10/20/2017 | ..ccvvvvevvrrenane ...76,167,483 | ...2,141.3400 | ......1,860,667 3,284,290 [ *#] ....... 3,284,290 | ....2,002,519 LI B
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A 10/21/2016[ 10/20/2017 | ....ccvvvvvvvrrenaae ...80,263,345 | ...2,141.3400 | .....1,881,635 [ ...cccocvvvrrevmrerens [ covvmrerrrivcicrinnns ...3,317,466 | *#| ........ 3,317,466 | ....2,015,946 T B.
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A.oooeeeee [MERRILL LYNCH....ooocvovcrinriiicns v 10/21/2016[ 10/20/2017 | ....ccvvvvvvvrrenane ...73,296,254 | ...2,141.3400 | ......1,547,500 [ ...ccovcrrovrevmrenens [ comvmrerrriviicrinnnes ..2,700,313 | *#| ........ 2,700,313 | ....1,636,245 T B.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. 10/21/2016( 10/20/2017] ... ...33,919,085 | ...2,141.3400 650,395 | ..ooovvvrveernrernnnenns [ enennisiniiniiiinninins .A1126974 |4 ......1,126974 | ... 680,953 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. 10/21/2016 | 04/20/2018 ,284,703 ,141.3400 242,967 391,610 84,921 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..|11/07/2016]11/06/2017| ... ...14,903,527 124.3900 270,777 93,985 [ *#] ............93,985 | ...... 126,884 B
S&P 500 CALL OPTIONS......cccooummmrrmvvviririisissenins EQUITY INDEX PRODUCTS.......ccoccuvrvvvveeisvisnnens | NfAciiis | Avvicci. [MERRILL LYNCH...c.ccis s 11/07/2016 [ 11/06/2017 | .....ccvvvvvvrveeene ....5,406,785 716.8200 | ........ 272,595 834,977 | *#] .......... 834,977 | ....... 546,023 I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns Aovvvvee [WELLS FARGO.......oovvvvvevvivvirivininens eversseseressseses 11/07/2016| 11/06/2017| ......cvvvvvvcrcncs ..101,934,860 | ...2,085.1800 | ......2,785,490 | .......cooumveueemvenens [ cormsrvrrrsscicsssiics LA872738 | ] ........ 4,872,738 | ....2,748,405 LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A..ccccc.. IMORGAN STANLEY....ooomrrriirins cvvereervivisinnnnns 11/07/2016| 11/06/2017| ......cvvvvvverenc ...22,633,882 | ...2,085.1800 565,847 . 1,097,912 |4 1,097,912 | ...... 806,968 T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A..cccc.. IMORGAN STANLEY...ooorrrrrcrris cvvereervvsisirnnnns 11/07/2016| 11/06/2017| .......ovvvvvercecs ...56,925,414 | ...2,085.1800 | .....1,417,804 2,255,916 2,255,916 | ...1,319,830 T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A 11/07/2016| 11/06/2017| ......cvvvvvvercce ...65,919,337 | ...2,085.1800 | .....2,036,526 | ......oooommvevmmmvernes [ v ....3,305,289 | *#] ....... 3,305,289 | ....1,944,252 T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A 11/07/2016 | 11/06/2017 | ......vvvevvrrenaae ...54,583,500 | ...2,085.1800 | ......1,645,740 [ ...ccoocvrvrrervmrenens [ covvmverrrivciiirinnns ...2,662,361 | *#| ........ 2,662,361 | ....1,565,425 T B.
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A.ooioeee [IMERRILL LYNCH.....oocovoncrnrviiiiens v 11/07/2016 [ 11/06/2017 | ....ccvvvvvvvrrenene ...79,984,274 | ...2,085.1800 2,309,562 ...3,718,898 | *#| ........ 3,718,898 | ...2,184,307 T B
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A 11/07/2016| 11/06/2017 | ....ovvvvvvvercrcns ....56,967,597 | ...2,085.1800 | ......1,628,013 2,622,705 2,622,705 | ...1,538,981 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. 11/07/2016 [ 11/06/2017| ... ...57,433,985 | ...2,085.1800 | ......1,553,476 | ....ccoooeummeveveninens | corrrrerersrrsssssics ...2,486,487 | *#| ........ 2,486,487 | ...1,457,891 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. 11/07/2016 | 11/06/2017 .132,153,315 ,085.1800 ,460,407 5,539,851 5,539,851 3,241,196 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..|11/07/2016]11/06/2017| ... ...47,758,329 | ...2,085.1800 JORZ <IN OO [N ....1,629,060 | *#| ........ 1,629,060 | ...... 951,063 B
S&P 500 CALL OPTIONS.......cccoommmmrrmvveirermainnenins EQUITY INDEX PRODUCTS.......cccoevvrvevverivisenens | NfAcciiis | Aveecs. | MORGAN STANLEY...oovvviicniinns o 11/07/2016 11/06/2017 [ ..o | o 92,581,992 | ....2,085.1800 | .....2,181,559 [ ...occoooiimiiiucuvccacs | o ...3,456,403 | *#] ...... 3,456,403 | ....2,020,154 LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvevmvrvennrinennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A..ccccc. IMORGAN STANLEY....ooomrrriivins cvvmrerrvvsisinennns 11/07/2016)| 05/06/2018| .........ccccvcvevere ...9,383,310 | ....2,085.1800 350,119 531,322 531,322 239,163 LI B
S&P 500 CALL OPTIONS..........coomvmvvveveivivrcnrnninnnns EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns Aovvvveee [WELLS FARGO.......oovcvvvevcvvvcrcvnsiiens cevesssssesessseses 1112112016 11/20/2017 | . ...13,048,850 115.1500 320,697 350,340 350,340 | ....... 301,943 T B
S&P 500 CALL OPTIONS......cceverrereririreerrneennns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns Aovoeeee [WELLS FARGO.....ooovvrrnrrviiiicns overeeevesininonens 11/21/2016[ 11/20/2017 | ..ccvvvveevrrenane ..5,117917 747.2800 258,472 623,005 623,005 | ...... 464,025 T B
S&P 500 CALL OPTIONS......ccomvnerevevirirnerrneennns EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns Acvoeees [WELLS FARGO......ooovvrrrrreiiiins vvereeevesisinonens 11/21/2016| 11/20/2017 | .cocvvveevvrrenane ...82,185,701 |...2,181.9000 | ......1,932,319 [ .ccovovvrrvrrervmrerncs [ crrrmverrrireiiirinnes ...3,941,082 | *#| ........ 3,941,082 | ...2,789,775 LI B.
S&P 500 CALL OPTIONS.......covmmenrrvvvvivirieirnsenins EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A..ccoceec [IMORGAN STANLEY....ocorrrriviirs overeerveviaiienens 11/21/2016[ 11/20/2017 | ...cccvvvvevrrenane ...16,519,263 | ...2,181.9000 | ......... 411,330 | oo | e LTAAN91 [ H] 744,191 | ...... 509,784 T B.
S&P 500 CALL OPTIONS.......ccoomemirnivviimiiesinscnins EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A.cciecco. | BNP PARIBAS NY...oooociicnriiiiins v 11/21/2016[ 11/20/2017 | ... ...64,062,213 |...2,181.9000 | ......1,543,495 | ..cocoovrrviviviranecs [ e ...2,526,200 | *#| ........ 2,526,200 | ....1,672,765 T B.
S&P 500 CALL OPTIONS.......ccooommminnvviiviriesinscnins EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns Ancciccci. [ BNP PARIBAS NY...oooiiviicinriiiiins coveneericiisinennns 11/21/2016[ 11/20/2017 | ... ...67,807,247 | ...2,181.9000 | ......1,985,520 3,331,075 [*#] ........ 3,331,075 | ...2,223,217 LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..|11/21/2016]11/20/2017| ... ..155,467,258 | ...2,181.9000 | .....4,309,391 | ....ccoooumuveumumvenens [ cormrrrrrrsscsesssiics ....1,183,241 ...4,781,064 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. 11/21/2016 11/20/2017 65,568,363 ,181.9000 ,743,261 2,891,684 ...1,920,974 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..|11/21/2016]11/20/2017| ... ...48,830,661 | ....2,181.9000 ,241,636 2,050,253 2,050,253 | ...1,359,098 B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemmvnvenininennns EQUITY INDEX PRODUCTS........cocovvvvemvvvvvvrvvrvnne | NFA e [ Avccccccci. | BNP PARIBAS NY ..o v 1112112016 11/20/2017 | c.covvvvvvvvvvvvcccnc | e 39,842,078 | ...2,181.9000 | ........ 804,000 [ ..oovcrcciscscccaes | o ..1,296,724 | *#] ...... 1,296,724 | ...... 851,995 T B
S&P 500 CALL OPTIONS..........coomvvvvvvvermervennvnrennns EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A.ooooeei. [ BNP PARIBAS NY...ooooiiiinrrriiiiins cvveneervssisinennns 1112112016 11/20/2017 | oo | o 60,347,151 | ....2,181.9000 | .....1,468,090 | .....ccoooomieimmmvciecs | covmrrmrrrrnrrrrinrrccns ..2,405454 | *#] ....... 2,405,454 | ...1,593,383 LI B
S&P 500 CALL OPTIONS..........coommmvvvvveirvvvenrrninnnns EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A.ooceei. [ BNP PARIBAS NY...ooviiiiinrrrrriiins cvveneersssisinnnnns 1112112016 11/20/2017 ] .o ...65,969,481 | ...2,181.9000 | .....1,445,530 | ...oocovvomrvecemmrennns [ v ..2,346,731 | *#] ........ 2,346,731 | ...1,547,293 T B
S&P 500 CALL OPTIONS......ccevenrrrreeirireerrneennns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A.oovoeees | BNP PARIBAS NY..ooovvorrriirins overeeevesieinnnnns 11/21/2016( 05/20/2018 ......cvvvvvevrennne ....8,273,556 | ....2,181.9000 296,072 L A42.814 | H#] ... 442,814 | ....... 225,528 T B
S&P 500 CALL OPTIONS.......ccvmvenerrrveivirierirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A.cooeeos [WELLS FARGO.....ooouirirriiiiiins vvereesveiiaininens 12/07/2016 | 12/06/2017 | ......ovvvvvervenene ...13,171,832 111.4300 325,070 LAB0AT [ HH] e 480,171 | ....... 368,597 T B
S&P 500 CALL OPTIONS.......ccoomeminriveiviriirsinsenins EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns Ao [WELLS FARGO......ooovevevevevevirevirenens everssssesesssssens 12/07/2016| 12/06/2017| ......ccvvvvvvcvenens ...10,534,692 757.3300 | ......... HICK:Z7 0 Y DO ..1,010,488 | *#] ....... 1,010,488 | ....... 801,226 T B
S&P 500 CALL OPTIONS.......cccoomemrrrvvviviriisinscnins EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A 12/07/2016| 12/06/2017| ......ocovvvvvevencns ...73,054,942 | ...2,212.2300 | .....1,719,188 3,299,269 [ *#] ........ 3,299,269 | ...2,561,464 T B
S&P 500 CALL OPTIONS......cccoommmmrrnvviiviriisissenins EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A..ccccce. [IMORGAN STANLEY ... coveneerviiisinennns 12/07/2016 [ 12/06/2017 | ......cvvvvvvrvenaee ...16,339,491 | ...2,212.2300 | ........ 379,076 636,624 | *#] .......... 636,624 | ....... 453,691 LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..|12/07/2016]12/06/2017| ... ...57,076,563 | ...2,212.2300 | ......1,256,225 1,876,345 ....1,298,000 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..112/07/2016] 12/06/2017] ... ...59,166,708 | ....2,212.2300 .1,403,592 ..2,105,442 ...1,459,320 B
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1 2 4 5 6 7 8 9 10 12 13 14 20 22 23
Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, Initial Cost of to Carrying Credit | Effectiveness
of y Date of Rate of Index Premium Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income Risk(s) Exchange, Clearinghou| Trade | Maturity or| Number of Notional Received (Received) | Current Year | Book/Adjusted Hedged Reference| and at Year-
Description Generation or Replicated (a) or Central_se Date Expiration | Contracts Amount (Paid) Paid Income Carrying Value Items Entity end (b)
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrnannnenins EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A.coioeci. [ BNP PARIBAS NY..ooooiiiinnnriviiins coveneervssisinnnnns 12/07/2016 [ 12/06/2017 | ...ccvvvvvverra | o 83,267,395 | ...2,212.2300 | .....2439,797 | .ccoooioioiniivicscciacs | o ...3,716,016 LI B
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrreinsnnnns EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A.ccoceci. [ BNP PARIBAS NY...ooooiiiiimnnriviiiins coveveervsiisinennns 12/07/2016 [ 12/06/2017 | ....c.vvvvvvvvrenane ...85,194,193 | ...2,212.2300 | .....2,380,722 | ...oocovvvervvvvrnrennns [ cormrrerersscccsssiis ...3,612,674 LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A.oooooei. [ BNP PARIBAS NY...ooooiviiimrrriviiiins coveneervssisinnnnns 12/07/2016| 12/06/2017| ......covvvvvcrencs ...88,015,334 | ...2,212.2300 3,699,479 LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns Aot [ BNP PARIBAS NY....ooviiiiimrrriviiins cvveveervssisinnnnns 12/07/2016] 12/06/2017] .......covvvvvvrcecs ...39,468,785 | ...2,212.2300 | ........800,891 | ...oocovvovrveeerrrerens [ o ....1,189,304 T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A.ocvoeees | BNP PARIBAS NY..ooooorerivirins overeeereseninonens 12/07/2016 | 12/06/2017 | ....c.vvvvevevrenane ...65,085,532 | ...2,212.2300 | ......1,743,475 | coovvvcrrvrrvmrerens [ v ....2,638,125 LI B.
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A.coooeeo. | BNP PARIBAS NY...ooovricnriiiiins overeerveviaiionnns 12/07/2016 | 12/06/2017 | ......ovvvvvvrrenaae ...62,460,829 |...2,212.2300 | ......1,585,922 [ ...cooevvvvreevmrerens [ crvrmreririiiiicrinnns ...2,389,979 T B.
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A.ccooeee. | BNP PARIBAS NY...ooovcnriiiiins overeervevisiionnns 12/07/2016| 06/06/2018 ..........cccocceeee ....9,266,769 | ....2,212.2300 | ........332,807 | ..ooccvemrmmmrnrnrns [ o ...462,415 T B.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..|12/21/2016]12/20/2017| ... ...11,012,273 .107.7900 478212 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. 12/21/2016 | 12/20/2017 ,929,908 .777.0200 576,886 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..|12/21/2016]12/20/2017| ... ...713,295,372 | ...2,270.7600 .2,812,441 B
S&P 500 CALL OPTIONS......cccooummmrrmvvviririisissenins EQUITY INDEX PRODUCTS.......ccoceuvrvvvrevvivisenees | NfAciiis | Aveics. | MORGAN STANLEY...ooooviiicninnns v 1212112016 12/20/2017 [ ..o | 14,606,894 | ....2,270.7600 ...466,308 I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A 121212016 12/20/2017 | .cccvvvvvvvvvvrcrcns | e 57,117,186 [ ...2,270.7600 | ......1,583,905 | ...ooovvrvvvvervcvieens [ e ....2,335,553 LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A 121212016 12/20/2017 ] ...covvvvvvvrcrcnc ....76,432,551 | ...2,270.7600 2,827,772 T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A 121212016 12/20/2017 ] ..ccvvvvvvvee ...96,777,859 |...2,270.7600 | ......2,538,823 | .oovovrrrvvreerivrrnns [ e ....3,739,149 T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A..cccc... IMORGAN STANLEY....ooommrrrvivvis cvvmreervssisirnnnns 121212016 12/20/2017 ] ..ccvvvvvrree ...35,650,932 | ...2,270.7600 | ........875,323 | ..covoovvmerverrrmnnnnns [ o ...976,667 T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A 12/21/12016[ 12/20/2017 | ....ccvvvvvvvvrenane ...64,851,961 |...2,270.7600 | ......1,352,011 [ .coocovcvrvvrervmrenecs [ covrrrervriciciinnn ....1,959,061 T B.
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A 12/21/12016[ 12/20/2017 | ....ccvvvvvvvrrenane ...51,379,968 | ...2,270.7600 | .....1,141,068 [ ....coocvvvvrevurerecs [ covvrrerrriieicrinnnns ....1,658,664 T B.
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A 12/21/12016[ 12/20/2017 | ....ccvvvvvvane ...52,950,373 | ...2,270.7600 | .....1,223,514 | ...oocoooeerrevirnnennns [ covrererersscsesssics ...1,781,649 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. 12/21/2016( 12/20/2017 ... 172,263,130 | ...2,270.7600 | .....1,748,691 | ..ooooovovurrevvverinens [ covrrrerrrerrserssirs ....2,553,330 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. 12/21/2016 | 06/20/2018 ,131,608 ,270.7600 332,926 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. 01/09/2017]01/06/2018 ... ...13,056,514 111.7500 332,985 ..471,730 B
S&P 500 CALL OPTIONS.......cccoommmmrrmvveirermainnenins EQUITY INDEX PRODUCTS 01/09/2017]01/06/2018] .......coorvrrrens ...9,953,110 779.1500 387,701 ....709,025 LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvevmvrvennrinennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A 01/09/2017{01/06/2018 .......coovovvvvevens | e 74,697,402 | ....2,276.9800 LATBBT | s ....2,857,986 LI B
S&P 500 CALL OPTIONS..........coomvmvvveveivivrcnrnninnnns EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A..cccc.. [JPMORGAN CHASE.........ooovvmmrrers crvrrrrrvivirirnnnns 01/09/2017[01/06/2018] ........cocovvvvenee ...18,224,670 | ....2,276.9800 397,298 585,242 T B
S&P 500 CALL OPTIONS......cceverrereririreerrneennns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A.ocvoeees | BNP PARIBAS NY ..o vvereeevesininonnns 01/09/2017]01/06/2018] .......covorcnes ...71,956,343 | ...2,276.9800 L TAT8326 [ ...2,143,077 LI B.
S&P 500 CALL OPTIONS......ccomvnerevevirirnerrneennns EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A..cccceec [IMORGAN STANLEY....ooorrrrrririis overeerrerinirenens 01/09/2017]01/06/2018] .......oovvvu ..37,114,774 | ...2,276.9800 804,311 [ oo ....1,168,674 LI B.
S&P 500 CALL OPTIONS.......covmmenrrvvvvivirieirnsenins EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A.ccoeeee. | BNP PARIBAS NY...ooovcnriiiiins overeerveviaiinnnns 01/09/2017]01/06/2018] .......coocvrrvcnes ...21,828,759 | ...2,276.9800 501,290 | ..o ....7131,386 T B.
S&P 500 CALL OPTIONS.......ccoomemirnivviimiiesinscnins EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A.cciecco. | BNP PARIBAS NY...oooociicnriiiiins v 01/09/2017]01/06/2018] .......coocrvcucnes ...71,969,720 | ...2,276.9800 LAT29,248 ....2,530,624 T B.
S&P 500 CALL OPTIONS.......ccooommminnvviiviriesinscnins EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A..cccccc. [IMORGAN STANLEY....ooooiririiiins coveneerviiisinannns 01/09/2017]01/06/2018] .......coocvvevcns ..103,602,590 | ....2,276.9800 222,579,586 | ..ooovveeviviiiiinininns ...3,778,515 LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..|01/09/2017]01/06/2018 ... ...15,938,860 | ....2,276.9800 419,356 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. 01/09/2017]01/06/2018 ..106,334,966 ,276.9800 .4,049,901 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..|01/09/2017]01/06/2018 ... ...63,300,044 | ....2,276.9800 ..2,551,419 B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemmvnvenininennns EQUITY INDEX PRODUCTS........cocovvvvemvvvvvvrvvrvnne | NFA e [ Avccccccci. | BNP PARIBAS NY ..o v 01/09/2017[07/06/2018] ........cocoovevevene ....6,295,294 | ....2,276.9800 288,939 T B
S&P 500 CALL OPTIONS..........coomvvvvvvvermervennvnrennns EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns Aoovvveee [WELLS FARGO.......oovcvvvevvvevivevirinens evesssssesessseses 01/23/2017{01/20/2018 .......oovvvvvvvevens | e 10,064,505 115.0500 255,440 276,107 LI B
S&P 500 CALL OPTIONS..........coommmvvvvveirvvvenrrninnnns EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A..cccc.. IMORGAN STANLEY....ooorrrrrcrris cvvmrrervvsisinnnnns 01/23/2017[01/20/2018] .......ccvcevvvvenes ....1,463,042 777.2100 292,488 552,137 T B
S&P 500 CALL OPTIONS......ccevenrrrreeirireerrneennns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A 01/23/2017]01/20/2018] ....covvvvvvcnn ...62,917,366 | ...2,271.3100 ..1,205544 | oo ....2,415,381 LI B.
S&P 500 CALL OPTIONS.......ccvmvenerrrveivirierirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A..ccccee. [IMORGAN STANLEY.....oorrrriviirs corereerveviaiienens 01/23/2017]01/20/2018] .....cooovevrcne ...17,347,533 | ...2,271.3100 379,911 | oo ....572,640 T B.
S&P 500 CALL OPTIONS.......ccoomeminriveiviriirsinsenins EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A..cccccc. [IMORGAN STANLEY....ooooicrriiiiins overeerveviniienans 01/23/2017]01/20/2018] ......cooocrrcrcn ...63,823,811 | ...2,271.3100 L A311,264 | ..1912,795 T B
S&P 500 CALL OPTIONS.......cccoomemrrrvvviviriisinscnins EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A..cccccc. [IMORGAN STANLEY....ooooicririiiis coverecrviviniienans 01/23/2017[01/20/2018] ......vvovevvverenene ...20,896,052 | ...2,271.3100 381,931 552,881 T B
S&P 500 CALL OPTIONS......cccoommmmrrnvviiviriisissenins EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A..ccccce. [IMORGAN STANLEY ... coveneerviiisinennns 01/23/2017]01/20/2018] ......ooovcrrrrcn ...53,375,785 | ...2,271.3100 LWATT919 s ...1,728,369 LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..|01/23/2017]01/20/2018 ... ...56,782,750 | ...2,271.3100 ....1,350,355 11,992,370 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. 01/23/2017(01/20/2018 89,035,352 ,271.3100 2,208,301 .3,272,180 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ..101/23/2017] 01/20/2018] ... ...96,757,806 | ...2,271.3100 2,498,669 ..3,714,862 B
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of y Date of Rate of Index Premium Premium [¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Clearinghou| Trade | Maturity or] Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS.........ccoovvvvvvvvvivvnrenvnnnennns EQUITY INDEX PRODUCTS........ccoovvvvumrerernrnrennns NA......... A MORGAN STANLEY.......ooovmvvvvmininns wovevsvererisnsenens 01/23/2017[01/20/2018] .......oovvvvvevenens ...62,233,894 | ...2,271.3100 | ..oovvvvvvrevrrrrirrnns 201,693,983 [ oo 102,530,066 | *#] ....... 2,530,066 | ...1,541,909 | .......ceueueies | ......(705,826) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveimvnrennnnnennns EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns N/A......... A MORGAN STANLEY.......ooovmuvvimivinns wovevnvevevennsnnens 01/23/2017[07/20/2018] .......covvvvvevenene 204,996,882 [ ....2,271.3100 [ ..o | o 172,951 | oo ciereennnn234,252 [ M 234252 | ....... 109,343 | ...oovvvvvverrvrrnnnns | nennn(48,042) LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A BNP PARIBAS NY.......coiins covevnveverisnsnnens 02/07/2017[02/06/2018] ........cocovvevevene ..14,826432 | ... 117.7000 336,335 299,627 |*# 299,627 | ......... 75404 | oo | 1 (112,112) LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A WELLS FARGO......oooivrererereicrcieiens v 02/07/2017 [ 02/06/2018 .......ovvvvvvvvvvees | wvvveee 441911 | ... 772400 | oo cereereee 10,089 | e | i 13,845 | *#| ............ 13,845 | oo 7,132 (3,356) T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A WELLS FARGO......covvvvevieirnierrriies eevirisereensenins 02/07/2017]02/06/2018] .......covers ...12,662,847 | ....... 7844800 | ..ooovvvververrccrens [ v 511,854 | oo cerrernn851,541 | ] 851,541 | ..... 510,305 LI B.
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A MERRILL LYNCH.......oovviiirininens v 02/07/2017]02/06/2018] .......ccocvrvvcnes ...80,665,276 | ...2,292.5600 [ ....cccooevrrrrevuurrnne ....1579,837 2,822,762 | *# 2,822,762 | ....1,769,537 T B
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A JP MORGAN CHASE.........cccoiiers v 02/07/2017]02/06/2018] .......ccocvvrccnes ...21,981,751 2,292.5600 527,562 cerrennn 107,478 | "] ...........TOTAT8 | ....... 355,770 T B
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ..|02/07/2017]02/06/2018 ... ...53,875,160 | ....2,292.5600 1,162,174 1,627,808 | *#| ........1,627,808 | ...... 853,025 B

S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 02/07/2017{02/06/2018 30,491,048 ,292.5600 574,749 .799,326 16,160 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ..|02/07/2017] 02/06/2018] ... ....76,571,504 | ....2,292.5600 2,092,985 ..2,966,689 ...1,571,366 B
S&P 500 CALL OPTIONS.........ooovvmrvvvrviivirerisirennns EQUITY INDEX PRODUCTS........ooovmvvvmriririrnrinins MORGAN STANLEY ..o voveserevevinennnens 02/07/2017{02/06/2018 95,599,752 | ....2,292.5600 .....2,495,603 3,528,387 | *# 3,528,387 | ...1,864,718 T B
S&P 500 CALL OPTIONS........coovmreciiievvrrnersssinnes EQUITY INDEX PRODUCTS......ooccccccvvvrrrrrrsiennns NA......... LA MORGAN STANLEY.....oocccvcvvvvvrrnss covvveeeressinnnns 02/07/2017{02/06/2018] ..........ccvvcrere ....84,824,720 | ...2,292.5600 | .....cocvvvvvvrvrennnes 02,125,436 | i 2,998,656 [ *#| ......... 2,998,656 | ...1,581,699 T B
S&P 500 CALL OPTIONS........ooovmreciirrnvvrnerssinnes EQUITY INDEX PRODUCTS......oocccccvvvrrerrssiinnns N/A......... JAR— MORGAN STANLEY....oocccvvvvrvvrrnss wvvvveerrssssinnnns 02/07/2017{02/06/2018] ..........ccvvereee ...62,128,376 | ...2,292.5600 | .....covvvvvvrrerirnnens 201,503,080 [ oo 2,117,885 [ "] ... 2,117,885 | ...1,115,832 T B
S&P 500 CALL OPTIONS........ooovmresiriviserressssnnns EQUITY INDEX PRODUCTS......oocccccrvvvrrerrssiinnns N/A......... A MORGAN STANLEY...ooocscvivvvvvvrrnss wvvvveeessssiinnns 02/07/2017{02/06/2018] ..........cvveereee 112,564,696 | ....2,292.5600 | ..ccoocvvvvrrrrrinee 202,327,547 3,252,537 | *# 3,252,537 | ...1,700,839 T B
S&P 500 CALL OPTIONS........ooovmreciriviserressssnnns EQUITY INDEX PRODUCTS......ooccoccrvvvrerrrssiennns N/A......... JAS— MORGAN STANLEY...ooocsciivvvvvvrrnss wvvvveenssssiinins 02/07/2017{02/06/2018] .........0vvveereee ...54,104,416 | ...2,292.5600 | ...ccoooovvrrrrrrrnne 1,218,735 | s 1,705,381 [ ] ... 1,705,381 | ....... 894,891 T B
S&P 500 CALL OPTIONS..........coomvmvvvvvvrirrrenirnrenens EQUITY INDEX PRODUCTS........coormvvvmrervrirerennns NA......... LA MORGAN STANLEY........commmmmmiinns wevevmvnrevennrnnens 02/07/2017[08/06/2018] .........ccovvvvenene .....9,628,752 | ....2,292.5600 356,724 coerernnnn 462,157 [ ] 462,157 | ..... 184,705 | I B.
S&P 500 CALL OPTIONS..........coomvvvvmvvevirvrenirnrenens EQUITY INDEX PRODUCTS........ooormvvvmrervrirerennns NA......... A WELLS FARGO.....ooovrrrrrerrrerercieiens e 02/21/2017[02/20/2018] .......covvvvvvvenee ...13,166,182 | ...... 117.6800 303,198 267,739 | *#] coovvve 267,739 | ......... 65,607 | I B
S&P 500 CALL OPTIONS..........ooovvvrvvvveivvireririrenens EQUITY INDEX PRODUCTS........ocovmvvvereririrerenens NA........ LA WELLS FARGO....cooomrrrrrerererercrerees s 02/21/2017[02/20/2018 .......covvvvverenene L 1.243702 78.7800 30,785 31,376 [ H#] oo 31,376 | ..ooooens 10,853 T B
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. .| CITIBANK 02/21/2017{02/20/2018] ... ..12,501,041 | ....... 804.5300 ...551,300 623,404 | *# 623,404 | ....... 255,870 B

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

EQUITY INDEX PRODUCTS..
.| EQUITY INDEX PRODUCTS..

CREDIT SUISSE 02/21/2017(02/20/2018
.| BARCLAYS. 02/21/2017{02/20/2018| ...

62,150,995
...20,097,221 | ...2,351.1600

,351.1600 1,308,228

...548,654

..1,539,469
667,361 | *#

67,317
667,361 | ....... 301,502

S&P 500 CALL OPTIONS........coovmvmrvvvvvisnisisssinennns EQUITY INDEX PRODUCTS.........ooovmvvnmririsiririnins MORGAN STANLEY......ooovvmmviminniins sovevevesisinesnnens 02/21/2017[02/20/2018 .....vvvovvvvvevevens ....64,186,668 | ...2,351.1600 | .....coovvvvvrrerers 201,361,020 [ oo 1,623,466 | *#] ....... 1,623,466 | ...... 716,119 T B
S&P 500 CALL OPTIONS.......ooovmreciirvnverrerssiennes EQUITY INDEX PRODUCTS......ooccocccvvrrerrrsinnnns NA......... JA— MORGAN STANLEY....oocccvivvvvvrrnss wvvvveerrssssinnnns 02/21/2017{02/20/2018] ........cvvvveereee ...45,847,620 | ...2,351.1600 | ..oovvvvvvvverrcrrerees [ v 918,532 | oo v 1,098,658 [ *#] ... 1,098,658 | ....... 486,304 T B
S&P 500 CALL OPTIONS.......ooovmresirivnsersessssnnns EQUITY INDEX PRODUCTS......ooccoccvvvrerrrssinnnns N/A......... A MORGAN STANLEY....oocccivvvvvvvrrnss wvvvveeessssinnnns 02/21/2017{02/20/2018] ........cvvvveere ....59,249,232 | ...2,351.1600 | ..oovvvvvvvvrrririrnnens 01,324,366 [ oo wnn 1,575,789 [ ] ... 1,575,789 | ...... 692,878 T B
S&P 500 CALL OPTIONS..........coomvvvvrvvcrrvnrerirnrnnens EQUITY INDEX PRODUCTS.........ooovmvvvmrervvnrnrennns NA........ A MORGAN STANLEY........coomvmmmiinns wevevnveverinniniens 02/21/2017[02/20/2018] .......covvvvvvvenee ...51,020,172 | ...2,351.1600 | ..ocovvvvvrerrrercrrree 1,221,801 s 1,447,688 | 4 e 1,447,688 | ...... 633,154 T B
S&P 500 CALL OPTIONS..........coomvmvvrvvvrrvnvenirnrnnnns EQUITY INDEX PRODUCTS.........oocvmvvvmrvrvrnrnsennns NA......... A MORGAN STANLEY........coommmmmmrinns wovevnveverinnsnnens 02/21/2017[02/20/2018] ........cvcvvvvvenee ...59,014,116 | ...2,351.1600 | ...covvvvvveerrcrcrrcs 1,490,795 | s 1,761,966 | ] ....... 1,761,966 | ...... 768,103 T B
S&P 500 CALL OPTIONS..........ooomvmvvrvvevrvnrenirirenens EQUITY INDEX PRODUCTS........oocrmvvvmrervvirerennns NA........ A MORGAN STANLEY........commmmmiinns wevevevevevinnsnnens 02/21/2017[02/20/2018] .......ccvvvvvvvevee ...69,594,336 | ...2,351.1600 | ...covvvvvvcrrrcrerrcs e 1.817,269 | s 2,145,066 | ] ........ 2,145,056 | ....... 933,644 T B
S&P 500 CALL OPTIONS..........ooomvmrvvvvviivirnnirireiens EQUITY INDEX PRODUCTS........ocormvvvereririrerinens NA........ A WELLS FARGO...cooorrrrrrerercrerrrcrees s 02/21/2017[02/20/2018 .......covvvvverenene ...67,886,059 | ...2,351.1600 | ...covvvvvvverrcreees 1814984 | 2,140,761 | ] 2,140,761 | ... 930,772 T B
S&P 500 CALL OPTIONS..........ooomvmrvvvrvirvireririrenens EQUITY INDEX PRODUCTS.........ocovmvvvmreririrerinins NA........ A WELLS FARGO.....coooriirreriricreiees s 02/21/2017[02/20/2018 ......vvovvvvverenene ...61,504,528 | ...2,351.1600 | ...oocvvvvrerrrereeees e 1741,420 | 002,053,262 | M| ........ 2,063,262 | ....... 892,316 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. L WELLS FARGO....coooriiieiees s 02/21/2017 | 08/20/2018| ... 10,114,884 | ...2,351.1600 | ..o | 100000 381,250 [ oo e 828,923 | ] 428,923 | ...... 132,395 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. UBS SECURITIES. 03/02/2017]02/20/2018 481,307 426.2600 20,015 [*# 20,015 5,839 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO 03/07/2017{03/06/2018| ... 13,343,836 .116.7200 305,435 | *# 305,435 | ...oovons 79,075 B
S&P 500 CALL OPTIONS........ooovmreciiricnvvrrersssennes EQUITY INDEX PRODUCTS......oocccvccvvvrrerrssinnnns WELLS FARGO......cooccvivvvvveresssiiins svvssssssenssess 03/07/2017{03/06/2018] ..........ccvvereee ....1,930,058 | ......... YRR (VV cornnreeen85,084 | | i AT732 | H| o LYNCY — 13,950 | oo [ e (11,261) T B
S&P 500 CALL OPTIONS........ooovmseciirrenvrrrensssnnns EQUITY INDEX PRODUCTS......ooccccccvvvrrrrrssiennns NA......... JA— CITIBANK 03/07/2017{03/06/2018] ..........ccvvereee .. 11,753,030 | ... 812.8000 | .oovvvvvvvvverrereerees [ v 481,805 520,806 | *# 520,806 | ....... 159,453 | .oovvvccccvvevrenn | 0 (120,451) T B
S&P 500 CALL OPTIONS........ooovmrecirivvserressssnnns EQUITY INDEX PRODUCTS......ooccoccvvvvrrerrssiennns N/A......... JAS— UBS SECURITIES. 03/07/2017[03/06/2018] .....cvvvvvvverrerss | v 851,750 | ....... 426.1800 28,794 36,317 | *# 36,317 | ......... 14721 | o | i (7,199) T B
S&P 500 CALL OPTIONS..........coomvmvvmvveirvnvenirnrnnens EQUITY INDEX PRODUCTS........coomrmvvemrervrnrnrennns NA......... A CREDIT SUISSE 03/07/2017[03/06/2018] .........ccovvvveneee ...69,161,053 | ...2,375.3100 | ..ocvvvvvvrvrrrcrcrrnes 1,367,317 s 1,468,434 | 4] 1468434 | ...... 442,946 341,829 T B.

( )

S&P 500 CALL OPTIONS..........coomvmvvmvvmrrrvrenirirenens EQUITY INDEX PRODUCTS........ocovmvvvmrervrirerenens NA......... LA JPMORGAN CHASE..........coomvuvvvnre vverinninnans 03/07/2017[03/06/2018] ........cocvvvvvenene ...18,454,266 | ...2,375.3100 | .oovvvvvvvvverrcrceeeees | e 420,757 | oo coerennnn 453,243 | H] 453,243 | ...... 137,675 ( )

S&P 500 CALL OPTIONS..........oooovmrvvvveiivirenirirenens EQUITY INDEX PRODUCTS........ocovmvvvereririrerinens NA......... LA MORGAN STANLEY. ... woveveveverinnnnnens 03/07/2017[03/06/2018] ........covvvvvvevene ...45,130,890 | ...2,375.3100 | .coovvrvveverrrereenes 1,162,500 [ i 1,207,433 | ] oo 1,297,433 | ...... 425,558 | ..ooovrrrrererreeeees | e )
S&P 500 CALL OPTIONS..........ooomvmrvvvvriivirenirirenens EQUITY INDEX PRODUCTS........ocovmvvvmreririrerenens NA......... LA MORGAN STANLEY. ... wovevevererinnnnnens 03/07/2017[03/06/2018 ........covvvvvrevene ...52,731,882 | ...2,375.3100 | .coovvvvrvrerrrcreeres 1134735 | s 1,272,689 | ] oo 1,272,589 | ...... 421,537 | oo | .....(283,684) T B

( )

( )

(¢ )

S&P 500 CALL OPTIONS.........coovvvmrvvvvviisnserisirenens EQUITY INDEX PRODUCTS.........ooorvvvvmrmririrnrinens NA......... JA— MORGAN STANLEY ... wovevererevinennnens 03/07/2017[03/06/2018 ........ovvvvverenene ...46,318,545 | ...2,375.3100 | ..oovvvvvvrerrrerenees B W12 4 (7 SORS—— 1,183,950 | ... 1,183,950 | ...... 390,628
.| MORGAN STANLEY..
.| MORGAN STANLEY..

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

.| EQUITY INDEX PRODUCTS..
.| EQUITY INDEX PRODUCTS..

..|03/07/2017] 03/06/2018] ...
..103/07/2017]03/06/2018] ...

..105,938,826 | ...2,375.3100
....80,760,540

....2,161,504
....1,998,663

2,427,640 |*#
..2,231,688

2,427,640 | ... 806,512

..2,375.3100
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of y Date of Rate of Index Premium Premium [¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Clearinghou| Trade | Maturity or] Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS.........ccoovvvvvvvvvivvnrenvnnnennns EQUITY INDEX PRODUCTS........ccoovvvvumrerernrnrennns NA......... A MORGAN STANLEY.......ooovmvvvvmininns wovevsvererisnsenens 03/07/2017[03/06/2018] ........cocovvevevene ...48218,793 | ...2,375.3100 | ..ocovvvvvrerrrrrirrnns 1201774 | s we 1,438,688 | ] ....... 1,438,688 | ....... 469,858 | .....cocvvveveveicncs | ......(322,944) LI B
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrreinsnnnns EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes NA......... A MORGAN STANLEY.......ovvvvviiiinns crvvvviiriiiiienens 03/07/2017[03/06/2018] ........cocovvevevene 87173877 | ...2,375.3100 | .coovvvvvvverrrericnes 00002,085,263 [ ..ooovoviiiiiiiiiinns 002,309,448 | ] ........ 2,309,448 | ....... 760,501 | .ccocovcccccvcccccre | ....(516,316) LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A MORGAN STANLEY.......ooovmvvvimmiinns wovevmvevesesnsnnens 03/07/2017[03/06/2018] ........cocovveveneee ...27,078,534 | ...2,375.3100 | ..oovvvvvvvvervrvcerenns | v 772,284 859,165 | *# 859,165 | ....... 279,952 | .cccoooveccccvcvccce | .(193,071) LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A MORGAN STANLEY........coommmmimmrinns wovevevevesisninnens 03/07/2017[03/06/2018] .........ocovvvveveee ...34,679,526 | ...2,375.3100 | .covvvvvvvvverrrrcrrercs | v 644,943 | ... ciereennnnn 125,333 [ ] o 725,333 | ....... 241,625 ...(161,236) T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ LA BARCLAYS, 03/07/2017]09/06/2018] .......covevcnne creen1,495,757 | ....2,375.3100 | covoovvvrvcrcrrerienns | e 276,944 299,725 | *# 299,725 | ......... 68,938 | ...covvvvveivreres | e (46,157) LI B
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A SOCIETE GENERALE......cccooovviiiis v 03/21/2017]03/20/2018] .....coooverrcn ..15379,231 | ....... 117.5100 [ coovevevevemmreveneninns [ eovvnnens 384,121 336,532 | *# 336,532 | ......... 48,441 | .o | e.(96,030) T B
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A CITIBANK 03/21/2017]03/20/2018] .....cooovvrrrrcne ..2,058,258 | ........ 781700 [ oo coeenennn 45,289 58,179 | *#| ...........58,179 | ......... 24213 | oo | eeeeeend(11,322) T B
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. | BNP PARIBAS NY....oocciiimicnnriiiiins v 03/21/2017]03/20/2018] ... ...15,164,247 8121700 | ooovveeeeveeieermiiinns [ ovvenens 541,840 [ ..ooooovvvveviiirininnns 691,594 1285214 | oo [ -0 (135,460) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. UBS SECURITIES. 03/21/2017(03/20/2018 ,029,290 427.0800 35,068 3,126 16,824 (8,767) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CREDIT SUISSE 03/21/2017{03/20/2018| ... ....68,636,958 |...2,373.4700 [ ...cccoovurrrrriruurnnns .....1,238,286 .1,494,943 66,228 ) B
S&P 500 CALL OPTIONS......cccooummmrrmvvviririisissenins EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns MORGAN STANLEY.......ovvviviiiiins v 03/21/2017[03/20/2018] .......covvvvvvvenene ...23,301,087 | ...2,373.4700 | ..oovvvvvvvvrrrrrncrecns | v 512,624 | ..o ciereennD75,866 | *#] ..........575,866 | ....... 191,398 ) I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A MORGAN STANLEY.......ooovuuvviiivinns wovevnvererinnsenens 03/21/2017[03/20/2018] ........cvcvvvevevene ...74,052,264 | ...2,373.4700 | ..ocvvrvvvrrrernnnnnns 02,001,611 [ s 002,296,819 | *#] .......2,296,819 | ...... 795,610 ) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A MORGAN STANLEY.......ooovmmvvvmmninns wovevmveverisnsnnens 03/21/2017[03/20/2018] .......ccvvvvvvvenene 42,722,460 | ...2,373.4700 | .coovvvvvvveerrrreerenns | v 793,516 | ..ooovvevvvvvririininnns cienen911,684 [ M) L 911,684 | ....... 316,547 ) T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A MORGAN STANLEY........ooommmmimmiinns covevevevesinniniens 03/21/2017[03/20/2018] ........cvcvvvvvenee ...70,966,753 | ...2,373.4700 | ..ocovvvvvrvrrrrrerrnes 1,431,439 | o 1,640,000 | ] ....... 1,640,000 | ...... 566,430 ) T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A MORGAN STANLEY........coommvimmninns coveveveverinniniens 03/21/2017[03/20/2018] .......ccvcvvvvvenee ...76,900,428 | ...2,373.4700 | ..ocovvvvvrcrvrvrcrrnes 1,628,884 | .o 187219 |4 1,872,119 | ... 650,456 ) T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A MORGAN STANLEY.......cooovimiinns covvvveiiricrsennns 03/21/2017]03/20/2018] .....coooverrrcn ...51,029,605 | ...2,373.4700 [ ..coooomerrrrriruarrnns e AT 545 | s 1,316,284 | ] ... 1,316,284 | ....... 455,625 ) T B.
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A MORGAN STANLEY........oooiiminnns covvvviiiricrsennns 03/21/2017]03/20/2018] .....cooovevrcne ...88,055,737 | ...2,373.4700 [ ...ccooomurrrrriruurr 20002,050,302 | oo w2, 354,716 | "] ... 2,354,716 | ....... 816,989 ) T B.
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A MORGAN STANLEY.......ooouumvvvvimninns wevevnveverennsenens 03/21/2017[03/20/2018] .......covvvvverenene ....85,682,267 | ...2,373.4700 | ..oovvvvrvrerrrrrerrnnns 002,085,288 [ ..ooovoviiiiiiiiiiiiinns 02,390,701 | *#] ........ 2,390,701 | ....... 826,735 ) T B
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ...]03/121/2017]03/20/2018] ... ....55,539,198 | ...2,373.4700 1,402,928 1,612,708 [ “#] ........ 1,612,708 | ...... 560,512 ) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 03/21/2017]09/20/2018 ,069,798 ,373.4700 294,930 .331,706 | *# 331,706 85,931 ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERAL ..| 04/07/2017] 04/06/2018] ... ...14,921,653 | ... 119.1800 389,380 286,184 | *#] ........... 286,184 | ....... (38,300) [ .o ) B
S&P 500 CALL OPTIONS.........ccoovvvvvvvveimvvrennnnnennns EQUITY INDEX PRODUCTS........ccoovvvvumrvrevmrnrennns UBS SECURITIES. 04/07/2017 [ 04/06/2018] ........cocvvvvvevene ...3,499,968 | ........ 79.0500 82,954 87,464 [*#] ..oovvvv 87,464 | ... 18,335 | oo | 1een(13,826) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvevmvrvennrinennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns NA........ A SOCIETE GENERALE.........cooociiies v 04/07/2017 [ 04/06/2018] ........cocoovevevene ...16,099,770 | ....... 806.7000 | ..ooovvvvvvverecrcerers | v 642,235 | ... v 816,534 [ ] 816,534 | ...... 281,339 | ..ccccooocvccvcvceee | -....(107,039) LI B
S&P 500 CALL OPTIONS..........coomvmvvveveivivrcnrnninnnns EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns NA......... A UBS SECURITIES. 04/07/2017 [ 04/06/2018] .........ocovveveneee 1,419,390 | L2 LTV coon 49,631 56,004 |*# 56,004 | ... 14,645 (8,272) T B
S&P 500 CALL OPTIONS......cceverrereririreerrneennns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns NA........ A BARCLAYS, 04/07/2017| 04/06/2018] .......coverrecnne ...85,400,080 | ....2,357.4900 [ ...ccooovurrrrreruurrnns 1,700,402 | oo 2,121,585 | *H] ... 2,121,585 | ....... 704,584 ) LI B
S&P 500 CALL OPTIONS......ccomvnerevevirirnerrneennns EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns NA......... A JP MORGAN CHASE........ooiiiens e 04/07/2017| 04/06/2018] .......covorrccnnne 124,942,972 | ...2,357.4900 | ..ooovevrreveeerrranne | wevrennns 613,597 | oo cerrern 126,628 | M| oo 726,628 | ....... 215,297 ) LI B.
S&P 500 CALL OPTIONS.......covmmenrrvvvvivirieirnsenins EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns NA......... A SOCIETE GENERALE......cccooovviivis v 04/07/2017| 04/06/2018] ........cocrvvvcnes ..115,308,048 | ....2,357.4900 2,923,432 3377151 | 4] 3,377,151 | ... 940,958 ) T B
S&P 500 CALL OPTIONS.......ccoomemirnivviimiiesinscnins EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns N/A........ A SOCIETE GENERALE.......ccooovuiviiis v 04/07/2017| 04/06/2018] .......ccoccrvcvcnes ...31,803,859 |...2,357.4900 | ...cccoovrvvvveerccranns | wovrunnad 608,559 | ...vcvvviviiiriinns cerrenne 100,901 | ] o 700,901 | ....... 193,769 ) T B.
S&P 500 CALL OPTIONS.......ccooommminnvviiviriesinscnins EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns N/A........ A SOCIETE GENERALE.......ccooovmmiiiis v 04/07/2017 [ 04/06/2018] ........cocoovvvenene ...57,071,847 | ...2,357.4900 | ...cocvvrvrerrrrrnnnnnns 201,610,365 [ oo 01,862,706 | ] ....... 1,862,706 | ....... 520,735 ) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE... ..| 04/07/2017|04/06/2018 ... ...48,383,891 | ...2,357.4900 ...1,278,202 1,476,003 | *#| ........1,476,003 | ...... 410,834 ) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. SOCIETE GENERAL 04/07/2017|04/06/2018 50,729,429 ,357.4900 1,133,159 ..1,306,417 62,118 ) B
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. ... | A.......... | SOCIETE GENERALE.. ...|04/07/2017] 04/06/2018] ... ...30,428,092 | ...2,357.4900 |.... ...753,381 | .... .868,597 | *# ...868,597 | ...... 240,779 ) B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemmvnvenininennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns SOCIETE GENERALE.........cooociiies v 04/07/2017 [ 04/06/2018] ........cocoovevevene ...80,286,314 | ...2,357.4900 | ....ccovvvrerrrvrernnens 1,952,081 [ s 2,251,742 | 2,251,742 625,007 ) T B
S&P 500 CALL OPTIONS..........coomvvvvvvvermervennvnrennns EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns NA........ A SOCIETE GENERALE.........cooociiies v 04/07/2017 [ 04/06/2018] ........cocovvevevene 112,552,134 | ...2,357.4900 | ....ocovvvverrrvrernnens 002,362,292 [ oo 2 121,768 | ] ....... 2,721,768 | ... 753,191 ) LI B
S&P 500 CALL OPTIONS..........coommmvvvvveirvvvenrrninnnns EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns NA......... A SOCIETE GENERALE........ccoovoiiies v 04/07/2017 [ 04/06/2018] .........ocovvvveneee ...56,301,924 | ...2,357.4900 | ....ocvvvvrcrrrvrcrrnee 1,320,444 | s 1,522,190 | .. 1,522,190 | ...... 421,820 ) T B
S&P 500 CALL OPTIONS......ccevenrrrreeirireerrneennns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns NAA........ A SOCIETE GENERALE.......cooovviivvis v 04/07/2017| 04/06/2018] .......coverrrvcnnne ...55,814,386 | ...2,357.4900 [ ...cccoovvrrrrrerurrrnns 001,234,906 | oo e 1,422,887 | ] 1,422,887 | ...... 393,799 ) LI B.
S&P 500 CALL OPTIONS.......ccvmvenerrrveivirierirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns NA........ A MORGAN STANLEY.......ooocviminnns covvrveiiricrsennns 04/07/2017]10/06/2018] .......ccocrrrvcnes ceen 1,072,470 | ....2,357.4900 | ..ooovvvrcnecrririinns | e 261,733 298,139 | *# 298,139 | ......... 65,488 ) T B
S&P 500 CALL OPTIONS.......ccoomeminriveiviriirsinsenins EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns NA........ A WELLS FARGO......oooenvrenernrerenenenens oo 04/21/2017[04/20/2018] .......covvvvverenene ..13,147,246 | ... 121.9600 | ..ooovevevvvereveverines [ evvennns 313,697 205,250 | *# 205,250 (56,164) weeeenn(52,283) T B
S&P 500 CALL OPTIONS.......cccoomemrrrvvviviriisinscnins EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns N/A......... A MERRILL LYNCH.....ooovoviiiviviiiiiiens cevevrveverirnnenens 04/21/2017[04/20/2018] .......covvvvverenene 2,077,230 | ..o 80.9000 | .ooovvvverevererinnnnns e 82109 | e | i 40,240 | *#] ..oovvvrvnnn 40,240 | oo 5,149 [ i | eee(7,018) T B
S&P 500 CALL OPTIONS.........cooovvevvvvveimvererineneiens EQUITY INDEX PRODUCTS......ccoumvvvvumrererirnrenens N/A......... A CITIBANK 04/21/2017 [ 04/20/2018] .......covvvvvevenene LA1117,644 806.1400 | ..oovvvvvvvcecrcrecrens | v 444,491 | oo, JRY 4 I 7 i IR 577,132 | ....... 206,723 | ..cocovccvccvcccccr | cererene(74,082) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 04/21/2017 04/20/2018] ... 1,421,816 | ... 431.7800 51,249 .51,041 | # 51,041 8,333 (8,542) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MERRILL LYNCH.. . 04/21/2017 | 04/20/2018 66,674,959 ,355.8400 ..1313,778 ..1,666,222 571,407 ...(218,963) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERAL ..104/21/2017] 04/20/2018] ... ...21,578,813 | ...2,355.8400 552,418 844,742 | "] ........644742 | ...... 184,394 (92,070) B
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of y Date of Rate of Index Premium Premium [¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Clearinghou| Trade | Maturity or] Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
S&P 500 CALL OPTIONS.........ccoovvvvvvvvvivvnrenvnnnennns EQUITY INDEX PRODUCTS........ccoovvvvumrerernrnrennns NA......... A MORGAN STANLEY.......ooovmvvvvmininns wovevsvererisnsenens 04/21/2017 [ 04/20/2018] ........covvvvvvenene ...71,617,536 | ...2,355.8400 | .....coovvvvvvverecnnes 1,682,448 | s 1,837,001 | 4] e 1,837,091 | ...... 518,384 | ..cccoooocvccrivvcc | -.....(263,741) LI B
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrreinsnnnns EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes NA......... A MORGAN STANLEY.......ovvvvviiiinns crvvvviiriiiiienens 04/21/2017] 04/20/2018] ......ooovercrrens ...29,212,416 | ...2,355.8400 558,548 ciereennn BAT 455 [ M) 647,455 | ...... 181,998 (93,091) LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A MORGAN STANLEY.......ooovmvvvimmiinns wovevmvevesesnsnnens 04/21/2017[04/20/2018] ........cvcvvvvvenene ...86,223,744 | ...2,355.8400 | .....ccoovvurrrvrcrrnens 201,806,364 [ ..ooooooiiiins 002,097,507 | *# 2,097,597 592,294 ...(301,061) LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A MORGAN STANLEY........coommmmimmrinns wovevevevesisninnens 04/21/2017[04/20/2018] ........cvcvvvvvenene ...81,747,648 | ...2,355.8400 | ....ocovvvrvvrrvrcrrnee 1913504 | 2,224,438 | M ....... 2224438 | ....... 629,852 | ...cccooooooerecccee | .....(318,917) T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A MORGAN STANLEY.......ovvimminnns covvrevernrsnnennns 04/21/2017| 04/20/2018] ....cvvvovvvcnns ....66,905,856 | ....2,355.8400 [ ....ccoooerrrrreruurrnns 0000 1,639,368 | oo vrern1,905,882 | *H#] ... 1,905,882 | ....... 539,742 ...(273,228) LI B.
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A MORGAN STANLEY.......ooovimiinns v 04/21/2017] 04/20/2018] ......cooverrrrcnn ...89,286,336 | ....2,355.8400 2,262,789 000ennn2,633,020 | *H#] ... 2,633,020 | ....... 747,362 ..(377,132) T B
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A MORGAN STANLEY........oooiimivnns o 04/21/2017] 04/20/2018] ......coovevrrrcne ...79,391,808 | ...2,355.8400 [ ...cccoomurrrrrivuunrnns 02,159,638 | oo 2,516,213 | ] . 2,516,213 | ...... 716,515 (359,940) T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. ..|04/121/2017]10/20/2018] ... ...6,596,352 | ....2,355.8400 292,500 |*# 292,500 66,548 (28,244) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. WELLS FARGO. ..| 05/08/2017] 05/06/2018 16,600,348 .117.0100 373,664 | *# 373,664 12,129 (32,867) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO 05/08/2017 | 05/06/2018| ... ...2,823,933 78.6700 73,915 73915 20,280 | .coovvevvevncrccrrcnes | e (4,876) B
S&P 500 CALL OPTIONS......cccooummmrrmvvviririisissenins EQUITY INDEX PRODUCTS CITIBANK 05/08/2017]05/06/2018] .......coocrrrrenns L11517,824 | 821.0000 | ..oovvvvvvvncrrrrnererns | v 467,868 | ....oocooovecrcrccne. coereen 484,884 | M) 484,884 56,005 (38,989) I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A UBS SECURITIES. 05/08/2017 [ 05/06/2018] ........cocoovevevene ...1452,648 | ... 432.9900 50,558 50,827 |*# 50,827 | ..oooovven 4482 | oo [ e (4,213) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A CREDIT SUISSE 05/08/2017 [ 05/06/2018] ........cocovvevevene ...79,266,155 | ...2,399.2900 | ....ocovvvvevrrvrerrnens 1,480,734 | s v 1,598,481 | M ... 1,598,481 | ...... 241141 | o | .(123,394) T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A JPMORGAN CHASE..........ccvovuveiene v 05/08/2017 [ 05/06/2018] .........ocovvvveneee ...25,187,922 | ...2,399.2900 | ..ovvvvvvvveerrrrrrrercs | cvvveennd 604,510 655,187 | *# 655,187 | ....... 101,053 (50,376) T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A MORGAN STANLEY........coommvimmninns coveveveverinniniens 05/08/2017 [ 05/06/2018] .........ocovvvveveee ....88,053,943 | ...2,399.2900 | ...cocvvvvrerrrvrcrrnens 202,091,320 [ s 2,212,130 | ] ... 2,212,130 | ....... 295,087 | .coooovocvccvccicee | o (174,277) T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A MORGAN STANLEY.......cooovimiinns covvvveiiricrsennns 05/08/2017]05/06/2018] ........cocvrvecnes ...36,469,208 | ...2,399.2900 | ...covevrrevvevrranne | wovrunnnt 683,912 | oo e [22,T43 | ] 722,743 | ......... 95,824 | ....oovvvvvvcrenes | eeeenr(56,993) T B.
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A BARCLAYS, 05/08/2017]05/06/2018] .......coocvvvccnes ...45,317,858 |...2,399.2900 [ ...cccoovurrrrrevuurrnns 201,168,036 | oo 001,235,700 | ] .. 1,235,700 | ....... 165,000 [ ..ocoveveernrreriierns | e (97,336) T B
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A MORGAN STANLEY.......ooouumvvvvimninns wevevnveverennsenens 05/08/2017 [ 05/06/2018] ........cvevvvevenene ....65,740,546 | ...2,399.2900 | ...cocvvvvrerrrvrennnnns cen1,505,197 [ oo 21,593,335 | M| ....... 1,593,335 | ....... 213571 | oo | 10.(125,433) T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO ..| 05/08/2017]05/06/2018] ... ...91,888,903 | ....2,399.2900 ...2,271,859 .2,408,167 | *# 2,408,167 | ....... 325,630 | occcvcvcciciicns | 1ne(189,322) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 05/08/2017]05/06/2018 55,183,670 ,399.2900 ...1,193,797 1,262,536 | *# 1,262,536 68,222 (99,483) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO ..|05/08/2017] 05/06/2018] ... ....38,841,563 | ....2,399.2900 937,815 992,767 | *# 992,767 | ....... 133,103 | ..oovvvvvvrenrevrnnnns | en(78,151) B
S&P 500 CALL OPTIONS.........ccoovvvvvvvveimvvrennnnnennns EQUITY INDEX PRODUCTS MORGAN STANLEY......ooouuuvvvumininns wovevsveverinnsnnens 05/08/2017 [ 05/06/2018] ........cocoovevevene ...51,344,806 | ...2,399.2900 | .....coovvrvvrvvrenrnens 1,410,350 [ oo 1494745 | M L 1,494,745 | ...... 201,924 | .cccooovccvccvcvccene | .(117,529) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvevmvrvennrinennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns NA........ A MORGAN STANLEY.......ooovmvvviimiinns wovevmvereresnsnnens 05/08/2017 [ 05/06/2018] ........cocoovevevene ...53,264,238 | ...2,399.2900 | .....cocvvverrrvreerrens 1152273 | s 1,218,622 | ] ... 1,218,622 | ...... 162,371 | .ooovvevvvverrvrinenes | e(96,023) LI B
S&P 500 CALL OPTIONS..........coomvmvvveveivivrcnrnninnnns EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns NA......... A MORGAN STANLEY........ooommmmmmmrinns wovevevevesinninnens 05/08/2017 [ 05/06/2018] .........ocovvvveneee ...94,532,026 | ...2,399.2900 | ...coovvvvrerrrvrerrnens 1,941,404 | 202,053,203 | ] ........ 2,053,293 | ....... 273,672 | cooocovccvccvccice | .(161,784) T B
S&P 500 CALL OPTIONS......cceverrereririreerrneennns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns NA........ A SOCIETE GENERALE.......coooevvvviis v 05/08/2017|11/06/2018] .......covvr 9,171,424 1 ...2,399.2900 | .ovoovvevvreerreriinns | e 351,867 369,764 | *# 369,764 | ......... 37,446 | oo | eeenr(19,548) LI B
S&P 500 CALL OPTIONS......ccomvnerevevirirnerrneennns EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns NA......... A SOCIETE GENERALE.......ccooonvivvvis v 05/22/2017]05/20/2018] ....cvvoovvvcnns .. 13,873,419 | ... 1194000 | oovvvevvcerrenes | vevvennne 334,635 262,239 | *# 262,239 | ........ (44,510) | ..ovvvveeccreecrerns | eerennnn(27,886) T B
S&P 500 CALL OPTIONS.......covmmenrrvvvvivirieirnsenins EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns NA......... A WELLS FARGO.......ooovirmmenniiiis e 05/22/2017]05/20/2018] ......coovvvcnes 2,744,932 | 78.5100 (7K 2 [N ISP 73,307 [*#] oo 73,307 | oo 15,618 (5,244) T B
S&P 500 CALL OPTIONS.......ccoomemirnivviimiiesinscnins EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns N/A........ A WELLS FARGO.......ooovimmmncriniiis oo 05/22/2017]05/20/2018] .......oovervcvcn ...10,957,307 | ....... 815.0000 [ ..o | v 486,827 | ..o cerrnn 514,283 | ] 514,283 | ........ 68,025 | ....oooovvvivccenes | 1vvenen(40,569) T B.
S&P 500 CALL OPTIONS.........cooomvevvveveivevrerivenennns EQUITY INDEX PRODUCTS.......ccoomrvvvmmrerevmrnrennns N/A......... A UBS SECURITIES. 05/22/2017[05/20/2018] .......ccvvvvvevenene 1,172,803 | e 431.3400 | .ooovvverereeenniennnns e 83,966 | e | i 45,086 | *“#] ............. 45,086 | .......... 4,784 (3,664) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. [ MERRILL LYNCH.....ccccoommmnriiiiiens v 05/22/2017]05/20/2018 ... 171,552,594 | ...2,381.7300 | ..ooocvvvvrecnnrrnccnnns | 2000 1,488,895 [ oo 1,632,542 | ] 1,632,542 | ....... 267,722 ...(124,075) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. CITIBANK 05/22/2017 | 05/20/2018 23,920,046 ,381.7300 682,948 | *# 682,948 17,239 (51,428) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 05/22/2017]05/20/2018] ... ...88,021,209 | ...2,381.7300 | ..ooovvvvvvvecvrvcccenns | 20002, 194,867 [ i 2 35T 511 | M 2,357,511 | ...... 345,550 ...(182,906) B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemmvnvenininennns EQUITY INDEX PRODUCTS BARCLAYS 05/22/2017[05/20/2018] ........cvcvvvvvenene ...41,527,055 | ...2,381.7300 | ..ooovvvrvrvrrrrrcnnnns 1,193,995 | s 1281771 | 4 1,281,771 | ...... 187,276 | ...oovvvvvvvvrvrevenes | nrn.(99,500) T B
S&P 500 CALL OPTIONS..........coomvvvvvvvermervennvnrennns EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns NA........ A BARCLAYS 05/22/2017[05/20/2018] ........cvcvvvevevene ...47,269,023 | ...2,381.7300 | ..ocovvvvvvvrrrvrernnns 21,280,497 | oo 101,375,033 | ] ....e.. 1,375,033 | ...... 201,244 | .....cccccoeeoeeeeeee. | ......(106,708) LI B
S&P 500 CALL OPTIONS..........coommmvvvvveirvvvenrrninnnns EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns NA......... A BARCLAYS 05/22/2017[05/20/2018] ........cocvvvvvenee ...73,514,746 | ...2,381.7300 | ..ocvvvvrvrcrrrcrcrres 1,896,414 | 202,037,620 | *# 2,037,620 299,241 .....(158,034) T B
S&P 500 CALL OPTIONS......ccevenrrrreeirireerrneennns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns NAA........ A MERRILL LYNCH.......ovvivmrinninns v 05/22/2017]05/20/2018] ....cvvovvvvecnns ..23,564,811 1 ...2,381.7300 | ..oocvrrevreeranne | wevrennes 458,982 | ..o cerrernn 491,880 | M| e 491,880 | ........ 71,147 (38,249) LI B
S&P 500 CALL OPTIONS.......ccvmvenerrrveivirierirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns NA........ A BARCLAYS, 05/22/2017]05/20/2018] ......coovevcnes ...48,835,309 |...2,381.7300 [ ..cccooererrrrriruunrnns 1,195,801 | s 01,284,906 | *H#] ... 1,284,906 | ....... 188,755 | ..ooovvvecvrvvviiiirns | 100een(99,650) T B
S&P 500 CALL OPTIONS.......ccoomeminriveiviriirsinsenins EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns NA........ A BARCLAYS 05/22/2017[05/20/2018] .......covvvvverenene ....53,042,057 | ...2,381.7300 | ..ocovrvrvverrrrrernnnns 1,252,041 | s 1,344,882 | ] 1,344,882 | ... 197477 | i | 1(104,337) T B
S&P 500 CALL OPTIONS.......cccoomemrrrvvviviriisinscnins EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns N/A......... A BARCLAYS 05/22/2017[05/20/2018] .......covvvvverenene ..106,598,009 | ...2,381.7300 | ...coovvrvrerrrrrerrnnns 202,394,028 [ ..ooovoviiiiiiniinns 2,573,210 | ] 2,573210 | ....... 378,685 | .....ocoooccvcvvuenes | -..e(199,502) T B
S&P 500 CALL OPTIONS.........cooovvevvvvveimvererineneiens EQUITY INDEX PRODUCTS......ccoumvvvvumrererirnrenens N/A......... A WELLS FARGO.....coovcviienennrcnencninens v 05/22/2017[05/20/2018] .......covvvvvvvenene ...62,095,353 | ...2,381.7300 | ...coovvrvrerrrrrernnns 1,329,387 [ o 1,422,063 | M) ... 1,422,053 | ...... 203,448 | ....cccooceccvevecene | ......(110,782) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE ..|05/22/2017] 11/20/2018] ... ...6,378,205 | ....2,381.7300 269,524 | *#] ..........269524 | ......... 31,932 | oo [ 100 (13,976) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. ..|06/07/2017] 06/06/2018] ... ....16,495,242 .123.1000 .254,482 ...(120,715) B
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule|  of y Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Clearinghou| Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)

S&P 500 CALL OPTIONS.........cooomvvvvvvveimvvrenvnnnennns EQUITY INDEX PRODUCTS........ccoovvvvumrvrvvnrnrennns N/A......... A CITIBANK 06/07/2017|06/06/2018 | ..........coovcvvvene ...3,078814 | ... 79.2900 69,117 | oooveverreesessrniees | evereereens 76,161 | *#| oo 76,161 | e 7,044 | I B
S&P 500 CALL OPTIONS.......oovvvvvvrvevveemeereenrerenens EQUITY INDEX PRODUCTS......coocvverevvemrerernrerenens N/A......... A CITIBANK 06/07/2017|06/06/2018 | .......ccvevvverenene ..12,176,660 | ....... 831.2800 | ..oovvvvrvrerrrrrerrnnns SOOI 3 A0 £ T O cerreenenn859,320 [ M| 459,320 |........(57,758) | I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvvirvrvennrinennns EQUITY INDEX PRODUCTS........cooovvvvmmrmrvrnrnrennns NA........ A UBS SECURITIES. 06/07/2017|06/06/2018 | ..........cooocvevene 22,645,559 | ....... 437.0800 96,394 82,874 | *# 82,874 |......(13,521) | IS B
S&P 500 CALL OPTIONS.........cooomvevvvevevmeerevirenenens EQUITY INDEX PRODUCTS.......ccooervveumrerermrnrennns N/A......... A MERRILL LYNCH......coooiiiiiiiiiiiiiins v 06/07/2017|06/06/2018 | ..........coovevvvene 77,072,223 | ...2,429.3300 | ccovvvvvvernnrccsns 1,519,662 | v v 1,335,243 ...(184,419) | I B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . | CITIBANK 06/07/2017|06/06/2018| ... ...20,248,940 | ....2,429.3300 ...490,024 487,702 | "] .......... 487,702 | ......... (2,322) 1. B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. CITIBANK 06/07/2017|06/06/2018 54,834,992 ,429.3300 1,481,404 .1,355,114 ..(126,290) 1. B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . | CITIBANK 06/07/2017|06/06/2018 | ... ....68,753,489 | ...2,429.3300 1,603,275 .1,469,479 ...(133,796) 1. B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemvenvennrinennns EQUITY INDEX PRODUCTS CITIBANK 06/07/2017|06/06/2018 | ............oocvvvene ...58,712,862 | ...2,429.3300 | ....ovvvrvrrrvrirrnes 01,409,256 | ..o 1,290,539 | ] ..o 1,290,539 |.....(118,717) IS B
S&P 500 CALL OPTIONS.........couuvvevvivveivvererinennnens EQUITY INDEX PRODUCTS CITIBANK 06/07/2017|06/06/2018 | .........ocooovvenene ..94,451,219 | ...2,429.3300 2,328,106 2,132,724 | M 2,132,724 | .....(195,382) | IO B
S&P 500 CALL OPTIONS..........coommmvvvvveirevrennrninnnns EQUITY INDEX PRODUCTS CITIBANK 06/07/2017|06/06/2018 | ..........ccooeveveee 101,677,444 | ...2,429.3300 | ...cocvvvvrcrrrvrcernes 2,621,323 2,395,764 | *# 2,395,764 (225,559) IS B
S&P 500 CALL OPTIONS.........cooomvvvvvvveimivrenvnnnennns EQUITY INDEX PRODUCTS CITIBANK 06/07/2017|06/06/2018 | ..........coovevvvene ...52,193,113 | ...2,429.3300 | ...vvvrvrrrrrunnnens 1170479 | s 1,072,642 | ] oo 1,072,642 | .......(97,838) | I B
S&P 500 CALL OPTIONS.......oovwvvvvrvevvevmverennrerenens EQUITY INDEX PRODUCTS CITIBANK 06/07/2017|06/06/2018 | ........cvevvverenene ...38,986,131 | ...2,429.3300 | ..oovvrvvvrerrrvrernnnns BN I8 -1 OO 1,035,476 | *] ....... 1,035,476 | ........(97,680) | I B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . | CITIBANK 06/07/2017|06/06/2018 | ... ...47,187,526 | ...2,429.3300 915,263 | s cerrern839,330 | M| o 839,330 | .......(75,933) 1.

S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. CITIBANK 06/07/2017|06/06/2018 119,741,621 ,429.3300 ....2,546,320 2,335,571 | *# 2,335,571 | .....(210,749) 1.

S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. WELLS FARGO. . ..|06/07/2017 | 12/06/2018 ,012,184 ,429.3300 366,114 350,472 | *# 350,472 (15,643) 1.

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . | WELLS FARGO. ..|06/21/2017 | 06/20/2018 | ... ...14,428,804 | ... 118.1800 352,845 cerre 309,867 | M| oo 309,867 | .......(42,978) 1.

S&P 500 CALL OPTIONS.......oovvuvvvrvevvevmvnrenererenens EQUITY INDEX PRODUCTS WELLS FARGO. ..c.coovervrererrverenereiess verarerinnninins 06/21/2017|06/20/2018 | .......oovevvverenene 23,165,865 | ... 81.0600 69,129 63,906 | *# 63,906 | ......... (5,223) T B.

S&P 500 CALL OPTIONS.........cooomvvvvvvvermvnrenirinennns EQUITY INDEX PRODUCTS MORGAN STANLEY.......ooovmvvvimmiinns covevmveveresnsnnens 06/21/2017|06/20/2018 | .........ocoovevevene ...10,748,884 | ... 833.9200 | ..ooovvvvvvverrrienrnns v 436,957 396,911 | *# 396,911 | .......(40,046) | IS B

S&P 500 CALL OPTIONS........ccouvvvvvvvvveivverevenerenens EQUITY INDEX PRODUCTS UBS SECURITIES. 06/21/2017 [ 06/20/2018 | ...vvvvvvvvvrrree 2,464,289 | ....... 438.0600 | ccovcevvverrrercsnns e BATB0 | e [ i 75,915 | *#| 75,915 | e (8,851) | IO B

S&P 500 CALL OPTIONS.......oovvevmevrrevreemverensrerenens EQUITY INDEX PRODUCTS MERRILL LYNCH.....ooieveveviriiiiiiens cevervvererererenens 06/21/2017|06/20/2018 | .....vvveveveverenene ...76,277,069 | ...2,437.0300 | ..oovvrvrererrrererrnnne 1,509,591 | i .......1,338,987 ...(170,604) | I B

S&P 500 CALL OPTIONS.........cooovvevivvveimvnreriraneinns EQUITY INDEX PRODUCTS JP MORGAN CHASE.........ccovcvumviens rmriririnannnans 06/21/2017|06/20/2018 | ........cocovvvvevene 121,766,826 | ....2,437.0300 | ccoccvvvverrrrrcsns e DT | s rirre546,493 2,322 I B

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . | MORGAN STANLEY.. ..|06/21/2017 | 06/20/2018 | ... ...61,169,453 | ...2,437.0300 ...1,370,315 .1,237,073 ...(133,241) 1. B

S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 06/21/2017|06/20/2018 48,165,618 ,437.0300 1,372,812 .1,249,661 .(123,151) 1. B

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. . | JP MORGAN CHASE ..|06/21/2017 | 06/20/2018 | ... ...67,310,779 | ...2,437.0300 1,782,595 .1,623,782 ...(158,813) 1. B

S&P 500 CALL OPTIONS..........coommmvvmvvcirvnvenrnnrnnnns EQUITY INDEX PRODUCTS........ccocvvvvmmrmrrinrnrennns NA......... A JPMORGAN CHASE..........ccocvuvviene veveriviins 06/21/2017|06/20/2018 | .........ocovvevenene ...82,517,570 | ...2,437.0300 | ...coovvvvrcrrrvrcrrnee 2,093,748 | s 1,912,814 ....(180,934) I B

S&P 500 CALL OPTIONS.........cooovvevvveveimvnreninereiens EQUITY INDEX PRODUCTS.......ccoumvvvvumrererirnrenens N/A......... A JP MORGAN CHASE.........coovcvivvvine riririnnianans 06/21/2017|06/20/2018 | ........cocovvevevene ..63,915,739 |...2,437.0300 | ccoovvvceverrrrrcrrne 1,857,878 | oo won 1,419,971 ....(137,906) | I B

S&P 500 CALL OPTIONS........oovvvvvvrvevvevmvereenrerenens EQUITY INDEX PRODUCTS......coocvuereveenrerernrerenens N/A......... A JP MORGAN CHASE........ocovvevererene orermrmreranananans 06/21/2017|06/20/2018 | .......oovvvvverenene ...48,358,483 | ...2,437.0300 | ...orrrvrerrrrrernnnns e 1157,851 | s v 1,055,403 | ] ....... 1,055,403 | ......(102,447) | I B

S&P 500 CALL OPTIONS.........ccoomvvvvvvveimvvrennnnnnnnns EQUITY INDEX PRODUCTS........ccoomvvvumrvrvvnrnrennns NA......... A MORGAN STANLEY......ooovumuvvimmiinns wovevsvereresnsenens 06/21/2017|06/20/2018 | .........ocoovvvevene ...45,085,055 | ...2,437.0300 |....ovvrvrrrvruernens 1,051,063 | v corrn 048,180 | M| v 948,180 | .....(102,882) | I B

S&P 500 CALL OPTIONS........coovvvvvvvvveevmverevenenenens EQUITY INDEX PRODUCTS.....c.ocoumreveemrerevnrerenens N/A......... A MORGAN STANLEY.......oocuvmvvvivininns wevevmveverennsenens 06/21/2017|06/20/2018 | .......covvvvvevenene ....85,296,050 | ...2,437.0300 | ...coovvrvrerrrererrnens 1812797 | i 1,837,319 [ 4] e 1,637,319 |....(175,478) | I B

S&P 500 CALL OPTIONS..........coomvmvvmevcivvvvennrnrnnnns EQUITY INDEX PRODUCTS........coocvvvvmmrmrvrnrnrennns NA......... A MORGAN STANLEY........coommvimmrinns covevvvevesenniniens 06/21/2017|06/20/2018 | .........ocovvvveneee ...33,387,311 | ...2,437.0300 | ...covvvvvrcrrrvrcrrnee 846,561 | s v 584,524 | M| 584,524 | .......(62,037) IS B

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS.......ccoomimmeensssesesnsenens N/A......... A BARCLAYS 06/21/2017 [12/20/2018)| ........oocevnrrcee .....8,994,691 | ....2,437.0300 362,367 cn.341,583 [ ...........341,583 (20,784) I B
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant ..195,464,472 |..193,295,218 ...573,858,435 |XX| ....573,858,435 |298,862,905 (134,896,494) XXX XXX
0149999. Total-Purchased Options-Hedging Other. ..195,464,472 |..193,295,218 ...573,858,435 |XX| ...573,858,435 | 298,862,905 (134,896,494) XXX XXX
0369999. Total-Purchased Options-Call Options and Warrant ..195,464,472 [..193,295,218 | .....ccorrisnsd 0 |...573,858435 |XX|....573,858,435 |298,862,905 | .......cnicnd 0 (134,896,494) | .....oooouveeend (V] 0 XXX XXX
0429999. Total-Purchased Options ..195,464,472 [..193,295218 | ......ccorvvcccd 0 |...573,858435 |XX|...573,858435 |298,862,905 | .......ouc.c 0 [(134,896,494) | ...oovvvcvvcned 0 [ s 0 XXX XXX
Swaps - Hedging Effective - Interest Rate

RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE MBS 1ML......coovoverevevereviverereenns DT [ MORGAN STANLEY.......oocuumvvvvvmninns wevevnveverennsenens 06/26/2017|08/25/2019 | .....cvvovevvverenene ..153,000,000 | ..occcc... 1.2161 | oo JEOTN IOV 279,334 | ... (686,068) | ... | .cccve (686,068) | ......(376,637) T D
RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE MBS 1ML......covvvverscccrererrrerene [ ) P (o MORGAN STANLEY ...ooooccvcevrerrenss wevervveresssiinnns 06/26/2017 [ 12/26/2023 | .........ocovveree .123,000,000 | ...occcc... 12161 | oo oo | eveeeens 300,834 | ... (3,486,683) | ... | .oooe (3,486,683) | ....... 436,021 I D
RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE MBS 1ML......covvvversrivevenrrerene [} F (o MORGAN STANLEY....ooocscvevererreens wevereeeresssinnns 06/26/2017 [ 12/26/2023 | ........cvvevverce ....93,000,000 | ...........1.2161 226,276 | ... (1,229,527) | ... | woveed (1,229,527) | cooveven 4,322 LI D
RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE CLO 3ML..cccvvvrvvrrrrrcsssssiiirennes DT (o MORGAN STANLEY ...oooceevcvvvirneess severeresessssnnes 04/17/2017 [ 04/15/2020 | .......vovvevvree ..177,000,000 | ...........1.1584 226,783 (865,358) | .. | vvvvere (865,358) | ........(61,946) T D




Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

69030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Counterpart Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of y Date of Rate of Index Premium Premium [¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Clearinghou| Trade | Maturity or] Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_se Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)

RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO

INTEREST RATE SWAPS 3mL Dl Cu.oovccee [MORGAN STANLEY.....coierrrriviirs covereervevininenens 06/23/2017]06/23/2030] .........ccceeerevnee | 113,000,000 | ..........1.2894 | ccocrvvrriviiiicncc [RRSTTRTT I 795424 | .......1,320,206 | ...| .......1,320,206 | ....... 478,629 T D

RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO

INTEREST RATE SWAPS 3mL [ R C..occocce. [MORGAN STANLEY...oovvrvvrrrriniinrs weveriseseresiseses 06/23/2017[06/23/2030] ............coevevee. | -.278,000,000 | ..........1.2894 | ..ooovvvvvrvvrri [ETY I 723,995 |....(13,241,305) ] ... | ....(13,241,305) | ....2,103,614 LI D

RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO

INTEREST RATE SWAPS 3mL D1 C........ MORGAN STANLEY. 04/03/2017 [ 04/03/2027 ...54,000,000 f oo 11476 | oo | i | 272,790 | ......... (316,741) | ... | oo (316,741)] ....... 205,071 T D

0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0 2825436 |.....(18,505476) |XX] .....(18,505,476) | ....2,789,075 0 0 0 0 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 2825436 | ....(18,505476) |XX] .....(18,505476)| ....2,789,075 0 0 0 0 XXX XXX
1159999. Total-Swaps-Interest Rate 0 0 2825436 | .....(18,505476) |XX] .....(18,505476)| ....2,789,075 0 0 0 0 XXX XXX
1209999. Total-Swaps 0 0 2825436 |.....(18,505476) |XX] .....(18,505476)| ....2,789,075 0 0 0 0 XXX XXX
1399999. Total-Hedging Effective. 0 0 2825436 | ....(18,505476) [XX| ....(18,505476) | ....2,789,075 0 0 0 0] Xxx XXX
1409999. Total-Hedging Other. ..195464,472 |..193,295218 0 |..573,858435 |XX|...573,858435 | 298,862,905 0 (134,896,494) 0 0 XXX XXX
1449990, TOT AL . ..195,464,472 |..193,295,218 | ......2,.825,436 | ....555,352,958 |XX] ....555,352,958 | 301,651,980 | ... 0 |(134,896,494)] .......cccce... (V] I 0 XXX XXX
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

NAIC 1 Desi

BARCLAYS..... et beeienienes Y Yo | e 63,230,000 | ..ccoovrrrirennnn 66,453,483 | ... | e 3,223,483 | oo 66,453,483 | ..o 0
BINP PARIBAS NY.....ociiuiimiiiiiiiiiesieseseessses sttt sisenssnesns Y | (ST [P 58,027,479 | ..cocovvvvrern 56,905,285 | .....covvvriniierninieinies | e 0 56,905,285 |........ 0
CITIBANK ...ttt Y Y 60,484,000 59,713,778 59,713,778 |........ 0
CREDIT SUISSE.......coooiimriviiirniiciieienns Y. Y. 49,964,000 49,521,157 49,521,157 |........ 0
JP MORGAN CHASE........coooriernnirirersseeieessesie s Y Y ....1,510,000 J1TAT1,518 | e | e 3,961,518 | 11,471,518 | ........ 0
MERRILL LYNCH. ..ottt Y | (TN SRR 43,570,000 43,140,755 43,140,755 |........ 0
MORGAN STANLEY .....cvvvirrirririinniieiierisisesisssisesissseesienes Y | (TR [P 89,579,841 19,825,682) 225,701,773 .(19,825,682) | ... 0
ROYAL BANK OF CANADA... Y Y ....9,600,000 ....9,794,584 0
SOCIETE GENERALE.........outtiiiiiiie st Y. | (FUNUNONRTIT IOPOROTRROONS 21,240,000 20,495,882 0
UBS SECURITIES.......ooiiiieririrriere e Y | (TR RO 230,000 | .oovvrevierrneeee 548,668 | oo [ e 318,688 | 548,668 0
WELLS FARGO. ...ttt Y. Yoo [ e 32,250,000 [ .ooiiriiereneee 31431758 | oo | s 0 31,431,758 0
0299999. Total NAIC 1 DESIGNATION. .....eivuieiisieieiitiseie ettt ....435,685,320 19,825,682) ....123,994,502 .(19,825,682) | .... 123,994,502 0
0999999, GroSS TOtAIS......vucveieirseristierisris s ...435,685,320 19,825,682) ....123,994,502 .(19,825,682) | .... 123,994,502 0

1. Offset per SSAP No. 64

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

575,178,640
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Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged to Reporting Entity

BARCLAYS......coiiiiieieieietssieiessiseesssesssssssssssssssssense avsesssssssssessessesssssssesssssssssssssesees | GASH ittt BANK OF NEW YORK (141001).....cvvrivrrinrierinrisrireniersneeenssssssssssssssnssesesssssesssssssssesssenssssseene | svneriersnnerens83,230,000 | covviriirnninn 63,230,000 XXX e [ e

BNP PARIBAS NY.....ooviriiemeimeinerinerienisesenssrinnsns sssssssensesssssssssssssssensessnessenss | GASH ittt BANK OF NEW YORK (141001)....couvvurerrermriermeriessseesesssssssessessssessessssssssssans 58,027,479 XXX

CITIBANK ..ot sessssssesssniinne senssnssssessssssssssesssssssesnssnnesns | GASH ittt BANK OF NEW YORK (141001)....ccccvvuiirrireiiniirsiiesieeesssisseisessesssesssssssesssssans 60,484,000 XXX

CREDIT SUISSE BANK OF NEW YORK (141001) 49,964,000 XXX

JP MORGAN CHASE...... BANK OF NEW YORK (141001).. ,510,000 XXX

MERRILL LYNCH.......ooevviiiiiieicieicieceisieissse s avvesessssssessesesssssssesssssssssessesees | GASH ittt BANK OF NEW YORK (141001) s . 43,570,000 XXX

MORGAN STANLEY......vvvirrireriirirerinsrineriessnensnsesnnssonssssensessssssssssssssensessnessens | GASH ittt BANK OF NEW YORK (141001).....ouvvuuvtrrereemnermeriereseesseessseesesssesssesssesssssssesssssssesssesssssssnssnns | sessnes 29,330,000 29,330,000 XXX

MORGAN STANLEY ..o eiseissssneiens avesessssssessessesssssssessssssssssessesses | GASH ittt MORGAN STANLEY (0817HNJRA).......o v ssssssssesssssssnes | sevsssesnssd 60,249,841 60,249,841 XXX

ROYAL BANK OF CANADA, BANK OF NEW YORK (141001) 9,600,000 | ..ooovverrnrernan 9,600,000 XXX

SOCIETE GENERALE... BANK OF NEW YORK (141001).. ...21,240,000 .21,240,000 XXX

UBS SECURITIES.......civinieiiiriiernniseienississnniinins avesnssssssnssensssssesessssssssessessnnss | GASH it BANK OF NEW YORK (141001) bbbt 230,000 230,000 XXX

WELLS FARGO.......otvvininirisrisssisenissessersssssssnsssnssssssnnsssssnssssessssssssssssnsssssessssssssssss | GASH tit ittt stiisssissss s s BANK OF NEW YORK (141001).ccuvuueresressesssnsssssssenssssessensssssssnssesssssssssssssssssssssssenssessssesssssesns | aesssns 32,250,000 32,250,000 D S IR IR

0299999, TOAIS. ... vttt ettt b bbbt s bbb s s b ee b e ket et sehes Saehebetaesebettaehehe s e R e Rt s e b e b e b e A h e R s b ek E SR e R eSS A E £ s Ao he b SR E ek e Ao b e bt AR e Rt e b e E e bR h e R e AR bt e he b e b e A e b ek esehebetes | Shetaesehete b ehe bt s s e R et e A e b e b SR e b £t R b b LA h b e bbb bbbttt nns B 435,685,320 ...435,685,320 XXX XXX XXX




Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of June 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

Bank of New York New York, NY. 0,100 85 50,260,226 35,577,570 38,224,105 | XXX
Charleston Harbor. Charleston, SC. 484,246 707,360 540,005 | XXX
Community Bank of the Bay. Oakland, CA 0.300 23 100,000 100,000 100,000 | XXX
Skipjack Cove. Georgetown, MD 196,455 209,143 147,503 | XXX
Sailfish Marina Palm Beach Shores, FL 603,253 988,956 606,765 | XXX
PNC Bank. Pittsburgh, PA (32,175,761) 21,219,846 (32,358,413) | XXX
Wells Fargo Bank / Norwest Bank. Phoenix, AZ 353,075 269,468 332,638 | XXX
Bay Bridge Marina. Stevensville, MD 252,338 292,134 191,660 | XXX
Mountain View Grand. Whitefield, NH 1,772,180 1,569,625 1,375,206 | XXX
Huntington Bank Columbus, OH 22,577 21,240 19,850 | XXX
Federal Home Loan Bank - Cincinnati Cincinnati, OH 0.540 33,987 9,827 39,064,620 31,113,212 10,267,729 | XXX
0199999. Total Open Depositorie: XXX XXX 34,095 9,827 | .o 60,933,208 ....92,068,554 ....19,447,048 | XXX
0399999. Total Cash on Deposit. XXX XXX 34,095 9,827 60,933,208 92,068,554 XXX
0599999. Total Cash XXX XXX 34,095 9,827 0,933,208 92,068,554 XXX

QE12
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Statement as of June 30, 2017 of e GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8
Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

NONE




	JURAT PAGE
	ASSETS
	ASSETS WRITE-INS
	LIABILITIES, SURPLUS AND OTHER FUNDS
	LIABILITIES, SURPLUS AND OTHER FUNDS WRITE-INS
	SUMMARY OF OPERATIONS
	SUMMARY OF OPERATIONS WRITE-INS
	CASH FLOW
	EXHIBIT 1 - DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
	EXHIBIT 1 - DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS WRITE-INS
	NOTES
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 1
	GENERAL INTERROGATORIES - PART 2
	SCHEDULE T
	SCHEDULE T WRITE-INS
	SCHEDULE Y - PART 1
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A
	SCHEDULE Y - PART 1A - EXPLANATION
	SUPPLEMENTAL INTERROGATORIES
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE D - PART 1B FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - VERIFICATION
	SCHEDULE A - PART 2
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE D - PART 3 FOOTNOTE
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4 FOOTNOTE
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART D - SECTION 1 FOOTNOTE
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DL -  PART 1
	SCHEDULE DL -  PART 2
	SCHEDULE E - PART 1

