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

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS et nneen | fnetennenns 26,731,096,074 | ....oovvveererereeirerineens | veeereens 26,731,096,074 | ........... 24,914,680,637
2. Stocks:
2.1 PrEfermed STOCKS. ...ttt et snensns | essesseseneeens 67,098,828 | ..o | e 67,098,828 | ......ccoveeene 59,426,687
2.2 COMMON SIOCKS. ...vvuverererresresssesseessssessssssssssssssssssessessssssessessasssssessessesssssessessanssnssnsss | sessessessssssns 895,905,159 | ..o 1,000 | oo 895,904,159 | ..o 852,042,509
3. Mortgage loans on real estate:
3 FISEIENS et ntens | eernienseenne 922,479,867 | ...ooveereeeereererereneees | e 922,479,867 | ..ovovveeen 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 88,618,262 | ....coveeeeveveeeieeereeirenens | eereeieiereneans 88,618,262 | ....ccevuee. 87,885,464
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......erveeereireeeeieiseesseeeeesesseees | eeeesessssesessessesssssssestasis | sressesssssessassasssssessessassns | sssessssssessessssssssessassasens [0 TR
5. Cash ($.....50,853,704), cash equivalents (§.......... 0)
and short-term investments ($.....822,569,022)............cccoerurruererrereeeeieeeeeseeeseesseessesssessseesin | coeerseessessans 873,422,726 | ..oveeeeeeeeeeerceeeeeeeen | eveeeverenienns 873,422,726 | ................ 436,319,508
6. Contract loans (including $.......... 0 PreEMIUM NOLES).......cvivirerrciieieieirerese et ssessanes | crensessesinens 103,951,558 | ....vevieireiiirieieeieiens | cvevieinnienins 103,951,558 | ...ccccvueee. 108,451,305
7o DEIIVALIVES. .....oveereeeericeise sttt ettt nnnins | eesseeetieninas 614,697,167 | ...oveocveeceireeernerinceiene | cereeerieeennne 614,697,167 | .oooovvveernens 479,454,184
8. Other iNVESLEA @SSELS.........crvvurrirceiirieceicrieesis ettt | reeesiesesee 860,396,835 | ....ceourrrerirrieniieries | eereenienennne 860,396,835 | ....coccvvuuen 503,012,067
9. ReCeIVADIES fOr SECUMHES.........ucvuuiviiiciicii bbbttt nsins | sbsesiiessiessansees 1,955,230 [ ..o [ e 1,955,230 | oo 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 31,159,621,706 | .....ooovverrircrirnes 1,000 | ..o 31,159,620,706 | ........... 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 258,455,149 | ...ccoovviiiins 385,007 | .o 258,070,142 | .......c........ 239,030,109
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covvrevreirennnns 1,627,526 | c.oovevvrerrereiinnns 12,393 | o 1,615,133 | 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 9,661,029 | ..ooovovvvvrirrnne 1,688,670 | ..overrerrrnnn 7,972,359 | oo 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 FBINSUTETS.............ccvuieeveieeieieeecce et sniens | eveesessessesissnns 2,701,229 | ..o | v 2,701,229 | .o 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 5,775,861 | ooveeeeveveeveveeeeveveeiesiininns | ceveveesevesennenns 5,775,861 | c.oovvvrrerne 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 thEr€oN............ccccucivieeies [ e [ e ssenes | ceviesessese s snee [0 ORI
18.2 Net deferred taX @SSEt.........covuiiiiiiieiie st | coonesinesinesis 56,715,462 | ... | ereeniiniinees 56,715,462 | .....cccovvuuue 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 1478129 | .o | e 1478129 | 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 1,681,853 | ..oveveeeeeiererneieieens | e 1,681,853 | oo 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 653,093,854 | ..coovvvrernne, 3,100,151 | oo 649,993,703 | ....cccvuuan 650,225,718
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........ovururieirireirnieeensisisessseseesssssssssssessssssssssssesssssessne | sessessenes 32,151,388,817 | ooevvrinnne 5,187,221 | ........... 32,146,201,596 | ........... 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 32,151,388,817 | oo 5,187,221 | ..coouv.n. 32,146,201,596 | ........... 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 COIALETaL............uerurrrirereiieeiserieeesesessesi e esss st ssssnenes | seessssessssenes 374,107,449 | ..o | e, 374,107,449 | .....ovvvennve. 380,001,368
2502. Company-0wned life INSUIANCE..........c.cceiiviiireieieiesiei ettt sssssssenes | sensessesssnes 187,569,332 | ovveeveeeeeeeeeieeieiens | evereiinienins 187,569,332 | ..oocvvevueee. 183,182,384
2503. Accrued contractual f8 INCOME............oveveeeeeeeeeeeeeeeeeeee ettt enenes | ereresesesesesees 27,780,068 | ... | eerrrreeein 27,780,068 | .................. 26,907,013
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccocvvevenisieneseieniens | orveieieiiennn 63,637,005 | .oovviriens 3,100,151 | ovvererenas 60,536,854 | ....cccooevnnnn 60,134,953
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cocivrerirereceinemmesssiessenessesssesesens | senssseeesenss 653,093,854 | ....oovirriiiinnas 3,100,151 | oo 649,993,703 | ..ot 650,225,718




Statement as of September 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 $.....27,429,045,674 less §......... 0

included in Line 6.3 (including $.....18,496,659 MOACO RESEIVE)..........couririiririeiiciieiiesississssse s s
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ceuieeririrriieeireireeiseisee sttt ssessesssenns
Contract claims:

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

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

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....4,305,073, 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 $.....1,296,172 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

................... 27,429,045,674
38,686,986
..................... 1,342,642,971

........................ 147,121,553
............................... 317,097

............................... 265,238
.......................... 70,198,403

............................ 4,305,073

............................ 7,410,579
............................ 3,957,772

.......................... 20,531,576
204,422,663

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

30,018,135,856

27,325,096,976

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

..................... 2,125,553,240

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

1,973,896,270

2,128,065,740

1,976,408,770

................... 32,146,201,596

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

........................ 374,107,449
.......................... 11,758,270
5,500,763
1,061,944
........................ 392,428,426

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

3401.
3402. .
3403.
3498.
3499.

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

Qo3




Statement as of September 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccccceevveeieiceesiecseeeeeceens | e 3,273,770,411 | ........... 3,177,950,377 | ........... 4,241,839,805
2. Considerations for supplementary contracts With life CONINGENCIES..........ccoiuieieiiieieicisieesse et ssees | sessessssessesssssssessessssessesss | essessessssessessssessessessssenss | essessesssssssessessssessessssnes
3. NEEINVESIMENE INCOME......e.veiiictiieicte bbbt bbbttt bt en s s s nsenns | ebsesinsns 1,248,383,978 | .............. 834,715,082 | ........... 1,185,149,008
4. Amortization of Interest Maintenance Reserve (IMR) ...14,787,165 14,342,286 ...19,806,354
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES.........ccovuiiieieuriieieieiiseieesseeissieseses | seressssessessssssessssssesenss | essesessssessessssessessessssenas
6. Commissions and expense allowances on reiNSUrANCE CEAEM...........viuiiririiiieieiieie et ssessssessenns | essessssessesiesns 5,059,470 | .coooverrvrrnns 5,028,729 | ..ccovvrrinnnn 6,479,606
7. Reserve adjustments on reiNSUFANCE CEABM..........ouriiiinieieiiieie ettt st ense s ssnns | essesssansesss (1,826,051) | covevvcverrnnnnns (1,590,369) | .oovvevrerrrnn (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.........cviveiiiiieiecicee ettt | esesensessesanes 5,820,305 | .cooovvererrnnns 6,006,086 | ......ccoevrnn 8,277,135
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.........vuiirriiiririeiieieieie st sssessessssnsenses | sesssssssesenas 50,138,670 | .oovvrvernans 45257642 | .coovrnnnn. 61,663,078
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne .4,596,133,948 4,081,709,833 ..5,521,361,770
10, DEAN DBNEFIES.......vveveceeciieiicce sttt sttt ntns | ensensnrienaas 15,532,807 | ................18,871,208 | ............... 23,718,210
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS)........c.eureuireierernisieieeseiessesssessesseseessesessssessenss | cseesssesensenns 1,982,741 | oo 94,783 | 397,675
12. Annuity benefits 414,275,421 489,807,898
13. Disability benefits and benefits under accident and health CONtraCtS...........coucvieiieiicicce s | cerevesiniserenes 1,726,941 | ..o 1,574,203 | oo 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 fUNAS...........c.covevrvrceeiieicieee et ssines | ereeveesenanes 104,110,112
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONtracts..............coccevicveeicciiccccee s | cveieeienas 2,453,699,314
20. TotalS (LINES 1010 19)...uuivuirieeieiiesiscie ittt sttt s s entensans | ansessnens 3,979,427,575
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccoeveveres | wovvrrrireinne 188,172,079 ..180,073,349 | ...ccovenvee 241,270,606
22. Commissions and expense allowances on reiNSUranCce aSSUMEM............c.cvuevcvieerevcressseeisesssessssssessssssesssessessssssssssssssens | seves 491,003 | oo 662,779 | ..... ....834,262
23, GENETAl INSUTANCE BXPENSES.......oeveeveieerretesessessesssssssssssssssssessessssessesssssses s sessssse st s s st es e bsstessessssessssssssssssesssssssessesnsassesanss | eves ...67,801,380 59,749,559 | ..... ...719,475,811
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 6,213,019 ...6,364,186 8,469,723
25. Increase in loading on deferred and uncollected premiums............ 379,869) .(570,783)] . 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 4,241,725,187 3,841,292,640 | ..... 5,157,032,903
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28)..........c.ccccoeeewe | covveverinae 354,408,761 240,417,193 | oo 364,328,867
30. Dividends t0 POIICYNOIAETS. ........c.vuiveiiicieiiicte ettt et ae b bbbt s s b s st es s s s snsebensnns | sssessssssesessnsesasans 9,331 | i 12,703 | oo 16,661
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | ..... .354,399,430 240,404,490 | ..... .364,312,206
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)..........c.vvrerrerenienrereierneneeseseeeeeseesseseesssesens | sesssessessees 130,859,122 | ..o, 135,766,723 | ..cooovvene. 181,718,961
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105Ses) (LiNe 31 MINUS LINE 32)......c.ouurururrirnrireirrinienseeesiiesessissssesssssssssessesssssssssessesssssssssessessesssessessesssnssns | ssessssssessn 223,540,308 | .............. 104,637,767 | ..ccevnvee. 182,593,245
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....7,663,226 (excluding taxes of $.....7,377,738 transferred to the IMR)...........cccc.eevvrrrvirevieciiesiessesssesssiessses | vssiessssias (22,791,349) | ..ovvvvnenes (32,341,263) | ...ovovvenenes (34,649,367)
35. Netincome (Line 33 plus Line 34) . .200,748,959 72,296,504 147,943,878
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 200,748,959 | ... 72,296,504 147,943,878
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 118,607,518 | .....oocc... 223,978,077 | c.eveeenne 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 ..2,529,297 |. ..(233,375)
41. Change in NONAdMIttEd ASSELS.........c.ccoeiiivciiiireeiiee ettt b ssssese s ssssesessssssessnsesessssssessnsnses | eressnesenenss 16,360,906 | 1oivivivininns 31,043,324 | ................ 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 .(1,163,271)] ... (696,738)| . ..(784,012)
52. DIVIAENAS 10 STOCKNOIAETS. .......cveieceecirireiicieie ettt sttt ....(135,000,000) ....(50,000,000) ....(140,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS..........c.rvurirrerririeieeeireiseisesesseeesssssseseesessessssssessessssssssessessessessessessasssnens | sesssssssssssessanens 542,115 | .oceeee.......803,286 | ... 1,106,725
54. Net change in capital and surplus (Lines 37 through 53).... 151,656,970 255,070,046
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccurueiercveirieeeee et seesnes | evensesans 2,128,065,740 | ........... 1,983,695,922 | ........... 1,976,408,770
DETAILS OF WRITE-INS
08.301.  Contractual MAEr fEE INCOME.........ciuiiieiieiieieieieies ettt sse st s s sntensenaes | sesssessesanes 42,507,790 | .covvvernen. 38,189,717 | cvvererens 51,865,556
08.302. Interest on company-owned life insurance v | e 4,386,948 W A312,223 | 5,944,430
08.303. Reinsurance experience refund..........ccocevveneeieresneneienns N - .3,224,259 ..2,135,981 | ..... .3,828,473
08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAgE.........cceuirieiiirieese e ssssesenes | cesessssasseesinnens 19,673 L9721 | 24,619
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiN€ 8.3 @DOVE).........uuuruuiiriiieririniisiinerisisssissessesenessessesenssnssnessessnsenens | eone ...50,138,670 45,257,642 | ..... ...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 542,115 | .oceevenee.....803,286 | ... 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)........cciiuuiumiiiiiiiiisiisiissisesseisesi e sens s senssenssenssssnes | sessssessssssssssnees 542,115 | i 803,286 | ....ocovveinnee 1,106,725
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Statement as of September 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..cuuieriiieiireiee ettt ssessns | febaeesnes 3,274,468,633 | ............ 3,179,760,204 | ............ 4,243,393,167
2. Netinvestment income... .1,415,607,713 981,466,767 1,386,798,421
3. MiISCElIANEOUS INCOME. .....uiuuiiriuiriieieise ittt bbbttt entenies | ebsesssnsssessens 46,038,223 40,624,270 53,932,956
4. Total (LINES 1 thTOUGN 3).....vvuieeieriirieeiisieitsi sttt | sbsesssensns 4,736,114,569 | ............ 4,201,851,241 | ........... 5,684,124,544
5. Benefit and 10SS related PAYMENLS........ccviiiiiiiieieicirie ettt snnns | sntesseranes 1,415,033,279 | .covvuee. 1,438,190,937 | ...cooue. 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 262,929,101 | ..covvvnnee. 241,595,259 | .............. 321,739,936
8.  Dividends paid to policyholders 12,703 16,661
9.  Federal and foreign income taxes paid (recovered) net of $.....15,040,964 tax on capital gains (losses).. .151,649,093 ...165,993,320 ...220,707,855
10, Total (LINES 5 HMOUGN 9)....covivoieeeii ettt .1,829,620,804 | ............ 1,845,792,219 ....2,430,239,077
11.  Net cash from operations (Line 4 MINUS LiNE 10)..........ccoeiiieiiiiieieiceiiee ettt sssesessnans | sesesaesinns 2,906,493,765 | ............ 2,356,059,022 | ............ 3,253,885,467
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS.....cooieitit ettt ettt | seiseeisnes 3,236,956,367 | ............ 2,356,946,136 | ............ 3,468,365,546
12.2  Stocks 86,652,368 93,052,940 110,507,295
12.3 Mortgage loans 138,830,382 ....159,094,155 202,873,497
124 REAIESIALE. ....voueeeeeet bbbt | erereti s 1,101,481 | oo 4,495,925 | ..o 5,393,194
12.5  Other INVESIEA @SSELS........vuieeirciieiieicieie ettt bbbttt n b nbns | eebsensessnsinees 80,822,580 | ...ocvvvrnenes 36,637,056 | ...ccovenenee 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).......cuiueecvcreeeeresie sttt ssstes s sesaenes | svevsesinsas 3,544,363,178 | ............ 2,650,226,212 | ............ 3,886,090,170
13.  Cost of investments acquired (long-term only):
1311 BONAS.....oooieiicc ettt sttt | anssnsinnd 4,983,882,147 | ............ 4,303,521,488 | ............ 5,648,982,954
1312 SHOCKS. ... ceeeertet bbbttt | sbtsntenneenneas 93,460,731 | oo 85,620,556 | .......coceenee 114,427,121
13.3 MOMGAGE I0BNS.......cooorieriiriieisee ettt stnnns | snssessieniins 171,219,851 | oo 183,106,074 | ............... 213,205,181
1314 REAIESIALE. ..ot bbbttt | erisesi st 4,279,433 | oo, 7,153,882 | oo, 7,854,650
13,5 Other INVESIEA @SSELS........vecerieiieiieeieieeseiei ettt sttt ss sttt estensansns | seesessessnsens 434,990,525 | .............. 202,754,776 | ....oounn.. 335,842,035
13.6  MiSCElIAaNEOUS APPIICALIONS. .......cvvveercirieieicieise ettt ns st entenses | stastessessnsanns 97,708,327 | .covvrnns 289,154,146 438,881,242
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..5,785,541,014 .5,071,310,922 6,759,193,182
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........eveieuieieieiisenessse e sessssssesseens | sessesessssessens (4,499,747) | coovvvvrerrrne, (5,241,226) (6,993,257)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14).......c.coririunrrrincneirreiseinceneessieesseeseesessssssseeens | eeesessnes (2,236,678,090) | ........... (2,415,843,484) | ........... (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 (86,010,723) 68,182,729 36,431,585
16.5 Dividends t0 SOCKNOIABTS............uiuuieriiieiieiieie ettt 135,000,000 50,000,000 140,000,000
16.6  Other cash provided (APPHEA)..........c.urwrueerrreriireieieisene bbb | ersensssssssnens (11,701,734) | oo (49,790,908) | ...oocverrenes (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....... (232,712,457 | ..o, (31,608,179) | .............. (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)........ccoevvevees | corerervenn. 437,103,218 | ....ccoeeeeee. (91,392,640 ............... 226,325,957
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of VBT .......vvveeieriissii ittt ssensnas | ssssesssessans 436,319,508 | ....ccovvene. 209,993,551 | oovvvrrenne 209,993,551
19.2 End of period (Ling 18 PIUS LINE 19.1)......iuuiuiiiiiiiriiciieiieeieiieeiesteeteseeessssesssss et ssenssensnas | sessssssinnns 873,422,726 | ............... 118,600,911 | ..o 436,319,508
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.00071  EXCRENGES w..oovvvviivrierciseiieeseesse s ssss sttt sttt 75,948,684 66,361,922 72,748,602
20.0002  Transferred from long-term debt securities to other invested assets 103,113,479 7,000,000 | .... 7,000,000
20.0003  Capitalized interest 1,522,722 | v, 1,622,070 | ovvrerrerne 2,173,352
20.0004  Transferred from short-term to long-term debt securities ....
20.0005  Securities acquired from dividends/return of capital contribution .
20.0006  Correction of current year transaction...............oeeeereerrererennenns
20.0007  Transferred from short-term to equity securities
20.0008  Transferred from other INVESIEd @SSELS 10 EQUILY .....vuveurvurieiicirieiie sttt st ssessens | sessessessssssesssstesssssssssessans | sessessassssssessassnsssessesssenne 2,000,001
20.0009  Securities acquired as capital CONTHDULIONS. ... rereirierrsrieressessesrssnessessessssnssssssessnssnesssssessnssnssssessssssnssessnsss | sessesssssssssssssssanssnsssssensans | sessessasssssessassanssessassnesns 16,435,633
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Statement as of September 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1 2 3
Current Year Prior Year Prior Year
To Date To Date Ended December 31
1o INAUSHTIAL . ..o vttt sttt ssnssens | sressessassssssessanssnssessensasssnssessenssnssnss | aesssssnssesssssnssnssassnssnssessansnssessansns | sressosssnssnssessnssnssessnssnssnssassnssnssens
2. Ordinary life INSUTANCE. ......c.veureerrrirreirerieeeieriesies st sessssensssnins | cessessssessssssssessseseseons 27,597,848 | ..o, 28,940,407 | ...ovvvvrerrrcrierriciinne 39,131,739
3. Ordinary individual @NNUILIES...........cververeerirrerireineeseie et sssesssssessesssssssessensns | sessssesssssssessssessnnens 3,250,277,358 | oo 3,153,369,634 | ..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 @NMNUIIES. ....vevevereieecrieiiriieeriseeise st enssesenes | sesssssssensssnesssnessenessen 8,633,087 | oo 10,252,471 | oo 13,450,690
7o ABH = GIOUD oottt | eees ettt 51,783 | oo 52,399 | oo 75,638
8. A&H - credit (Group and INAIVIAUAL. .........cevicreiiceriee e ssaessses | sssesesissesesesesessssebesstesessssesesssebess | ebsssesessssesessssssesassesessssesesassebesssnse | nebesesssessssssesessssesss st bessesessssnsebanes
9. ABH = OLNBT ..ot | sestaens ettt 5,343,084 | oo, 5,816,231 | oovooreecrreeeeeeeenenns 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 | et 3,291,803,160 | ...ccvvvvvernrrierernnes 3,198,410,633 | ....vvvrrerrrricrinnne 4,269,046,259
12, DEpPOSIt-tYPE CONMFACES......c.vucvieecreiicie ettt | aessssstesssssaesssnsesenseaens 11,619,681 | .o 11,339,119 | o 19,093,895
13, TOMAl ..ot | e 3,303,422,841 | ..o 3,209,749,752 | ....coovvrerrrrinnn. 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 September 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 $ 200,748,959 $ 147,943,878
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -

(4) NAIC SAP $ 200,748,959 $ 147,943,878
Surplus
(5) Statutory surplus state basis $ 2,128,065,740 $ 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 $ 2,128,065740 _$ 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

@

@

©)

4)

®)

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

The Company does not currently hold 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.

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
57430U301 6,241,957 4,329,413 1,912,543 4,329,413 3,294,021 9/30/2017

Total $ 2,108,590

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 12,493,362
2. 12 Months or Longer 16,286,975

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 934,301,179
2. 12 Months or Longer 328,235,675

Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses at September 30,
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 September 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E. Repurchase Agreements and/or Securities Lending Transactions — Not applicable.

F. Real Estate — No significant change.

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 — No significant change.

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% 6,058,947 | $ 5,122,251 | $ 1,999,563 | $ 5,343,542
(2) LB&SS - AC 4 5 6,878,703 7,580,730 8,976,034 8,920,631
(3) Preferred Stock - AC 4 - 4,328,668 - 8,342,643 -
(4) Preferred Stock - FV 1 - 1,500,000 - - -
(5) Total (1+2+3+4) 14 8% 18,766,318 |$ 12,702,981 [ $ 19,318,240 | $ 14,264,173

AC - Amortized Cost

M. Short Sales — Not applicable.

FV - Fair Value

N. Prepayment Penalty and Acceleration Fees

(1) Number of CUSIPS

(2) Aggregate amount of investment income $ 2,530,676

General Account

2

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 September 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:

09-2017 12:2016 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Gross deferred tax assets $ 103722897 $ 16344782 $ 120067679 $ 101,994828 $ 18764242 $ 120759070 $ 1728069 § (2419460) $  (691,391)
b. Statutory valuation allowance adjustment - - - - - - - - -
¢. Adjusted gross deferred tax assets 103,722,897 16,344,782 120,067,679 101,994,828 18,764,242 120,759,070 1,728,069 (2,419,460) (691,391)
d. Deferred tax assets nonadmitted 33,214,781 (33,214,781) - 32487553 (18448,014) 14,039,539 727,228 (14,766,767) (14,039,539)
e. Subtotal net admitted deferred tax asset 70508116 49550563 120067679 69507275 3721225 106,719,531 1000840 12347307 13,348,148
f. Deferred tax liabilties 29,254,157 34,098,060 63,352,217 29,491,632 18,448,014 47,939,646 (237,475) 15,650,046 15,412,571
9. Net admitted deferred tax assets/(net

deferred tax liability) $ 41253950 $ 15461503 $ 56715462 $ 40015643 $ 18764242 $ 58779885 $ 1238316 § (3302739 § (2,064,423

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

09-2017 12-2016 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total

a. Federal income taxes paid in prior years recoverable

through loss carrybacks § 41253959 $ 16344782 § 57598741 § 40015643 $ 18764242 § 58779885 § 1238316 § (2419460) § (1,181,144
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 305,110,837 XXX XXX 287,316,767 XXX XXX 17,794,070
¢. Adjusted gross deferred tax assets (excluding the

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

offet by ross defered tax biites 0254157 BA4TEL 62468938 2049160 18448014 47930646 (Q37475) 766767 14529292
d. Deferred tax assets admitted as the result of application

of SSAP No. 101 $ 70508116 $ 49550563 $ 120067679 $ 69507275 § 3721225 $ 106719531 § 1000841 § 12347307 § 13,348,148

(3) Other admissibility criteria:

09-2017 12-2016

a. Ratio percentage used to determine recovery period

and threshold limitation amount 844% 773%

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

2(b)2 above $ 2034072244 $ 1,915445,116

(4) Impact of tax planning strategies:

09-2017 12-2016 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted deferred tax
assets, by tax character as a percentage

1. Adjusted gross DTAs amount from Note 9A1(c) $ 103,722,897 $ 16,344,782 $ 101,994,828 $ 18,764,242 $ 1728069 $ (2,419,460)
2. Percentage of adjusted gross DTAs hy tax character attributable to the

impact of tax planning strategies 0% 16.9% 0% 16.5% 0% 0.4%
3. Netadmitted adjusted gross DTAs amount from Note 9A1(e) 70,508,116 49,559,563 69,507,275 37,212,256 1,000,841 12,347,307
4. Percentage of net admitted adjusted gross DTAS by tax character

admitted because of the impact of tax planning strategies 0% 16.9% 0% 20.4% 0% -3.5%

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

B. The Company has recognized all of its deferred tax liabilities.
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Statement as of September 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:

Q D o0 T

. Federal
. Foreign

Subtotal

. Federal income tax (benefit) expense on net capital gains
. Utilization of capital loss carry-forwards

. Other

. Federal and foreign income taxes incurred

(2) Deferred tax assets:

a.

© 00N UL WN B

O T ORrRrRRLRRERREER
© OO UhWNERO

d.
e.

g b WN PP

Ordinary
Discounting of unpaid losses
Unearned premium reserve
Policyholder reserve
Investments
Deferred acquisition costs
Policyholder dividends accrual
Fixed assets
Compensation and benefits accrual
Pension accrual
Receivables - nonadmitted
Net operating loss carry-forward
Tax credit carry-forward
Other
Accruals
Amortization of intangibles
Underwriting expenses
Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted ordinary deferred tax assets
Capital
Investments
Net capital loss carry-forward
Real estate
Other
Non-insurance subsidiaries
Subtotal
Statutory valuation allowance adjustment
Nonadmitted
Admitted capital deferred tax assets
Admitted deferred tax assets

(3) Deferred tax liabilities:

a. Ordinary
1 Investments
2 Fixed assets
3 Deferred and uncollected premium
4 Policyholder reserves
5 Other
6 Policy loans

99 Subtotal

b. Capital
1 Investments
2 Real estate
3 Other

99 Subtotal

c. Deferred tax liabilities

(4) Net deferred tax assets/(liabilities)
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09-2017 12-2016 Change
$ 130,852,807 $ 181,718,961 $ (50,866,154)
6,315 - 6,315
130,859,122 181,718,961 (50,859,839)
15,040,964 (2,924,783) 17,965,747
$ 145,900,086 $ 178,794,178 $  (32,894,092)

09-2017 12-2016 Change
$ - $ - $ -
24,096,553 24,228,669 (132,116)
68,268,478 65,186,875 3,081,603
46,745 38,345 8,400
910,120 912,664 (2,544)
1,815,178 1,927,537 (112,359)
2,094,371 2,704,112 (609,741)
6,491,452 6,996,626 (505,174)
$ 103,722,897 $ 101,994,828 $ 1,728,069
33,214,781 32,487,553 727,228
$ 70,508,116 $ 69,507,275 $ 1,000,841
$ 16,344,432 $ 18,763,892 $ (2,419,460)
350 350 -
$ 16,344,782 $ 18,764,242 $ (2,419,460)
(33,214,781) (18,448,014) (14,766,767)
$ 49,559,563 $ 37,212,256 $ 12,347,307
$ 120,067,679 $ 106,719,531 $ 13,348,148

09-2017 12-2016 Change
$ 2,006,705 $ 1,194,418 $ 812,287
5,431,458 5,486,126 (54,668)
3,363,124 3,535,340 (172,216)
16,841,687 17,783,989 (942,302)
800,991 640,244 160,747
810,192 851,515 (41,323)
$ 29,254,157 $ 29,491,632 $ (237,475)
$ 34,098,060 $ 18,448,014 $ 15,650,046
$ 34,098,060 $ 18,448,014 $ 15,650,046
$ 63,352,217 $ 47,939,646 $ 15,412,571
$ 56,715,462 $ 58,779,885 $ (2,064,423)




Statement as of September 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:

09-2017 12-2016
Provision computed at statutory rate (operations and realized gains/losses) $ 120,947,188 $ 115,003,457
Permanent differences:
Interest expense - (4,730)
Dividend exclusion (68,164) (79,242)
Stock options (849,017) (258,422)
Company-owned life insurance (1,535,432) (2,080,550)
Tax exempt interest (388,319) (505,842)
Provision to return adjustments (445,975) 376,154
Other (268,278) (92,377)
Total permanent differences (3,555,185) (2,645,009)
Timing adjustments:
Investment differences (2,304,445) 6,936,011
Reserves 565,189 (12,203,618)
DAC tax adjustment 3,081,603 3,619,055
Legal services 345,192 312,219
Deferred and uncollected premiums 172,216 455,462
Accounts payable (595,348) 304,809
Provision to return (primarily investment-related items) (1,293,204) 1,617,732
Fixed assets 700,537 (402,112)
Bonus expense (314,306) 117,633
Other (383,187) 431,532
Total timing adjustments (25,753) 1,188,723
Other adjustments
Unrealized on options 28,634,671 65,369,104
FICA tax credit (100,835) (135,611)
Other - 13,514
Total other adjustments 28,533,836 65,247,007
Federal income tax expense on operations and realized gains/losses $ 145,900,086 $ 178,794,178
Gross change in deferred tax asset:
Timing adjustments 25,753 (1,188,723)
Impact of non-admitted assets 112,359 (70,890)
Unrealized gains/losses 15,650,046 18,972,432
Software development 315,794 1,061,850
Other 10 431,138
Total change in deferred tax asset recorded directly to surplus 16,103,962 19,205,807
Total statutory income tax expense $ 162,004,048 $ 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 $ 135,365,521 $ 12,267,429 $ 147,632,950
2016 $ 164,455,424 $ 11,591,009 $ 176,046,433
2015 $ 68,847,053 $ - $ 68,847,053

(3) At September 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 September 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 September 30, 2017 and December 31, 2016, respectively. The Company also posted collateral
to the FHLB of assets with a fair value of approximately $1,114,393,492 as of September 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 September 30, 2017 and December 31, 2016,
respectively. The Company held 187,000 shares of activity stock at September 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 September 30, 2017 was $1,114,393,492. The total aggregate borrowing
from the FHLB at September 30, 2017 was $935,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,114,393,492 (fair value) and

$1,074,340,182 (carrying amount) at September 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 September 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
Not applicable.

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 Extinquishments of Liabilities

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Statement as of September 30, 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 $ - 3 - 8 7,629,493 $ 7,629,493
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential MBS - 23,979 298,895 322,874
Commerical MBS - - 1,182,696 1,182,696
All other bonds - 943,589 11,940,436 12,884,025
Total bonds - 967,568 21,051,520 22,019,088

Non-affiliated preferred stock - - - -
Non-affiliated common stock 372,310,365 6,525,594 218,530,170 597,366,129

Equity index call options 613,533,950 613,533,950
Interest rate swaps - 1,163,217 - 1,163,217
Total assets at fair value $ 372,310,365 $ 622,190,329 $ 239,581,690 $ 1,234,082,384

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 was 1 common stock with a fair value amount of $1,066,250
transferred from level 2 to level 1.

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

Total Gains Total Gains

Beginning Transfers Transfers and (losses) and (losses) Ending

Balance at into out of included in included in Balance at

6/30/2017 Level 3 Level 3 Net Income Surplus Purchases Sales 9/30/2017
U.S Government and government
agencies g $ 7629493 $ - 0% -8 - 8 - 8 - $ - $ 7,629,493
States, municipalities and A i i A
political subdivisions
Residential MBS 234,783 208,147 - 1,528 (118,218) - (27,345) 298,895
Asset backed securities - 1,182,696 - - - - - 1,182,696
All other bonds 12,413,000 - - 90,667 (38,160) - (525,071) 11,940,436
Non-affiliated preferred stock - - - - - - - -
Non-affiliated common stock 230,268,409 - - (7,557,221) (4,318,905) 137,887 - 218,530,170
Total $ 250,545,685 $ 1,390,843 $ - $ (7,465026) $ (4,475283) $ 137,887 $ (552,416) $ 239,581,690

(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.

B. The Company has no additional fair value disclosures.
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Statement as of September 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 $ 34,260,298  $ 33,083,103 $ 1,117,016 $ 25,506,384  $ 7,636,898
States, municipalities and
political subdivisions 3,940,439,012 3,775,001,418 - 3,865,585,758 74,853,254

Foreign government 12,786,250 11,231,561 - 12,786,250 -

Residential MBS 2,249,383,260 1,996,435,821 - 2,137,534,523 111,848,737

Commercial MBS 832,205,175 793,127,809 - 799,384,183 32,820,992

Asset backed securtities 5,379,164,352 5,266,127,699 - 5,073,100,601 306,063,751

All other bonds 15,414,071,492 14,856,088,663 9,110,320 14,622,631,582 782,329,590
Total bonds $ 27,862,309,839 $ 26,731,096,074 $ 10,227,336 $ 26,536,529,281 $ 1,315,553,222
Non affiliated preferred stock 76,486,966 67,098,828 24,656,104 30,357,120 21,473,742
Non affiliated common stock 597,366,129 597,366,129 372,310,365 6,525,594 218,530,170
Other investments 251,219,215 237,411,764 - 251,219,215 -
Mortgage loans 919,394,001 922,479,867 - - 919,394,001
Equity index call options 613,533,950 613,533,950 - 613,533,950 -
Interest rate swaps 1,163,217 1,163,217 - 1,163,217 -
Policy loans 103,951,558 103,951,558 - - 103,951,558
Total financial assets $ 30,425,424,875 $ 29,274,101,387 $ 407,193,805 $ 27,439,328,377 $ 2,578,902,693

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

Note 21 — Other Items

No significant change.

Note 22 — Events Subsequent

No significant change.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

Reserves on accident and health contracts for incurred and loss adjustment expenses attributable to insured events of prior years developed as
anticipated as of September 30, 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 September 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

No significant change.

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

Not applicable.

Note 35 — Loss/Claim Adjustment Expenses

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

PART 1 - COMMON INTERROGATORIES

GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,

as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
2.2 |Ifyes, date of change:
3.1 s the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
4.2 Ifyes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company State of
Name of Entity Code Domicile
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NA[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2011
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 10/26/2012
6.4 By what department or departments?
State of Ohio, Department of Insurance
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
American Money Management Corporation Cincinnati, OH NO NO NO YES
Great American Advisors Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of September 30, 2017 ofthe 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? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
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.) Yes[ ] No[X]
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: $ 233,318,516
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]

14.2 If yes, please complete the following:

1 2
Prior Year End 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 281,015,440 298,539,028

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 $ 298,539,028

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? Yes[X] Nol ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] Nol ]

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: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
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, lIl - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]

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

1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 1 Wall Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
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? Yes[ ] No[X]

18.2

If no, list exceptions:

90368#AA1 UST-ALDETEC HOLDING CO 10.50 07/17/2020: 6177777B6 MORPHICK INC CONV 8.00 4/4/2018
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Statement as of September 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 ....157,142,617
113 Commercial mortgages ....165,337,250
1,14 Total MOrtgages in GOOM STANGING..........uiieuiirieieiiieteie ettt s bbb s b8 s s b s bbb R bbbt G 922,479,867

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 922,479,867

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]

Qo9



Statement as of September 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
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE
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Statement as of September 30, 2017 of the

GREAT AMERICAN LIFE INSURANCE COM

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Including Policy
Active | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. Status Premiums Considerations Other Fees Considerations through 5 Contracts
1. Alabama......cccccvierceeerseseesisssessiesessessensssssssesssssenee AL Lol [0 283,828 | .o 88,494,768 |......c..c0.c0.e80,169 [ oo [ e 88,858,764
2. AIESKA...oerrereenneensnensess s AK e Lo |00 12,888 [ 617,963
3. Arizona... ..58,018,425 |....
4. Arkansas . v 17,535,009
5. California.......ccccceeeeeseeeeeeeseeeeeeeeeeiiiiieeeGA | L | nnnn..5,846,253 | 275,990,694
6. Colorado.......cccoeerererereeeeeeeeee s GO e L 311,184 | 37,031,176
7. Connecticut 55,271,946 | ...
8. Delaware....... 17,566,938 | ....
9. District of Columbia..........cccoevvererenrnrenennreneisreneeeen. DG [ Lo [eii00000.33,928 |
10.  Florida
11.  Georgia.. . 92 310, 500 .
12.  Hawaii ....17,550,395 | ..
13.
14.
15.
16.
17.  Kansas... .
18.  Kentucky.... 42,686,395 | ....
19.  Louisiana ..93,061,384
20. Maine..... ..16,289,898 | ...
21, Maryland.... ..63,381,860 | ....
22.  Massachusetts... 43,401,440 | ...
23.  Michigan........ 120,664,523 |....
24. Minnesota.. ..54,958,671
25.  Mississippi. 29,824,497 | ...
26.  Missouri. 168,908,174 |....
27.  Montana.... ..3,145,847 | ...
28.  Nebraska... ....8,604,960 |....
29. Nevada.......... v 19,939,075 .
30.  New Hampshire.........ccccovevnienniiennnieeniesseesssneeeneeed NH L L. 79,249 | 10,181,782 |..oocceieeeen85,483 | e | 0000 10,326,513 979,412
31, NEW JErSEY..c.vurrneneeeineincereeiserneeneenesneenenesssssnessesssssnsessees N | el | ceiinie..806,579 | .o 133,026,002 |...ccoveeeeeee 11,720 | o [ 0. 133,844,301 | .o 177,090
32.  New Mexico... ..5,478,500 |....
33.  New York....... .14 577,524 . .
34, North Caroling.........ccccoveereerernrnenereiinenesessenesenserseeneenee NC | ol | 1,095,811 | i 125,998,790 128 329 133
35.  North Dakota.........coceeeerreneeneenrenerneneeineneeneeneernneneenesnsnneenee ND | ol 46,079 | 12,379,772 | oo | e | ceeeiens 12,425,851
36. Ohio........... 146,147,529 |.... ..146,946,526 | ..
37.  Oklahoma.. v 10,494,094 | ... ....11,206,684 |..
38, OregON....ccverececrrnerneirereeseinerseessnissesesensssssesseesssssssssenensess OR | ool [ e 139,602 | 35,617,208 |...cooveerere56,929 [ oo [ 35,813,739
39, Pennsylvania........cccoenencreeneneineensinsinenennnsenersesenennens PA | el | v 1,226,769 | e 192,024,164 193,284,605
40. Rhode Island.. 23,421,450 | ... ....23,498,266 | ..
41.  South Carolina... 74,445,198 | ... ....75,387,051
42.  South Dakota. LB TA27T3 | B934 | [ 6,796,020
43.  Tennessee. 134 910,891 |.... 135,789,521
44.  Texas..... 163,627,397 |.... 166,871,161 |..
45.  Utah....... 42,823,984 |.... ....43,007,838 |..
46, Vermont......coeveieinnienneieeneesneesseesnsssssseesnenee VI | el [ eeiie000000.36,950 | ..n0.5,185,851 | i 10,449 | e [ e 5,233,250 |..
47.  Virginia... 127,592,020 |..
48.  Washington ....84,047,649 |..
49.  West Virginia.. ....16,161,614 |..
50.  Wisconsin.. ...280, 406 ....59,627,556 |..
51.  Wyoming........ 3,516,199 |..
52, AMENCAN SAMOQ.......c.cccvririrereieisrieeisnienensessnenesersnensenAS [ iitdNos [t e esienes | vevessesesesssssssesssnns | eoesessssssesessssenss | cvssesesessssensesens
53.  Guam............
54, PUEIO RICO.....cevviiciriincncenneesessnsesnnessnseeneen PR et Nes | i 1718 | e | | e | v
55.  US Virgin Islands...
56.  Northern Mariana IsIands............ccoeeveenvneeninennenenned MP e dNL s s | v | e | e
57. Canada.......ccccoovvrrnnee.
58.  Aggregate Other Alien...
59.  Subtotal .
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...........cccvveviernicnes s we XXX | i | e | e | e | s [0
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 132,326 | .o [ e 109,642
94.  Aggregate other amounts not allocable by State.............cccceuene. B0 [ (1 [P [0 P 0
95.  Totals (Direct Business) 5,419,962
96. Plus Reinsurance Assumed.. ..2,322,339 |....
97.  Totals (All Business).......... 1,742,301 | ...
98. Less Reinsurance Ceded..........cccocvvvnnnc. ...5,419,962 |....
99. Totals (All Business) less Reinsurance Ceded............coevverivnnne 2,322,339
DETAILS OF WRITE-INS
580071, Other AlIBN ...t enseseeesenes XXX e 45186 | ovvevreeeeen 1,122 [ [ [ eenriennennn 86,308 [
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 45,186
9401. XXX
9402. XXX
9403. 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 September 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

American Financial Group, Inc.
American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
The Associates of the Jersey Company
Cal Coal, Inc.
Great Southwest Corporation
The Indianapolis Union Railway Company
Lehigh Valley Railroad Company
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Real Estate, Inc.
PCC Technical Industries, Inc.
PCC Maryland Realty Corp.
Penn Central Energy Management Company
Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Terminal Realty Penn Co.
Waynesburg Southern Railroad Company
GAI Insurance Company, Ltd. *
Great American Specialty & Affinity Limited
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAIl Holding Bermuda Ltd. »
GAIl Indemnity, Ltd. #
Neon Capital Limited
Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Marketform Australia Pty Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Sampford Underwriting Limited #

;
rFHHII

Tarian Agency Limited (59%)

* 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

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
CT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
NJ 23-6297584
IL 37-1094159
DE 95-2802826
IN 35-6001691
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
NY 31-1236926
DE 76-0080537
MD 31-1388401
DE 06-1209709
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
DC 23-1707450
PA 23-1675796
BMU 98-1073776
GBR
OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR 98-0412245
GBR
GGY
GBR
AUS
ITA
BMU
GBR
GBR 98-0431601
GBR




Statement as of September 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

American Financial Group, Inc.
| Great American Financial Resources, Inc. *

AAG Insurance Agency, Inc.
Ceres Group, Inc.
Continental General Corporation

QQAgency of Texas, Inc.
Great American Advisors, Inc.
Great American Life Insurance Company *

Annuity Investors Life Insurance Company *
Bay Bridge Marina Hemingway's Restaurant, LLC (85%)
Bay Bridge Marina Management, LLC (85%)
Brothers Management, LLC (99%)
Charleston Harbor Fishing, LLC
GA Key Lime, LLC *
GALIC - Bay Bridge Marina, LLC
GALIC Brothers, Inc.

Manhattan National Holding Corporation
Manhattan National Life Insurance Company *

| Skipjack Marina Corp.

| Great American Holding, Inc.

Agricultural Services, LLC
American Empire Surplus Lines Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
GAl Australia Pty Ltd
Great American International Insurance Designated Activity Company
Mid-Continent Casualty Company *

*

-

Mid-Continent Assurance Company *

Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.
Oklahoma Surety Company *

National Interstate Corporation

American Highways Insurance Agency, Inc.

Explorer RV Insurance Agency, Inc.

Hudson Indemnity, Ltd. *

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

{

-

T

Commercial For Hire Transportation Purchasing Group @
National Interstate Insurance Company *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
Republic Indemnity Company of America *
Republic Indemnity Company of California *
Summit Consulting, LLC
Heritage Summit Healthcare, LLC

* Denotes insurer

Summit Real Estate Holdings, LLC
Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ 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

Q12.1

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
SC 81-3737639
OH 47-5618395
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 27-3062314
DE 31-0912199 35351
OH 31-0973761 37990
X 59-1671722
AUS
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 82-2462705
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




Statement as of September 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

American Financial Group, Inc.
Great American Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crescent Centre Apartments »
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V. *
Financiadora de Primas Condor, S.A. de C.V. (99%)
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAIl Warranty Company
GAIl Warranty Company of Florida
GAl Warranty Company of Canada Inc.
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's Insurance Company * @
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Insurance (GB) Limited *
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.

Three East Fourth, Inc.

* 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

Domiciliary NAIC Co.
Location FEIN Code
OH 31-1544320
OH 31-0501234 16691
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
OH 20-4498054
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
CAN
OH 61-1329718
X 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-0974853 38024
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
GBR
FL 59-1263251
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327




Statement as of September 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 1 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] ............. 0000944707 [NYSE............ American Financial Group, INC..........cceveviveieiceiiesieeseece s OH.......... UIP oo [ttt OWNEISNID....cvev. [ o | et sesssesesnsenes | oeves N [
RRECLTISTACH: ] I ISR IR American Financial Capital Trust Il..........ccoovoerrrreinrnrirnninrneseenennens DE........... NIA........... American Financial Group, INC.........ccccouervrurnrernnirninns Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ S O
166543606 .......cccov. [ covrrrreirereiens v American Financial Capital Trust lll..........cccocvoevieieninieeseeeeseins DE....... NIA........... American Financial Group, INC........c.ccccoeeverieirnsienenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroone [
16-6543609 . | American Financial Capital Trust IV.........ccoocrirrinenenerencnereecneees DE.......... NIA.......... American Financial Group, INC.........ccccovrrnrurminrnrineens Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
31-0996797 . | American Financial Enterprises, INC..........ccocvvviueveveeeiieesceesise s [0 I NIA........... American Financial Group, INC...........cccoevvverivererenennn, Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos e
31-0828578 American Money Management Corporation...............ccceeveererrerenennnns OH.......... NIA........... American Financial Group, INC.........cccoceverieieesienennns Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroo [
27-1577326 . | American Real Estate Capital Company, LLC.........cc.ccocorrrmrmrrrirnirnennns OH.......... NIA........... American Money Management Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... |\ IS
27-2829629 .... |Mid-Market Capital Partners, LLC...........cccocovverreriniereneeieseesenennns DE......... NIA........... American Money Management Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroore [
41-2112001 . |APU Holding Company. American Financial Group, INC.........cccovverneurnincneinnenns 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 [ €@l 0@, INC.rieeee et 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...........cccccceverriverereereenninnns INccove NIA........... American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
13-6400464 .. | Lehigh Valley Railroad Company............cccoeerernrenrermurnrensenseseesessnseseeneees PA.......... NIA........... American Premier Underwriters, INC..........cccccovvvrvvnenns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
46-1665396 . | Pennsylvania Lehigh Oil & Gas Holdings LLC...........ccccooueieiririereinenns PA.......... NIA........... Lehigh Valley Railroad Company..........cc.cccoueveireiennens Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroor [
20-1548213 Magnolia Alabama Holdings, INC.........coerieininirrecreeceeies DE........ NIA.......... American Premier Underwriters, INC..........ccccoovvevvnenee Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
20-1574094 . | Magnolia Alabama Holdings LLC.........ccccoveevivireeeicescee e AL........ NIA........... Magnolia Alabama Holdings, INC..........ccccoeeeeevinrennns Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos e
46-1852532 . | Michigan Oil & Gas Holdings, LLC..........cc.ccoeerrirreriererereeesseseesens Ml........o.. NIA........... American Premier Underwriters, InC............cccovvvvevennes Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
46-1480078 Ohio Oil & Gas Holdings, LLC.........ccccvrrmrmrnrerreninrensesseessnsessieesssennenns American Premier Underwriters, INC.........cccocvvvirvinenes Ownership......... ....100.000 | American Financial Group, Inc. | ..... NS O
13-6021353 ... | The Owasco River Railway, Inc American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroone [
31-1236926 . |PCC Real Estate, Inc American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nuceees | e
76-0080537 PCC Technical INdustries, INC..........cccvvveveveriieiieeeeeee e American Premier Underwriters, INC..........cccooeveveenenee. Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos e
31-1388401 . |PCC Maryland Realty COrp........cceveuriuererreeriereiesieiessiesessessssesenens PCC Technical Industries, INC..........cccovvierrerriererennn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
06-1209709 . | Penn Central Energy Management Company...........c..ccceeeerenreneeneeneennes DE......... NIA........... American Premier Underwriters, INC...........cocoovvevvnenee Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
23-1537928 . | PENN TOWELS, INC..ovvvvei e 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...........coccerrrurrrnrenreeerneensernennns 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..........c.cccoeeeviecveneeverieienenns American Premier Underwriters, Inc Ownership ....100.000 |American Financial Group, Inc. |.....N
....... 98-1073776 ............. .. | GAl Insurance Company, Ltd.........ccccorrnrumnincinrneneeecse e APU Holding Company Ownership......... |....100.000 | American Financial Group, Inc. | ....N........| ...
...................................... . | Great American Specialty & Affinity Limited............cccoeoevrevviereiicennns APU Holding Company. Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 31-1446308 | .....covee | cevrerrerrerenies | eevrerieseinnenne | HANGAr ACQUISIEION COMP..ovvvveieiiiciiicetce et APU Holding Company...........ccccevveverrrerrerrerenereennnnns | OWNership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 91-1242743| ............. . | Premier Lease & Loan Services Insurance Agency, Inc. WA..........|NIA........... |APU Holding Company. Ownership......... |....100.000 | American Financial Group, Inc. | ....N........| ...
....... 91-1508644| ............. . | Premier Lease & Loan Services of Canada, Inc APU Holding Company. Ownership......... | ....100.000 | American Financial Group, Inc. |....N........| .....
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52-2179330

. | Skipjack Marina Corp

Great American Life Insurance Company..............cc.....

Ownership.........

....100.000

American Financial Group, Inc.

1 2 3 4 5 6 7 10 1 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) *
.......... . 13112629601 .. Risico Management Corporation. . | APU Holding Company...... . | Ownership......... |....100.000 | American Financial Group, Inc. |.....N
....... 31-0823725 ... | Dixie Terminal Corporation............cccceeeevererrirereinsissesisssese e American Financial Group, Inc..........c..ccceeeevvevrerreeennenne. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 98-0606803 . | GAl Holding Bermuda Ltd American Financial Group, InC.........ccccoccoerveneereerneenee. | OWNership........ | ......69.990 | American Financial Group, Inc. | .....N........ |2...
.......... . 198-0606803 .. GAl Holding Bermuda Ltd... . . | GAIl Australia Pty Ltd.............. ... | Ownership. ......30.010 | American Financial Group, Inc. | ....N........ | 2...
....... 98-0556144 .. | GALIndemnity, Ltd.......c.ooveeeeieieecirere et GAl Holding Bermuda Ltd.........ccccccoveurversinereireinnnnen. | Ownership......... | ....100.000 | American Financial Group, Inc. | ....N........ | .....
....... .... |Neon Capital LImited..........cccevevrereriieiieeeceesee e GAl Holding Bermuda Ltd...........c.cccccoeevvierevecrerennenenn. | Ownership......... |....100.000 | American Financial Group, Inc. |....N........ | .....
....... . |Neon Holdings (U.K.) LIMIted.........ccceoeuierireieirieieeeeie s Neon Capital Limited............cceevevreriereseererserennennn. | OWnership....... |....100.000 | American Financial Group, Inc. | ....N........ | ...
....... Lavenham Underwriting Limited..........couvrereureniemereneenesenceeenens Neon Holdings (U.K.) Limited...........cccoccsvrnrerrrrnrennenen | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........ | ...
....... . | Neon Management Services Limited............cccccoevveeerveenivceeicennnens Neon Holdings (U.K.) Limited...............ccceceuevreerrrennnenn. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........| .....
....... . |Neon Sapphire Underwriting LIMited.............c.cocreerrrnreneineineneisessineenes Neon Holdings (U.K.) Limited..........cccccocosererrerrnennenen. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........| ...
....... Neon Service Company (U.K.) LImited..........ccoovrvererrerererenrieeseiennns Neon Holdings (U.K.) Limited............c..cccecovurverrvrernnnen. | Ownership....... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... ... |Marketform Australia Pty Limited.............cccoevieiiniiieieccese s Neon Service Company (U.K.) Limited Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... . | Studio Marketform SRL...........cocrruriierrirrieinceseeseesseseseseeseesessseesseeesenes Neon Service Company (U.K.) Limited Ownership......... |....100.000 | American Financial Group, Inc. | ....N........| ...
....... Neon Underwriting Bermuda Limited............cccoovenivieeneinieeninnns Neon Holdings (U.K.) Limited............c.cccceeovurverrrenrennne. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... . |Neon Underwriting Limited............cccoveueivereriirieieeseeese e Neon Holdings (U.K.) Limited............c..c.cccceurvererreuneenen. | Ownership........ |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... . | Sampford Underwriting Limited............covrrerrrrnrenrnrinniresieresessiessnes Neon Holdings (U.K.) Limited...........ccccoccrersrrrrrnrennenn | Ownership....... |....100.000 | American Financial Group, Inc. | ....N........ | ...
......................... . | Tarian Agency LIMited..........cccovvieeinieiecsieeeseese s Neon Holdings (U.K.) Limited...............ccceeovuvererrenneenen.. | Ownership ......59.000 | American Financial Group, Inc. | ....N........ | ...
....... . |06-1356481| .. Great American Financial Resources, Inc... .. | American Financial Group, Inc............... . | Ownership......... |....100.000 | American Financial Group, Inc. |....N........| 1...
....... 31-1422717 . | AAG Insurance AGENCY, INC.......cvvcveveeereiiieieieee e Great American Financial Resources, Inc..................... | Ownership ....100.000 |American Financial Group, Inc. | ....N........ | .....
....... 34-1017531 . | Ceres Group, INC......ucuieiecieiieieeisses et Great American Financial Resources, Inc..................... | Ownership ....100.000 | American Financial Group, Inc. | ....N........ | ...
....... . |47-0717079] .. Continental General Corporation. . | Ceres Group, Inc . | Ownership......... |....100.000 | American Financial Group, Inc. |....N
....... 34-1947042 . | QQAGENCY Of TEXAS, INC...vvvvicrrieieieisie et Ceres Group, Inc. Ownership ....100.000 | American Financial Group, Inc. | ....N........ | ...
..................................................................... 31-1395344 . | Great American AdVISOrS, INC........c.cveveiveicrciriciecseee s 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...........ccccoeeurievevsievereseenninns Great American Financial Resources, Inc..................... Ownership......... ....100.000 |American Financial Group, Inc. | ..... Neveooos e
0084| American Financial Group, Inc. |93661... |31-1021738 | .......ccccc. | covevrerieveiens [ everieiesiinnnns Annuity Investors Life Insurance Company...........cccoeevevereereieieesieennns Great American Life Insurance Company..................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroo [
.................... 27-4078277 . | Bay Bridge Marina Hemingway's Restaurant, LLC 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..........cccccveuvieieicereiccsese e Great American Life Insurance Company..................... | Ownership......... | ......99.000 |American Financial Group, Inc. | .....Y........ | .....
.................... 81-3737639 .... | Charleston Harbor Fishing, LLC...........ccccovurrnrnnininrreiessseseessseeneeens Great American Life Insurance Company..................... | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
.................... 47-5618395 [ GAKEY LIME, LLC... ot Great American Life Insurance Company..................... | Ownership......... | ......50.000 |American Financial Group, Inc. |....N........| 2...
..................................................................... 47-5618395 GAKeY LIme, LLC......oeeeereeieietreie ettt eees Great American Insurance Company...............ccc.ee...... | OWnership......... | ......50.000 | American Financial Group, Inc. | .....N........ |2...
.................... 20-4604276 .... | GALIC - Bay Bridge Marina, LLC.... Great American Life Insurance Company..................... | Ownership......... |....100.000 |American Financial Group, Inc. |.....N........ | .....
.................... 31-1391777 . | 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
N
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31-1463075

. | American Signature Underwriters, Inc.

Great American Insurance Company............ccccceeeeeenne.

Ownership.........

....100.000

American Financial Group, Inc.

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
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.......... . |42-1575938| .. Great American Holding, Inc. . |OH.... . | American Financial Group, Inc... . | Ownership......... |....100.000 | American Financial Group, Inc. | .....N
....... 27-3062314 . | Agricultural Services, LLC.........ccccevevierieiseeieriesesieeessssesessssenseneens | OH Great American Holding, InC..........cccccceeeevveveciriereennenne. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
0084 | American Financial Group, Inc. | 35351... | 31-0912199 . | American Empire Surplus Lines Insurance Company............cccoeeveeneenee DE Great American Holding, INC........ccccovvrunienrerrininienninns Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
0084| American Financial Group, Inc. {37990... [31-0973761| .. American Empire Insurance Company. .. | American Empire Surplus Lines Insurance Company... | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N
..................................................................... 59-1671722 .... |American Empire Underwriters, INC...........coeunererneininiencncneenees American Empire Insurance Company..............c............ | Ownership......... |....100.000 |American Financial Group, Inc. | ....Y....c... | .....
................................................... . | GAL Australia Pty Ltd..........cccooieiiiicecceceesccesees e Great American Holding, Inc...........ccccceeeevivevevrinneenn. | Ownership......... |....100.000 | American Financial Group, Inc. |....N........ | .....
.................... AA-1784134| ............. . | Great American International Insurance Designated Activity Company.. | IRL.......... |lA.............. | Great American Holding, InC..........ccccceeevverrieiercnnennn. | OWnership......... |....100.000 | American Financial Group, Inc. | ....N........| .....
0084 | American Financial Group, Inc. |23418... | 73-0556513 | .....ccccoce | cevrirrernernnnne | cevereereeresrnnennns Mid-Continent Casualty COMPaNY..........ccrvererrenrermernesnreneeresssnsesseeseens OH.......... A Great American Holding, INC.........ccovvrvrnrenrernininrenninns Ownership......... ....100.000 | American Financial Group, Inc. | ..... Neoooree [
0084 | American Financial Group, Inc. [ 15380... [ 73-1406844|.............. . | Mid-Continent Assurance Company............ccoceuerererieersrneesesisesssssesenes OH.......... A Mid-Continent Casualty Company Ownership......... ....100.000 |American Financial Group, Inc. | ..... Nevooos e
0084 | American Financial Group, Inc. | 13794... | 38-3803661| ............. . |Mid-Continent Excess and Surplus Insurance Company............c.ccccc..... DE........... (A Mid-Continent Casualty Company. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Neceeer | o
..................................................................... 30-0571535] ....oovvves | eevererierieenins | eevveerennennnnn. | Mid-Continent Specialty Insurance Services, Inc.........ccoeveevevecveceeenn. | OKce [NIA.L.......... | Mid-Continent Casualty Company...........c..cccoevveeneeenen.. | OWNErShip........ |....100.000 | American Financial Group, Inc. | .....Y........ | .....
0084| American Financial Group, Inc. |23426... | 73-0773259|............. . | Oklahoma Surety Company. A Mid-Continent Casualty Company............c.cccveerrerennn. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevvroo [
..................................................................... 34-16073%| ............. . | National Interstate Corporation Great American Holding, INC........ccccoccvvvvvvrvvereirrernnennene. | OWnership......... | ....100.000 | American Financial Group, Inc. | .....N........ | .....
..................................................................... 34-1899058 .....ccvvver | ververvireireenes | cesierienennen. | AMerican Highways Insurance Agency, InC.........cccocovveeevecvesviessseinnene | OHues [NIALL........ | National Interstate Corporation............ccccccveeveireinenene. | OWNErShip......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 31-1548235 . | Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... 98-0191335 . |Hudson Indemnity, Ltd National Interstate Corporation Ownership......... |....100.000 | American Financial Group, Inc. | ....N........| ...
....... 66-0660039 . |Hudson Management Group, Ltd.........cccoceveieiiniceninieeseeseeis National Interstate Corporation Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
....... . | 34-1607396 .. National Interstate Insurance Agency, Inc................... . | National Interstate Corporation...... . | Ownership......... |....100.000 |American Financial Group, Inc. |.....N
....... 36-4670968 . | Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc. Management...... | .................. | American Financial Group, Inc. | ....N
0084| American Financial Group, Inc. | 32620... | 34-1607395 . | National Interstate Insurance Company..........ccccoeveverrenrrereseresesienns National Interstate Corporation............ccccevevvcvererennee. Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroor [
0084 | American Financial Group, Inc. | 11051... |99-0345306 .. National Interstate Insurance Company of Hawaii, Inc . | National Interstate Insurance Company. .. | Ownership......... |....100.000 | American Financial Group, Inc. | ..... |\ S O
..................................................................... 43-1254631 . | TransProtection Service ComMpPany..........cccocvereniereeneeeseesesennns National Interstate Insurance Company........................ | Ownership......... |....100.000 | American Financial Group, Inc. | ....Ycccco. | ...
0084 | American Financial Group, Inc. |41106... | 95-3623282 . | Triumphe Casualty COMPANY..........ccrrerreeereeeinerneeseeseiseeeseeseseessensenns National Interstate Insurance Company............cccveeue.. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
0084 | American Financial Group, Inc. [21172... {86-0114294 . | Vanliner Insurance COMPaNY...........ccocvueueieeiniereessesesseessesssssennns National Interstate Insurance Company...............c.ccu.... Ownership......... ....100.000 |American Financial Group, Inc. | ..... SN B
..................................................................... 20-5546054 | .....ccoovees | vevrerrereienies | eereireriennennnn. | Safety Claims & Litigation Services, LLC........cocvevevvievcnieieesieinne National Interstate Corporation................ccccccvevevrennenen. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | ...
..................................................................... 46-4570914/ ............. . | Safety, Claims and Litigation Services, LLC.... National Interstate Corporation............cccccoccveurrrnreneene. | OWnErship......... |....100.000 | American Financial Group, Inc. | ....N........| .....
0084| American Financial Group, Inc. |22179... |95-2801326............. . | Republic Indemnity Company of America A Great American Holding, INC.........cccovvuvvereininiereinnins Ownership......... ....100.000 | American Financial Group, Inc. | ..... Necoroore [
0084| American Financial Group, Inc. |43753... |31-1054123| .......cccc. | evevrerveveiens e Republic Indemnity Company of California............c.cccooeeveveirirererncnnn. CA..... Ao Republic Indemnity Company of America..................... Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
.................... 59-1683711| ...cvvverene ... | Summit Consulting, LLC........cccocvvrmrnrrernirnenereissssssssiseesssssessssssssnnes | Flovrsnes | NIAL......... | Great American Holding, INC.......cccccvvvvvrvireieninnieneen. | Ownership........ |....100.000 | American Financial Group, Inc. |....N........ | .....
.................... 59-3385208| ............. . | Heritage Summit Healthcare, LLC...........c.ccccouveveveiveieveveenieveiseissienens | Flovevce [NIAL.... [ Summit Consulting, LLC......oovvevcvecieccvieeseesienen. | OWNETShIp........... |....100.000 | American Financial Group, Inc. | ....N........ | .....
..................................................................... 82-2462705| ......oovvve | orereernereereens [ ereerneenenenneeee | SUmmMIt Real Estate Holdings, LLC........ocoovvevvncnernscnensieenenennnns | Fleceeee [INIALL..... | Summit Consulting, LLC........ccovvvveevveiecneresieneeneenee. | OWnership........ |....100.000 | American Financial Group, Inc. | ....N........| ....
..................................................................... 59-3409855 . | Summit Holding Southeast, InC.............cccceceuveeveveeeiveieveveeseveveissveeens | Floeee | NIALL...... | Great American Holding, INC.........c.ccccceeeeeiiecieineeeee. | Ownership......... |....100.000 | American Financial Group, Inc. |....N........ | .....
0084| American Financial Group, Inc. | 10701... {59-1835212 . | Bridgefield Employers Insurance COmpany...........ccoceveveueeesienenrivennes | I A Summit Holding Southeast, INC..........cccoevverririeiiinne Ownership......... ....100.000 | American Financial Group, Inc. | ..... Nevoroo [
0084 | American Financial Group, Inc. | 10335... | 59-3269531 . | Bridgefield Casualty Insurance Company...........ccoveeeeereerneensereereesnnensenne | Fluvirsionen, Bridgefield Employers Insurance Company.................. Ownership......... ....100.000 | American Financial Group, Inc. | ..... N [
0084| American Financial Group, Inc. | 16691... [31-0501234|.. Great American Insurance Company.. .. | American Financial Group, Inc....... . | Ownership......... |....100.000 | American Financial Group, Inc. | ..... N
Y
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.......... . 159-2840291] .. Brothers Property Corporation..... . |OH.... . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y

....... 25-1754638 . | Brothers Pennsylvanian Corporation.............ccceceevierieveenersereeenennen. | PA Brothers Property Corporation..............cc.cccoceveirevnenn. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | ...
....... 59-2840294 . | Brothers Property Management Corporation..............cc.ceeveveeeneereerneenee. |OH Brothers Property Corporation............ccccceevvveerreeneee. | OWnErship......... |....100.000 | American Financial Group, Inc. | ....N........| .....
.......... . |20-4498054| .. Crescent Centre Apartments............ccoeun. ... |OH.... . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ [ 1...
....... 31-1277904 .. | Crop Managers Insurance Agency, INC.........ccccoeeereeneereerneneneerneneennnes | KS Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | .....Y........ | ...
....... 31-0589001 . | Dempsey & Siders Agency, INC........cccccceveviveverveieesireesesseesseensnennens | OH Great American Insurance Company...............c..c......... | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
....... 31-1341668 . |Eden Park Insurance Brokers, INC.............cccoouererenieriesereseiserssiensennens | CA Great American Insurance Company.................cco........ | OWnership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
......................... El Aguila, Compaiiia de Seguros, S.A. de C.V......ccccoecvvvvrcnecreinrcneennns [MEX...ooo. [ A................ | Great American Insurance Company.........c..ccceeveneene... | OWnership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
......................... . | Financiadora de Primas Condor, S.A. de C.V..........ccccceceeveivvvevevrveenn. [IMEX....... | 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.........ccccocovevvvivninevernenenenneinnenes [ KSueeieii | NIA.......... | Great American Insurance Company.............ccccceeeee.e. | OWnership......... |....100.000 | American Financial Group, InC. | ....Y.ccccoo. | woee.
....... 13-3628555 FCIA Management Company, INC..........c.ccovuevriereerrereeseerssessssessssaenens Great American Insurance Company...............ccc.e....... | OWNErship......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
......................... ... | Foreign Credit Insurance Association Great American Insurance Company............................ |Management...... | .................. |American Financial Group, Inc. | ....N........| 3...
....... 81-0814136 . | GAl Mexico Holdings, LLC Great American Insurance Company............cc.cecee.ee. | OWnership......... | ....100.000 | American Financial Group, Inc. | .....Y........ | .....
....... 31-1753938 GAI Warranty COMPANY.........ceeerierireriinsineessiesessssssessessssssessessssenees Great American Insurance Company.............cccceveeneee. | OWNErship......... |....100.000 | American Financial Group, Inc. | .....Y ... | ...
....... 31-1765544 . | GAI Warranty Company of FIOrida..............ccoevrveierieriieieiecsieenas GAIl Warranty Company...........cccccoveveveiverreererserennennens | OWNErship......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
......................... . | GAl Warranty Company of Canada INC............cecvverrumernrenrerrieinsnnieenns Great American Insurance Company.............ccco.eeenne. | OWnership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
....... 61-1329718 . | Global Premier Finance COMPaNY.........cccoveveevrererereisssessesessssessensenns Great American Insurance Company. Ownership ....100.000 | American Financial Group, Inc. | ....Y..cccoo. | ...

74-2693636 ..

Great American Agency of Texas, Inc......... . . .. | Great American Insurance Company
0084 | American Financial Group, Inc. [26832... |95-1542353

. | Great American Alliance Insurance Company. Great American Insurance Company

. | Ownership.
Ownership

. |....100.000 |American Financial Group, Inc. | .....
....100.000 |American Financial Group, Inc. | .....

0084| American Financial Group, Inc. |26344... | 15-6020948 . | Great American Assurance COMPANY..........ccoocuvverevererererieessseseesssenees 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... .. | Great American Insurance Company . | Ownership......... |....100.000 | American Financial Group, Inc. | ....N........ | .....
0084| American Financial Group, Inc. | 10646... |36-4079497 . | Great American Contemporary Insurance Company Great American Insurance Company. Ownership ....100.000 | American Financial Group, Inc. | ....N........ | ...

0084| American Financial Group, Inc. | 37532... |31-0954439
0084 | American Financial Group, Inc. [41858... [31-1036473
..................................................................... 31-1652643

. | Great American E & S Insurance Company...........cc.coeeeeeeneenseeenseeneenns Great American Insurance Company...........ccoeceeeeeenne. Ownership......... ....100.000 | American Financial Group, Inc. | .....
. | Great American Fidelity Insurance Company............cccccouvevevvercverrnennnnen. Great American Insurance Company...........ccccceveveunes Ownership......... ....100.000 |American Financial Group, Inc. | .....
Great American Insurance AgeNcy, INC.........ccevevvereirivereiseieesssies Great American Insurance Company...........ccoeeeveuenne Ownership......... ....100.000 | American Financial Group, Inc. | .....

0084 | American Financial Group, Inc. |22136... | 13-5539046 . | Great American Insurance Company of New York...........ccccevrrureeneenees Great American Insurance Company............ccocoeveeenne. Ownership......... ....100.000 | American Financial Group, Inc. | .....N........ | .....
0084| American Financial Group, Inc. | 38024... |31-0974853 . | Great American Lloyd's Insurance Company..........ccccuveeenernnneennennns Great American Insurance Company.........cccccoveeveennne Other. e [ American Financial Group, Inc. | .....N........ 4.
..................................................................... 31-1073664 Great American LIoyd's, INC............coevevrirerereirisie e Great American Insurance Company............................ | Ownership......... |....100.000 |American Financial Group, Inc. | .....Y........ | .....
..................................................................... 31-0856644 . | Great American Management Services, INC........c.cocueveverrerrinrennernesnnenns Great American Insurance Company.............c..co.eeenee. | OWnership......... |....100.000 | American Financial Group, Inc. | .....Y........ | .....
0084| American Financial Group, Inc. | 38580... {31-1288778 . | Great American Protection Insurance Company..........cccocuvvvieieeniinnnns Great American Insurance Company.........cc.ccovveveeenne Ownership......... ....100.000 | American Financial Group, Inc. | ....N........ | ...
..................................................................... 31-0918893 Great AMEriCan RE INC.........cuvuiereriiecinereeeeeeeeeeestseese e Great American Insurance Company............cc.ccc.ce..e.. | OWnership......... | ....100.000 | American Financial Group, Inc. | .....Y........ | .....

0084 | American Financial Group, Inc. [31135... {31-1209419
0084| American Financial Group, Inc. | 33723... [31-1237970

. | Great American Security Insurance Company............cccoveevevreesiieenenne Great American Insurance Company...........cccecevevevenes Ownership......... ....100.000 |American Financial Group, Inc. | .....
. | Great American Spirit Insurance COmMPaNy..........cccccoeueeerevreesiereiseinnens Great American Insurance Company...........ccoeeeveuenne Ownership......... ....100.000 | American Financial Group, Inc. | .....

“Xxkzzxkzxkxzzxzzzzzzxxxzxxzxxzxx=<x<xzzz

.................... AA-1120817] ............. . |Insurance (GB) Limited Great American Insurance Company Ownership ....100.000 | American Financial Group, Inc. | .....Y........ | .....
....... . 159-1263251] .. Key Largo Group, Inc.........c........ . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....
....... 871850814 . | PLLS Canada Insurance Brokers INC...........ccocvrurerienreneennernceneirninennes Great American Insurance Company Ownership......... |.....49.000 | American Financial Group, Inc. | ....Y...c.... | ..o..
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Statement as of September 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 7 8 9 10 1 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 International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... . 131-1293064/ .. Professional Risk Brokers, Inc. L. . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-0686194 . | One East Fourth, Inc American Financial Group, InC..........c..cccoeeevevrvrrvvennenne. | Ownership......... |....100.000 | American Financial Group, Inc.
....... 31-0883227 . | Pioneer Carpet Mills, Inc American Financial Group, InC.........ccccoccvevrrenrereerneeee. | OWNership........ | ....100.000 | American Financial Group, Inc.
.......... . 131-1119320] .. TEJ Holdings, Inc........ . | American Financial Group, Inc... .. | Ownership......... |....100.000 |American Financial Group, Inc.
....... 31-0728327 . | Three East Fourth, Inc. American Financial Group, InC.........ccccocceeeeveneereernneneee | 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 September 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. 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 3122017490000 O0 3 = * 6 33122 0174470000 3 *
* 6 33122017 3650000 3 = * 6 3 3122 01744380000 3 =
* 6 3 3122017445000 0 3 =« * 6 3 3122017449000 0O0 3 =
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Statement as of September 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 60,389,011 | ..o | v 60,389,011 | ...ocovneenad 60,066,411
2505. Inventory and prepaid assets on real estate holdings... 2,727,631 e —————— 0.
2506. ACCOUNES TECEIVADIE. .......vveetciceic ettt sn et sns | esssssesessssesssnns 520,363 | .o 372,520 | v 147,843 | oo 68,542
2597. Summary of remaining WIite-ins for LINE 25.........cccvercuiiieisieciiisisisisiiesessssesesesssssssssssssnnas | sessessesesnens 63,637,005 | ..........c......... 3,100,151 | oo 60,536,854 | .................. 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 1,061,944 | (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 1,061,944 | 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 19,673 | oo 19721 | oo 24,619
08.397.  Summary of remaining Write-iNS fOr LINE 8.3.... ... ittt ns s ssssssansssssessanes | sssesssssssssensassanes 19,673 | oo 19721 [, 24,619
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Statement as of September 30, 2017 of the GREpéTC d ethLlﬁlEEII'Q\JI% lIJCATI((:) IF‘ICOM PANY
Real Estate
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. 4,279,433 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 Yar'S EPIECIALION...........ccciveueiircteiicee sttt st s bbb s s b ss s s s e s s ensetesnsnsesanns | setesessssessssnsesesnsesassnsesanen 3,242,836 | ..oovoieeeeee s 3,293,218
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8).........cccvverririereiinieeiseisssesesssssssesssssees | soressesssssssessesssssssesessnees 88,618,262 | ...vvvvvevrieiereieieieiiis 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 88,618,262 | .....cocvcvvireiirerircinns 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 159,869,223 | ....cvevierieeeiie 188,773,316
2.2 Additional investment made after acquisition. ....11,350,628 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 109,271 162,663
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..........cuevvieriiiiiiieiieiseies ettt bbbt s b s bbb s st ensesas | sbessebssbensessesss st e st snbensenas (182,594) | .vovvevereieieesssie e
7. Deduct amounts reCeiVEd ON QISPOSAS..........c.curvriireriiireieiiseisiste ettt s b s et s s s s s bsssesessnsesesnseses | sesebessssesessssssessnseaesanans 138,830,382 | ..ovoveveeieeeeie 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 922,479,867 | oo 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 922,479,867 | ..ovvvieeeeiees 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 922,479,867 | oo 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............cuiviveieeicicee ettt bbb sss s naas | sbtessessssessesssensessesansaes 249,447 133 | oo 139,522,958
2.2 Additional investment made after aCQUISIION. ..........cccveviriieieieecee ettt es s ssssesssssas | sssessssssessesssensessesenaaes 185,543,392 | .ovovevieveeeeee 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).........cuuevueuiveiieietiieie ettt ettt s s bbb s b s s ssessnaas | bestessessssensessesssassessesnnaas (1,657,234) | oo 15,758,309
6. Total gain (loss) on disposals.................... ..6,280,438 ..1,514,721
7. Deduct amounts received on disposals............. 80,822,580 .98,950,638
8. Deduct amortization of premium and depreciation.................... 1,406,382 ....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)... 860,396,835 503,012,067
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)......cuieiiiiiisieiieissiesesistesieserssssssessesssssssessesssssssessesssssnses | coriessssessessesssssssessessnsas 860,396,835 | ...oovireieiriereeieis 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...........ccvviiveriieireeieescte ettt ettt s s b b ssebesnseaens | svessebesssesassssesesnseeas 5,084,789,477 | .covvereveereierne, 5,798,962,898
3. ACCIUAI OF QISCOUNL.........cocveieieees ettt ettt et s e s s et as s et eae s e s st e tes s assssessetessnentessesntessnsneesansnsssensntesansnenssnanes | svessesessssnsssessssesasnsssasaes 86,794,871 | oo 76,442,011
4. Unrealized valuation iINCrEASE (AECIBASE)..........cceureverircrereirireies ettt sttt ae b a bbb s b s s ssebesntesesnsesas | sesebissetesssssesasntesessnsees 52,175,258 | ..ocvveeeiceeieesieins 85,085,689
5. Total gain (I0SS) ON GISPOSAIS..........ccvuevrivieieiieieiiteie ettt sttt bbbt bbb s s bbb s s s s ssnsns | snbessesassessessssnsessessnsantas L YA i 7 51,702,519
6. Deduct consideration for bonds and StoCkS dISPOSEA OF.........ccvicviiiiiieiriicce s snaens | svensesessssessssssesesnseaas 3,332,718,979 | oo, 3,614,229,720
7. Deduct amortization Of PrEMIUML.........c.ccuiueieiiiieie sttt b bbb sttt es st n s s ssens | snbessessssensessssnsessessnsntan 22,125,331 | oo 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...........cucviurireieeiiirieeseese e ssbenss | setesssssssessessesssssssesssssneas 35,643,181 | 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 27,694,100,060 | ...ooovvvverercrrines 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 MiINUS LINE 11)......oveiuiesieersseissesssnessesssesessessssesssssssssessanssssssssassensssssesses | ssossssssessasssssessassas 27,694,099,060 | ...oovvvvereiininens 25,826,149,833




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

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 18,842,891,783 | .oovvvne. 1,573,591,321 | oo, 1,610,748,398 | ....cooovrivrrriers (5,893,301) | weovvvrnrvrrirnenne 18,278,696,365 | ....cooovvvnennnn. 18,842,891,783 | ..ooveirnn. 18,799,841,405 | ...oooovernnn. 17,673,718,948
NAIC 2 (B)-vvuverrerrerrinersenisesisesiestssssessssessssssses s ssensnas | eeseissssnessanssnes 7,937,993,052 | ..oovvoriiiiiinne 335,800,513 | ..coveereireireins 141,645,419 | cooveveieceis (11,998,396) | ...oovvvecerirnnn. 7,550,266,500 | ....coovvrnrirncirnns 7,937,993,052 | ..ooovovirriieiis 8,120,149,750 | ..oevovvrrreircirs 6,978,519,206
NAIC 3 ():vvurvrrerrireiseiseissiesssssis sttt nssennes | oesbinsssnesinssnssineees 408,519,991 | ..o 40,995,177 | cooovvereeieineies 15,408,958 | ...oovvvnricricrinnene 34,664,780 | .cooovvveieriiiiens 484,433,993 | oo 408,519,991 | oo 468,770,990 | oo 475,601,162
NAIC 4 ().eveveeiererrisie ettt nssens | essssssssessassnssnssns 111,953,279 | oo 8,964,895 | .....oovviriericrinene 19,570,503 | .ooovvrverricricricnene 4,361,128 | oo 124,368,259 | ...ovvvervririnens 111,953,279 | covvevereriens 105,708,799 | ooovvvrrreriieriiens 126,480,115
NAIC 5 (B):1euvereerieriereieeeese e essee s ssses st ettt st essssssssssssas | srssssssssssnssssssssss 28,639,999 | ..o 5,079,412 | oo 2,054,034 | oo (5,232,049) | oo 31,700,588 | ...oooovieriiiinn 28,639,999 | ..o 26,433,328 | ...ooers 38,796,556
NAIC B (B)--.euveueerrerierieseieseeeseesse st ss sttt ettt esssnsses | rnisssssssssssssanssd 41,639,132 | oo 250,830 | oo 4,359,747 | oo (4,769,391) | ovooveirirriisiisi 40,580,933 | ..o 41,639,132 | oo 32,760,824 | oo 35,139,995
TOtAI BONGS.... ittt | seessensensnnsnees 27,371,637,236 | ..ovovvveriiniins 1,964,682,148 | ..o 1,793,787,059 | ..o 11132771 | o, 26,510,046,638 | ...cooovreriinns 27,371,637,236 | .cooovvevriiniies 27,553,665,096 | ...ocvvoviiriinns 25,328,255,982

20IsO

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

NAIC 2. | re s 35,875,924 | ..o 4,260,000 | ....coovoiiiieinierines | s 1,206 | oo 30,874,364 | .....ccoovvvirii 35,875,924 | ..o 40,137,130 | oo 30,872,833

10, NAIC 3e. s | s 1,000,000 [ ..oovoiiiiiiriiseiisisiniies | e | s e | s 1,000,000 | ..o 1,000,000 | ..ooovonivrieiniinici 1,000,000 | ..o 1,000,000
110 NAIC A s | s 148,771 | BT3AT8 | .o | e (389,259) | ..o 10,455,841 | oo 1148771 | 11,632,990 | oo 15,553,817
12, NAIC Bttt | resieni et 5,299,409 | ..o 140,000 | ..o | e (1,110,741) | cooeeeee 3,799,409 | .o 5,299,409 | oo 4,328,668 | ......ccocvvvivnrinins 2,000,000
130 INAIC Bt se s ss e e e | oeEseeeeEseEere st ens e RseneseE e ensens | £hfenesetseRieesenEene e enesnssesensentenee | enEeEentenEoeeseRsiesenEenEeresententiesiens | chiiiieiioiiirtiessonsisessenssiscssessrnis | erieisieieriesiiiiisessinsiesessensocsoees | ceeisiesiensinsicmesiensiimisonsonsiisensos | srrensinene et 0 [
14, Total Preferred SOCK...........cocriiiiiiicisiiccissrsssnisniins | eoressisne s 63,324,143 | ..o 5,213,478 | ..o, (O R (1,498,794) | ...coovveviicicisiicaas 56,129,655 | ...covvviiiiiriiinad 63,324,143 | ..o 67,098,828 | ......ccooviiiiiiiinas 59,426,687
15. Total Bonds and Preferred Stock...........ocuiiiiiiiiiiiniiisississssisienies | onveseeonienieees 27,434,961,380 | ....ccovvvicinnnnn. 1,969,955,626 | .....ccoovvviininnne. 1,793,787,059 | .cooviiiicinisiiciad 9,633,978 | ..o 26,566,176,294 | .......occoovvnnnns 27,434,961,380 | .....ccccvvvinnnnas 27,620,763,924 | .....ccoccovvinns 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§.....822,569,022; NAIC2§.......... 0; NAIC3S.... 0; NAIC4S... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of September 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.......coiririirierrieriieens | s 822,569,022 |......ccouvvennc )80 R O 822,569,022 |.....coovvrrrrrreriens 3,605,650 | ...
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.............cviveieciciiiic ettt s st snts | evsesssessssessssssssessssneas 3,196,275,616 | ..cvcvvvrerereiecreiiaes 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 QISPOSAIS........c.cviviveiiieriiieisiete ettt bbbt bbbt es s bt b et s s b a et s es et e b ssebesssnaesas | sissebessesesesssssesssebesasssaessnaebenan 21,6771 [ oo
6. Deduct consideration received 0N AISPOSAIS..............ccuiveireiiieiieie ettt bbb bsans | evsebssessesessessessessssnaan 2,787,288,831 | oo 3,662,358,400
7. Deduct amortization Of PrEMIUML...........ccceiiiiicce ettt a bbb s s s st benaes | sssebessetesessssesasssebesansesessnaebenas TATT | 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)..........cccceuverrerrieiierresisieiesseieienies | e 822,569,022 | ...coooveiireieeeie e 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)....viuuiiirieieiiiieieiisiisessiesieissssssesssssssessesssssssansessssnsessens | sisssssessessessssassesssssssessenas 822,569,022 | ..o 413,575,345

QSI103
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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

299,519,826

116,968,168

(279,640,459)

594,165,590

594,165,590
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Sch.DB -Pt.C -Sn. 1
NONE

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

QSI05, QSI06



Statement as of September 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COlUMN T4 ..o 594,165,590

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 594,165,590
4. PartD, SECHON 1, COIUMN B........ouiiiiiiiiiiii bbb 614,697,167

5. PartD, SECHON 1, COIUMN B......uveeirieeieicieieisie ettt en (20,531,576)

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. 594,165,590

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 594,165,590
10, Part D, SECHON 1, COIUMN 8........oevivceeieicteee ettt ettt b ss s sttt b s s sansaes 614,697,167

11, Part D, SECHON 1, COIUMN ..ottt ettt a st s et s st s bt s s b s s saes (20,531,576)

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 September 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 September 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........covvrireiiiniiesissieseieas NH... | 06/01/2005.... | Mountain View Grand ReSOr LLC..........ouimiiiiiiniiiiininiisiisii s sssissisenissssenssees

0199999. Totals.

................................................................................................ 0 0 [ o 0. 1,625,067
0399999, TOAIS. ......eurereriruieseiseieeeisee s ese s s bbb bbb s btk eeR R e eeEseER RS E LR AR AR R AR E R RSk AR R Rt S4EseeR SRR R LRSS R 0 | oo 0| oo (1 OO 1,625,067
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 September 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
Marriott Lincolnshire...........c.coevevrineeerrernineirenes LINCOINSNIFE. ...t [ ETOTOTTRTORRITIN U 01/28/2016.... | .cooerennee B.2T3 [ e | e ..4,617,227 27,700,000
Miami Beach Marina IVEBMIL..cocec ettt FLiioiiiieeieeieeeeeees [ e 08/28/2017.... | .cvvveene. 5.000 | v 16,997,724 | oo s 32,368,007
Miami Beach Marina Future. . MIBMIL s FLu i o 08/28/2017.... | ccvoovvvenec. 5.000 | .o 17,002,276 | ..o 32,376,651
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All QT ..ottt ettt snsees st ens s etstsntens | febsesssssssassesasssnsessesssssssansessesnsensessesnss | seessa XXX....... XXX 34,000,000 |........ ..4,617,227 92,444,658
Mortgages in Good Standing - Mezzanine Loans
Vaca Morada.......... NEW YOTK. oo NY. 3.750 12,359,223 | ..ovoieiirinireri s 16,478,964
0699999. Total - Mortgages in Go0d Standing - MEZZANINE LOBNS. ... ... vuuiuriiuiiiireitieissts stttk et et bbb b 112,359,223 | oo 0 ...16,478,964
0899999. Total - MOrtgages iN GOOU SEANAING. ......vuuverrerirssiieseieeesseere e as s8££ oeEE ettt | s XXX XXX ..46,359,223 |........ ..4,617,227 .108,923,622
3399999, TOAI MOMGAGES. .......oocvverereereereeiaeiaseeesee ettt ees | eebies et e sttt | eeens XXX....... XXX .46,359,223 | ........ ...4,617,227 .108,923,622
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
Bella Roe Plaza... .| Reoland Park.. .109/01/2010.... [ 07/03/2017 ... | vovervrverereere8,585,139 | oo [ e | eeeiesiesiessenineees | e | oeees 0 ....6,585,139 ....6,585139 | ...... 0
Miami Beach Marina..............c...coovvevvonns Miami | 11/22/12011..... [ 08/28/2017..... | ceveerreereei 30,659,009 | oo [ o | vevienieesienseneneees | e | e 0 ..30,659,099 ..30,659,099 |...... 0
Vaca Morada.......... New York 10/26/2015.... | 09/26/2017.... | oovvorerrnerse T,BA2,631 | o | rerrossissniisnisssnsnis | enemessesssnssssssssnsnns | sensessssesssssesssnssnsses | e 0 ....1,542,631 ..7,542,631 |...... . 0
0199999. Total - Mortgages ClOSEd DY REPAYMENL. ... ... cvuiuruieseisitierssitsesssi e ensiss | essessesssss s sttt bbb 0 ... 0 0 ..44,786,869 ..44,786,869 [ 0 .0
Mortgages With Partial Repayments
4S Health Center.. SAN DIBYO. vt CA.ovvien. .106/28/2013.... [ 09/12/2017 ... | oocververierinnereeeBB,702 | e [ e | eeeieniessesiesnenns | e | s (0 PRI IOV 63,702 63,702 |...... 0
633 Folsom San Francisco..... . CA .105/27/2010.... [ 09/12/2017 ... | oovververrerirneeeen 94,390 | oo [ o | eeriensenenseseneees | e | e 0 | oo | e 94,390 94,390 |...... 0
All SEASONS......ocvveevrrrirrereeiseessrisnriaens West BIOOMAIEd...........ccovrecrierieciscersneii M [ 03/28/2014.... | 09/12/2017.... | ceveovverirrirrerreereneB8,530 | coviieiieiiciieiins [ rerineirnsineienienes | ceveesseesssissensnsis | onsesessesssesssninees | conne (0 PRI [PV 88,530 88,530 |...... 0
Ben Arnold Beverage............ccocvueiercenne RIAGEWAY.....cvuririiieici e SCuierinne .[10/27/2014.... | 09/12/2017..... | .. 76,593 | e [ e | | e | o 0 [ e | e 76,593 76,593 |...... .0
Biltmore Hotel Coral Gables. .| FL .1 08/13/1999.... [ 09/12/2017.... | .. 43,833 | oo [ e | e | e | e 0 143,833 | ... ..143,833 |...... 0
Chatham Bars Inn Cape Cod 05/06/2016.... | 09/12/2017 ... | covovvererereeeeee 119,964 | oo [ eeeeeeeseeeseseees | cevrseesesiessessseneines | eevereessseseessesssesens | eres 0 119,964 | .............. 119,964 | ...... 0
Convention Center Parking Garage. . | Philadelphia [01/31/2012.... | 091212017 ... | eveeeieeeineeeeeB312T | s [t | vt | e | s (01 SRR [P 63,127 63,127 | ...... .0
Embassy Jacksonville. . | Jacksonville [10/10/2013.... | 09/12/2017 ... | eeveeeieeeieceee BT3B | et [ e enieiees | et ereesiens | eveeeienieeeseseenenas | e 0 | e | e 57,733 57,733 |...... .0
Embassy Memphi Memphis........coevnernenes 11/15/2013.... [ 09/12/2017..... | coovvvrerrerrneenn85,022 | oo | cevirnineiienineiienins [ e | veriereessssissinennes | e 0 | o | e 85,022 85,022 |...... 0
Embassy Suites New Orleans New Orleans .110/25/2012..... [ 09/12/2017 ... | voveeverrereee THBIT,983 | s [ e | veviesssesessessnenns | cerseisesnessesseenes | veees (0 PRI O 11,817,983 | ......... 11,817,983 | ...... 0
Franklin Marriot Cool Springs Franklin.........ccooeevvnnnne . 109/24/2014.... | 09/12/2017 ... | ovevververieeneeeni 98,433 | oo [ ereeeieeeeeeveneees | cereeesesiensesssensiens | oerereenssesseseessnnsens | e (01 T IO 98,433 98,433 | ...... .0
Highland Dallas DallAS. ..o s 12/18/2015.... [ 09/12/2017.... | ceovvvrerirerrneenB5,258 | oo | e [ | sereeseessssisesennes | e 0 | e | e 85,258 85,258 |...... 0
Kiewit Energy Building. .| The Woodlands.... X .1 03/25/2015.... | 09/12/2017.... | .. 297,596 | oo e | e | e | oo [V ST 97,596 97,596 |...... 0
Las Fuentes . | Prescott................ AZ .| 05/29/2015.... | 09/12/2017.... | .. 05,257 | oo | rerenrennsinsinesienes | e | s | oo 0 105,257 | coovvverncen 105,257 |...... 0
L-3 CommuniCations............cvererereerreenns Salt LaKe City.....oouevrrerereereererierieriseeieeieeens UToceees [ 11/08/2013.... | 09/12/2017 ... | covorerererererrreenne 82,412 | oo | vt | s | e | L0 PRI [PV 82,412 82,412 |...... 0
McHenry Row. Baltimore.... .106/29/2012.... | 09/12/2017.... | .. 23772 | e | e | e | e | 0 123772 | oo 123,772 |...... 0
Montauk Yacht Club. . | Montauk .110/19/2012.... | 09/12/2017.... | .. 299,204 | oo s | e | s | e 0 | e | e 99,204 99,204 |...... 0
Mountain View Tucson 06/30/2014.... | 09/12/2017.... | cevooeverrirerireenne 84,396 | ..o | e | s | e | e (0 PRI IOV 84,396 84,396 |...... 0
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Statement as of September 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

OCWEN OWLIC.. Cincinnati .101/01/2008.... [ 09/08/2017.... | cvoocverererrerirerreee 279 | s [ e | erviesiessiesienennees | o | veves 0 2,479 ..2,479 . 0
Old Standard Cincinnati .101/01/2008.... [ 09/08/2017..... | oeeververrerirnerse8B,935 | it [ et | eeeissinesesinninenns | e | oeees (0 PRI [PV 66,935 66,935 | ... | i (129,998) | ..o (129,998)
One Greenway Centre..........cvvvevevninnns Franklin........cccoooviiennne 01/14/2011.... | 09/12/2017 ... | ovoevevereereneeen 152,055 | oo [ e | covevesessssssssesesiess | oeveesessesssssssssssesns | enee 0 152,055 | ooveieis 152,055 |........ .0
Palomar Common: Carlsbad................ A 10/17/2013.... [ 091212017 ... | oo 1,845 | i [ s | [ | (U R [P 91,645 91,645 |....... 0
Pearland .| Pearland L 112/06/2013.... [ 09/12/2017 ... | ooveriieiieeneee 81,882 | i [ e e [ | s (0 PR IOV 61,662 61,662 |........ 0
Residence Inn Sacramento........ Sacramento..........ccoccurvinriiniinnns [O7 NSRRI I 11/07/2013.... [ 09/12/2017 ... | oo 104,248 | i | i [ | cevveninssininnnes [ 0 104,246 | .............. 104,246 |........ 0
Sandestin Destin .| FL .| 07/31/2013.... | 09/12/2017.... | .. 298,762 | oo | e | e | e | s 0 . 298,762 ..298,762 |....... 0
Semoran Commercenter........... Orlando.........cceverrreeeeiereceieeeis FL .105/17/2013.... | 09/12/2017..... | .. WT6,736 | oo [ e | e | e | o 0 B (S, 76,736 | ... 76,736 | ........ .0
Stop N' Go Center...........ccoocuvrvnrinniins 03/18/2014.... | 09/12/2017 ... | ccoooeverririns BAA3T | oo | e | e | e | 0 B [ 44,431 | s 44,431 | ... 0
Ulndy Health Pavilion .109/11/2015.... | 09/12/2017.... | .. 199,225 | oo | e | e | e | s 0 199,225 | ............. 199,225 |........ 0
Warner Brothers . S 1M202013.... [ 0911212017 | ceoieneeeen 80,716 | e [ e | e [ e | (U R [P 60,716 60,716 |........ 0
Whispering Wind............cccocooviieiiiniiinninns 05/17/2013.... | 09/12/2017 ... | ceveoverirrirreeeeneedBABEE | ot [ rerineineineienienes | et | onsesessessnesssninees | conns (0 PRI IOV 54,355 54,355 |....... 0
Xactware Office Building........... Lehi.ueiniiiiisiiiniiinns UTeiviiin [ 02/24/2014.... | 09/12/2017.... | .. 143489 | i [ | s | | 0 . 143,489 143,489 . 0
0299999. Total - Mortgages With Partial REPaYMENLS..........curiiuriririisiiiisissiisiissi s oot 14,743,938 0. 0 0] o 14,743,938 214,743,938 | v [ (129,998) | ...ovvvrviniianns (129,998)
0599999, TOtAl MOMGAGES..........oourereieriiiiieiieiiiii it est et 59,530,807 | ...coovvvvrirerinnn, 0. 0 0. 0 0| o 59,530,807 59,530,807 0 (129,998) | ..o (129,998)
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Statement as of September 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 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 O|ExWorks Capital Fund Il Parallel Vehicle, LP........ . | ChICagO....vveeerce s IL...... ExWorks Capital Fund Il Parallel Vehicle, LP..........ccocviiirnrensceeeieeeenes 06/22/2017.... 31,500,000
000000 00 0|MCC Senior Loan Strategy JV I LLC New York NY.... | MCC Senior Loan Strategy JV I LLC........coeuieiririreieireinieeeeiseieees e eeeeesessnsennes 07/16/2015.... .225,000
000000 00 O[Monarch Capital Partners H, L.P...........ccccoeirininieinenssceeieseiesesee s NEW YOrK.......coevevvierereeecceiceeiaa NY.... | Monarch Capital Partners IIl, L.P........... 01/12/2015.... .825,477
000000 00 O|NB Private Equity Credit Opportunities Fund LP.... New York NY.... | NB Private Equity Credit Opportunities FUNd LP..........c.ccoovirrniineinniciennssennns 06/07/2017.... revneeeniernenes | s 8,039
000000 00 0 Vida Insurance Credit Opportunity Fund II, LP......... AUSHN. .o TX.... | Vida Insurance Credit Opportunity FUNd Il, LP..........covvrieriinieerenceceenereeseneene 08/02/2017.... | covverereereenees | v 3,214,795 | o 6,594,494
000000 00 0] Yukon Capital Partners Il L.P........ s . | Minneapoli MN... | Yukon Capital Partners Il L.P..........cccccouiuiiiiminiiieiiiisissieiecsissisiiessiis 07/17/2014.... 2 .336,028
000000 00 0[Yukon Capital Partners Ill L.P....... s . | Minneapoli MN... | Yukon Capital Partners I L.P.........cooiiiinnscenei s 07/18/2017.... 2 549,620 .582,319
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FiXed INCOME = UNGFAIIAEA. ...........euuruii e s ettt ettt sttt ettt es ettt ee st e et ses e a8 et eesee s e s e et ees o2 1o e e A e A e eseE e et eeE e e Ao e A ee s e e A e S eE et ee b e b st et et stk se bt ensen et ntnes 3,764,415 | ................. 40,071,357
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0[A&M Capital Opportunities Fund, LP Greenwich . | A&M Capital Opportunities FUNd, LP ..o 10/21/2016.... 3 .844,468
000000 00 0|AMMC CLO 21 UBS WAREHOUSE .| CYM. [UBS SeCUrties LLC.........ovvvirrieriiieieriisisieseiesesssees s 07/10/2017 ... [ vvoveeevnns [ e 40,158,553 | ....ovvvrirernnns 3,250,000
000000 00 O |Arclight Energy Partners FUnd VI, LP.........coouiiriiiiinirnccreseee s MA... | Arclight Energy Partners FUNd VI, LP.........ccooviiiniinenecreseeeecseeseeens 08/04/2015.... 3 | e | s 1,171,196
000000 00 O|Bridge Growth Partners L.P.........c.ccccooeieiiniininncceeseeeeeee New York.. . | Bridge Growth Partners L.P.........ccccovvrnenininireinieeens 07/15/2014.... 3 | s | e 2,951,957 |....
000000 00 0|Bridge Growth Partners L.P.-Accedian HOdINGS...........vvrrerrirnririrerieinercisnisseenies New York.. . | Bridge Growth Partners L.P.-Accedian Holdings 05/19/2017.... 3 revnrerernsnnnerennns | e (55,616) | ...
000000 00 O |Bridge Growth Partners- Aggregator, LLC............. .| New York . | Bridge Growth Partners- Aggregator, LLC...........covriirieineeseeeeieese e 09/29/2017.... | covverereeneen KT [P 7,000,000 | .ooveoreeeeirineieereeeeeene
000000 00 0|Cincy Tech FUnd IV, LLC.......cccovrvirrverniieiniieierinsienininns Cincinnati OH... | Cincy Tech Fund IV, LLC.....c.coovvrviverniireiririnns 03/18/2016.... 1 .236,145
000000 00 O|Cintrifuse Syndicate FUNd I, LLC.........cccoiureriirenieicineireeseeereeeiseseee e CincinNati........cvvvveeeererieerennes OH... | Cintrifuse Syndicate Fund I, LLC.......... 04/29/2013.... 1 ....75,255
000000 00 O |Cintrifuse Syndicate Fund Il, LLC...... Cincinnati OH... | Cintrifuse Syndicate Fund I, LLC. 09/18/2017.... L 3,031 | oo
000000 00 OEnergy Impact FUNA LP..........ccccovuirniinieiiiiiiseicseeseesessie s New York NY.... | Energy Impact FUnNd LP........cccooviviririnineeccsees 05/11/2017.... 120,133
000000 00 O |Greenspring Opportunities VIII LP.... Owings Mills.........ccevrerererirennees MD... | Greenspring Opportunities VI LP...........ccoirirrreeeieneiecseeere e cseeseeeeees 07/14/2017..... | v L 100,929 | oo | e
000000 00 0| Gryphon Partners IV, L.P.........ccccuimiieiiiiiniiieie i San Francisco...........coueuvverinnns CA....| Gryphon Partners [V, L.P........ccccoevuminiineiieiiiesssseissiesienes 12/06/2016.... 3 741,931
000000 00 0[Medley Real D (Annuity) LLC.......c.oviiierereireicireirieeei s eseeseeesnseens New York.. .| Medley Real D (Annuity) LLC........ocveevereeiceneeceeeeeseeeeseeeeseeeeees 03/21/2106.... 3 ....17,850
000000 00 0|NB Secondary Opportunities Fund IIl L.P. New York.. .| NB Secondary Opportunities Fund Il L.P. ..o 08/19/2013.... B | s | e 2,205,000
000000 00 O|NB Strategic Co-Investment Partners Il L.P. ........cc.ccoovrenee New York .| NB Strategic Co Investment Partners Il LP 04/29/2013.... 3 ....28,555
000000 00 O|NB Strategic Co-Investment Partners Ill L.P. ....... . | New York.. .| NB Strategic Co-Investment Partners Il L.P. 01/28/2016.... 3 . .226,703
000000 00 O [OVIP, LPu..ooiiieiiiiriisieiseees st Cincinnati L OVIP, P 0712712017 ... [ v | e 428,750 | oo
000000 00  0[SNOW, Phipps L.P. ...ttt Wilmington.... [ SNOW, PhIPPS L.P. .o 02/06/2007.... 3 ....40,996
000000 00 0|Snow Phipps I, L.P. Wilmington .| Snow Phipps II, L.P. 01/08/2010.... 3 153,394
000000 00 0| Snow Phipps Tl L.P. ..ot Wilmington.... .| SNOW PhIpps 111, LP. o 06/08/2016.... 3 | s | e 1,314,402
000000 00 O|Solamere Capital Fund II, LP ...... . | Boston . | Solamere Capital FUNA 11, LP ........ccoviiiieireseee s 10/15/2013.... 3 122,500
000000 00 O Tritium Partners, LLC.........ccccccorrerrernnnneen. .. | Austin.... . | Tritium Partners, LLC.... 06/26/2015.... 3 .598,715
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SEOCKS = UNGMIIBIEA. . ... .euruiuiieiieii i ieieiis ettt ettt sttt estees st et esees e et eeeeesees et ee8 o2t e e e o8 e e8 e 12828428 o8 8 eE o8 A28 e 28 eE 2 e a8 eE 8o e eE et 42842 e e e e EeeseeeE et antensen et et enses et sntensenssssntas | sesesssassessecs 47,691,263 | ..ccoevennne. 14,043,584
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 0|Park Meadows CO Investors, LLC... Denver. . | Park Meadows CO Investors, LLC 02/28/2017.... ....38,395
000000 00 O|PRCP-Arcadia Partners, LP............ccccooiiiieeieiceieiceeeeee e Seattle . | PRCP-Arcadia Partners, LP. 10/26/2016.... .102,400
000000 00 O|PRCP-Avondale Partners, LP..........ccccoiueiiverereereiieeseisieeieieiens Phoenix . | PRCP-Avondale Partners, LP............cccccovueveieirnnns 09/23/2016.... .166,800
000000 00 O|PRCP-CS Partners Il, LP.........ccccviuermerireerieinsineriesisesseesssesensssses Colorado Springs . |PRCP-CS Partners I1, LP...........cocceeeierrineireieesineeieseseenns 09/15/2017 .. | covverevererees | v 200,000 | ..o
000000 00 O |PRCP-Phoenix Il Partners, LP .........ccocvvuiinririiereieeiinsisesseissneenns Phoenix . | PRCP-Phoenix Il Partners, LP .........ccccoevierneineeniensinnienns 08/03/2017 ... [ .ovvevvreverns | rerrreienriennns 1,947,940 | ..coovvirnnne 14,339,523
000000 00 O|Righetti Ranch, L.P........ccccovvrvmrvmerrnrerncnnne .| San Luis Obispo .| Righetti RANCH, L.P......ooioriiriniisceseeseeeieesesi s 06/26/2015.... .203,193
000000 00 O|TRG Southgate, L.P.....cccoocriiinsrianins ... | Dallas, . | TRG Southgate, L.P. ..o 11/09/2016.... .389,707
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REal ESAtE = UNGFfIIAIE. ... ..iueiuriiiieisiisiieiisiisiies artistsssssseessasesesessssesass s ess s st et ee 8818880881082 8 4881080844ttt en st s entns | sestessssssansanses 2,147,940 | .o 15,240,018
Surplus Debentures - Unaffiliated
309588 AE 1 [Farmers SUrplus NOte 7.20........ccceumiurermiirireiieiseieienisiesesseessiesesssens OMaha.....oviiieeessiens NE.... [ Jeffries & COMPaNY........ccovvveverniiieniiseinninns 04/11/2017.... revrreene s | e 2,848,480 | ..o | e | e 4.362
401378 AA 2|Guardian Life Insurance Company Surplus Note 7.375, New York NY....| Transfer from SCh D........cveirireiereeeece e 01/01/2017 . | o | e 11,334,075 | oo | v | e | eeneeeena 2.005




1'€030

Statement as of September 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 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
401378 AC 8| Guardian Life Insurance Company Surplus Note 4.85............ccccoeoverrrenrencnininreees NEW YOrK....... e . | Transfer from Schedule D 01/01/2017 . | o | e 4,951,750 | oo | v | et enneees | aeeneenens 1.428
53079Q AC 1 |Liberty Mutual Insurance Company Surplus Note 7.875 Boston . | Transfer from Schedule D 01/01/2017.... |. ..10,302,869
575797 AG 3 |Massachusetts Mutual Life Insurance Company Surplus Note 8.875.... Springfield . . | Transfer from Schedule D 01/01/2017.... |. 5,021,027
575767 AL 2 |Massachusetts Mutual Life Insurance Company Surplus Note 4.90...........ccccocovvrennee. Springfield..........ccoovrnrriniiinn . | Transfer from Schedule D 01/01/2017.... |. 4,954,950
592173 AE  8|Metropolitan Life Insurance Company Surplus Note 7.80 New York . | Transfer from Schedule D 01/01/2017.... 5,827,570
638671 AE 7 |Nationwide Mutual Insurance Company Surplus Note 7.875 Columbus. . | Transfer from Schedule D 01/01/2017 ... | v 22,245,806
64952G AF 5 |New York Life Insurance Company Surplus Note 6.75...........cccccocurinininiinniiniinnns New YOrK.......ccvmvvrineicinirieis .| Transfer from Schedule D 01/01/2017 ... | coveevreiiens | v 15,603,248
694475 AA 2 |Pacific Life Insurance Company Surplus Note 9.25... Newport Beach . | Transfer from Schedule D 01/01/2017.... |. ..12,593,897
694606 AA 2 |Pacific Life Insurance Company Surplus Note 7.90... Newport Beach . | Transfer from Schedule D 01/01/2017.... |. ...7,313,880
707567 AC 7 |Penn Mutual Life Insurance Company Surplus Note 7.625 Horsham . | Transfer from Schedule D 01/01/2017 ... [ ovveveeeeies | vveeriieiinnns 17,255,905
743917 AH 9| Prudential Insurance Company Surplus Note 8.30. ... | Newark.. . | Transfer from Schedule D 01/01/2017.... |. 8,303,668
80529E AA 1|Savings Bank Life Insurance Company Surplus Note 6.50. . | Woburn. . | Transfer from Schedule D 01/01/2017.... |. 5,500,000
878091 BC 0|Teachers Insurance and Annuity Association Surplus Note 6.85 New York . | Transfer from Schedule D 01/01/2017... | oo [ o, 7,713,864
2399999. Total - SUrplus DEDENtUIES = UNGIIAIEA. ... ....oveieiiieiee ettt siss ebsetssesses et sss et ess s et ses st es et et eeses et et ensessetns | esebsessssessessetassantessessessnsantessesntss ....138,922 510 .
4499999. SUDOLAl = UNGFIIIBIEA. .....veoieieisii ke 4R f £t fhe bbbt cennn. 192,526,129 | ... ..72,003,419 0 [ XXX.iioene
4899999, TOAIS. .......cvvevereereeeeiessessere ettt es s8R0 8k e84 R AR e R R eeRE £4eEReER LR R LR LR E R LR R LR AR E et LR Rk eeRRne £EeEEeeeRReeEEeLE LR R4 E AR LR LR R LSRR AR RS E LR LR R LR LR | eriennienes 192,526,129 | ..oovvvrerennes 72,003,419 | covovvvvrencrnerinninen0 | v 0 .. XXX.......
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 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Camying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss)on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) |/ Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Ch istics of Fixed Income - Unaffiliated
000000 00 O|NB Private Equity Credit Opportunities Fund LP............ccccoevcrneren. New York.... | NY.. | NB Private Equity Credit Opportunities Fund LP.... | 06/07/2017 |09/11/2017 57,952 0 57,952 | ...cccco... 57,952 (VI I 6,606
000000 00 0] Vida Opportunity Fund, L.P. Austin.......... TX.. | Correction from prior qUarer..........ccccoveerrsrrrrannens 12/05/2016 | 09/30/2017 .(202,710) 0 (202,710) | ........ (202,710) 0 202,710
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated .(144,758) 0 0 0 0 0 0 [ (144,758) | ........ (144,758) 0 0 209,316
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0O|A&M Capital Opportunities Fund, LP ... .| Greenwich... | CT.. | A&M Capital Opportunities Fund, LP ... [ 10/21/2016 | 09/08/2017 245,649 0 245649 | ......... 245,649
000000 00 0| Arclight Energy Partners Fund VI, LP... .| Boston......... MA. | Arclight Energy Partners Fund VI, LP. ... | 08/04/2015 | 09/28/2017 551,721 0 551,721 | ......... 551,721
000000 00 0] Cintrifuse Syndicate Fund I, LLC Cincinnati.... | OH. | Cintrifuse Syndicate Fund I, LLC ... | 04/29/2013 | 09/18/2017 8,950 0 8,950 8,950
000000 00 O|DESRIVILLC New York.... | NY.. | Correction from prior quarter ... [ 12117/2014 | 09/30/2017 34,024 0 34,024 | ... 34,024
000000 00 O|Energy Impact Fund LP. New York.... [ NY.. | Correction from prior quarter.. .| 05/11/2017 | 09/30/2017 | ........... 168,676 {01 [OOSR ISR 168,676 | ......... 168,676
000000 00 O|L-A Satumn Acquisition, L.P. Philadelphia | PA.. | L-A Satum Acquisition, L.P. 01/16/2015 | 07/19/2017 308,425 0 308,425 308,425
000000 00 0 |Medley Credit Opportunity Del Fund, L.P. New York.... |NY.. | Medley Credit Opportunity Delaware Fund, L.P..... | 07/15/2016 |08/30/2017 282,064 0 282,064 282,064
000000 00 0|NB Secondary Opportunities Fund Il L.P. ... ... |New York.... [NY.. | NB Secondary Opportunities Fund Il L.P. . ... | 08/19/2013 | 09/28/2017 . (U1 OO (O 767,031 | ......... 767,031 0] 1,431,303
000000 00 O|NB Strategic Co-Investment Partners Il L.P. . | New York.... [NY.. | NB Strategic Co Investment Partners I LP ... | 04/29/2013 | 09/26/2017 ..308,849 0 308,849 | ......... 308,849 0 927,438
000000 00 0| Snow, Phipps L.P. Wilmington.. | DE.. | Snow, Phipps L.P. .... ... | 02/06/2007 | 08/15/2017 255,447 0 255,447 255,447 0 909,111
000000 00 0| Snow Phipps II, L.P. Wilmington.. | DE.. | Snow Phipps II, L.P. . . 101/08/2010 |08/15/2017 504,743 0 504,743 | ......... 504,743 0 [ 1,574,648
000000 00 0| Solamere Capital Fund Il, LP Boston......... MA. | Solamere Capital Fund II, LP ......c.cccoooomerivevirrinenns 10/15/2013 | 09/14/2017 242,245 0 242,245 | ........ 242,245 0
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Statement as of September 30, 2017 of the 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 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss)on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) / Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
000000 00 0 |Solamere Capital Fund II-A, LP Boston........ MA. | Solamere Capital Fund II-A, LP ........ccccooovvivnnnncne. 12/06/2013 | 09/14/2017 286,253 0 286,253 | ......... 286,253 0
000000 00 0] Vida Longevity Fund, LP Austin.......... TX.. | Correction from prior quarter...........coccoocneineinnes 04/01/2015 |09/30/2017 | ..........(387,600) 0 (387,600) (387,600) 0 387,600
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............cccociiiiiiiiiiiiniiiisiiisissississississsnisssssssssssssnens | aeesnes 3,576,477 0 0 0 0 0 0 3,576,477 |...... 3,576,477 0 0 0 ... 5,582,804
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O | L-A Laramar Urban Neighborhood Fund, L.P........cc.ccccconuiinnnii | Philadelphia | PA.. |L-A Laramar Urban Neighborhood Fund, L.P......... | 10/15/2015 |09/20/2017 49,504 0 ..49,504 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 49,504 0 0 0 0 0 0 ..49,504 0 0 0 0
Surplus Debentures - Unaffiliated
878091 BC 0] Teachers Insurance and Annuity Association Surplus Note 6.85... | New York.... | NY... | Tender Offer [01/01/2017 [ 0813112017 | .......7,049,616 0 T 049,616 | ....7,650,505
2399999. Total - Surplus Debentures - Unaffiliated .7,049,616 0 0 0 0 0 0 .7,049,616 ,650,505 0
4499999, SUDLOIAL - UNGIIIAIEG. ..........coooeveeeeseeeeeseeveceeseeveeeeeeeeeeeseeeeeeeeeeveeseseseeeeseeee e seesseesesssesesesesseesess evesesseeeesessesesssseeseesesseaessessesssssssesssessessssessesesessssesesssssssssessssessessessessssesossenee | eoeeee 10,530,838 0 0 0 0 0 0]....10,530,838 | ...11,131,727 B ....5,792,120
4899999, TOMAIS........evveeeeeeeeeeoeseeeeseeeeeeeeeeeseesseesessesseesesesseesessess s sses s sses e ss e e s essese s s eeeesessseesseseeeeeseeees eetesseseee e e e e s e e s et et s e en st eeess e en st eesesseessessenns | sreiee 10,530,838 0 0 0 0 0 0. 10,530,838 | ...11,131,727 0 ] 600,889 | ......... 600,889 | ...... 5,792,120
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

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

60637B ML 1 |MO HSG DEV REF TXBL C 2.40 06/01/2044..........c.coooovimrireinnireieinsireresissessisssinnns | seoreesinsinns 09/29/2017........ RBC CAPITAL MARKETS ..ottt sssssiesssssessesssssssnsssssssss | nesssssssssssssessssssessessssssssessssssssesessans | sosssessssssssesssssssssnssnsses 19,232,016 ..19,878,053 2,650 [1FE

64972C M6 7 |NYC HSG TXBL REMIC A 3.098 10/01/2046 09/29/2017. JEFFERIES & CO.......... 15,000,000 15,000,000 1FE

677561 JU 7 |OHIO ST HOSP FAC B 3.70 01/01/2043 08/09/2017........ JP MORGAN SECURITIES INC.....coovvrricieiriireiseicrenisienieeees ..4,000,000 ..4,000,000 1FE

914760  8A 4 | UNIV OKLA REF TXBL A 3.566 07/01/2029 07112/2017........ WELLS FARGO BROKERAGE SERVICES. 2,410,000 2,410,000 1FE

914760  8C 0 | UNIV OKLA REF TXBL A 3.766 07/01/2031 07/12/2017. WELLS FARGO BROKERAGE SERVICES. ..3,660,000 ..3,660,000 1FE

914760 8D 8 | UNIV OKLA REF TXBL A 3.866 07/01/2032 07/12/2017........ WELLS FARGO BROKERAGE SERVICES. . 1,800,000 | ..o 1,800,000 e 1FE

914760  8E 6 | UNIV OKLA REF TXBL A 4.029 07/01/2036. 07/12/2017........ WELLS FARGO BROKERAGE SERVICES........ccoiiiiiiismsienisrirersnssnnes | onnesseiessssssssssssesssnssesensssesenssnsssesenens ..1,000,000 | .o 1,000,000 | e 1FE

3199999. Total - Bonds - U.S. Special REVENUE AN SPECIaI ASSESSIMENES. ... ..uiuurrittrsittsersersstesesssessissits | sebesssasssesssssseeees e ee o888 428481 £E8 4868188848848 4084808488888 8080848181808 E 811848 E 810 E e84 E e rb e EieebeeE s b e n bbbt 47,102,016 2,650 | ..o XXX

Bonds - Industrial and Miscell

001406  AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40. 09/27/2017........ STIFEL NICOLAUS.......ooiitiiritieistietisii et 202,340 203,869 | oo 334 | 1FE s
001748  AF 9 | AMMC 2014-14A B2L1 CLO MEZ FLT 07/25/29....... 07/10/2017........ MITSUBISHI ..ot ssseseenes 350,000 350,000 |........ 3AM

001748  AH 5 |AMMC 2014-14A B2L2 CLO MEZ FLT 07/25/29....... 07/10/2017........ MITSUBISHL. ..ottt renes | esbesnss bbbt 334,250 350,000 |........ 1AM

00175L  AE 2 | AMMC 2014-14A X CLO FLT 07/25/2029............. 07/10/2017........ MITSUBISHI 241,000 241,000 |........ 1FE

00175L  AG 7 |AMMC 2014-14A A1LR CLO SSNR FLT 07/25/29... 07/10/2017........ MITSUBISHI O OO OO 7,263,000 | ..o 7,263,000 |........ 1FE

00175L  AJ 1 |AMMC 2014-14A A2LR CLO MEZ FLT 07/25/29. 07/10/2017........ MITSUBISHL. ..ottt | ftesesie bbbttt enies | erbeesenbess st s e rees 1,453,000 | .oooovorrniceieeneeni 1,453,000 | ........ 1FE

00175L AL 6 |AMMC 2014-14A A3LR CLO MEZ FLT 07/25/29 07/10/2017........ MITSUBISHI 581,000 581,000 |........ 1FE

00175L AN 2 | AMMC 2014-14A B1LR CLO MEZ FLT 07/25/29, 07/10/2017........ MITSUBISHI 669,000 669,000 |........ 2AM

00176B  AH 6 |AMMC CLO 2013-13A B2L1 MEZ FLT 07/24/29....... 06/23/2017........ MITSUBISHL. ..ottt | esbsbsss bbb 251,550 258,000 |........ 2AM

00176B  AK 9 |AMMC CLO 2013-13A B2L2 MEZ FLT 07/29........ 06/23/2017........ MITSUBISHI 258,000 258,000 |........ 3AM

001768 AM 5 | AMMC CLO 2013-13A B3LR MEZ FLT 07/29. 06/23/2017........ MITSUBISHI 237,360 258,000 |........ 1AM

00176D  AE 9 |AMMC CLO 2013-13A X FLT 7/24/2029 06/23/2017........ MITSUBISHI ..ottt enes | sereseseees et 133,000 133,000 |........ 1FE

00176D AG 4 |AMMC CLO 2013-13A A1LR SSNR FLT 07/29.... 06/23/2017........ MITSUBISHI ..6,064,000 ..6,064,000 |........ 1FE

00176D  AJ 8 |AMMC CLO 2013-13A A2LR MEZ FLT 07/29 06/23/2017........ MITSUBISHI ..1,225,000 .1,225,000 | ........ 1FE

00176D AL 3 |AMMC CLO 2013-13A A3LR MEZ FLT 07/29 06/23/2017........ MITSUBISHL. ..ottt senes | esbesanss e bt 503,000 503,000 |........ 1FE

00176D AN 9 |AMMC CLO 2013-13A B1LR MEZ FLT 07/29 06/23/2017........ MITSUBISHL. ..ot . 601,000 601,000 |........ 2AM

00182E  BF 5 |ANZ NZ INTL/LDN 3.45 07/17/2027.........ovvvoerirriririirineiesiieriesesseississssiessieninenes C 07/11/2017........ RBC CAPITAL MARKETS.......viuiiiiirriitisiiensiiesiesessessssissssesssssssesssssssssies. | sosmessssisssisessesssesssssssessessssesssenssne | sevesssssssssnesssnsssnesssesssneses 7,983,200 | ..o 8,000,000 |........ 1FE

005055 ~ ZZ 4 | ACCRUENT LLC TL L+475 07/28/2023..........cooevmiiieniiererirerissinseesiserssesesesinsisenens 07/28/2017........ Prvate PIACEMENL........... vt | esbsbse s b s 2,986,917 3,053,256 |........ 3FE

005065 ZZ 3 |ACCRUENT LLC DDTL L+375 07/28/2023......... 08/07/2017........ Private Placement..........ccviiiiiiinccese e 21,206,370 | v 1,218,196 | 3FE

01310T AT 6 |ALBERTSON'S LLC B5 L+300 12/21/2022 08/31/2017........ CS FIRST BOSTON.......cvrreeieiererineirerinines cereererenn 1,950,000 | cooieeen.2,000,000 | e 3FE

01310T AT 6 |ALBERTSON'S LLC B5 L+300 12/21/2022 08/31/2017........ UBS WARBURG.......cooiiiiiiiiiiiii st | costssnsia st | essstssssia s sisseeas 1,950,000 . 3FE

01310T AT 6 |ALBERTSON'S LLC B5 L+300 12/21/2022 09/05/2017. CS FIRST BOSTON . 975,000 ..1,000,000 3FE

01310T AT 6 |ALBERTSON'S LLC B5 L+300 12/21/2022 09/12/2017........ CITIGROUP......ooteitiiite st . 2,865,000 3,000,000 |........ 3FE

01310T AT 6 |ALBERTSON'S LLC B5 L+300 12/21/2022 09/22/2017........ CITIGROUP......ootviiiieiiti ittt | sebssssess e st ns st bsensessrens | siebssssasssessas st essnssanssenes 1,932,500 | ..o 2,000,000 |........ 3FE

01447Y  AA 2 |ALESC 1A A1CDO SSNR FLT 10/15/2033 08/16/2017. BANC OF AMERICA SECURITIES 2,100,952 2,110,184 3,987 |1FE

01448A  AA 3 |ALESC 2A A1 CDO SSNR FLT 01/30/2034 07/25/2017........ BANC OF AMERICA SECURITIES.......coeiiiiirieriieieicisie et ssessessssas | evsesiessssssesssssssssssse s ssssssssssessssessesss | ssessesesssssssesssssesssensessess 16,781,984 | ..oooviivecreis 1TA24473 | oo 72,404 | 1FE. ..o,
01448X  AA 3 |ALESC 6A A1 CDO SSNR FLT 03/23/2035 08/10/2017........ BANC OF AMERICA SECURITIES 545,608 597,313 1,547 |1FE s
01448X  AA 3 |ALESC 6A A1 CDO SSNR FLT 03/23/2035 08/10/2017. GUGGENHEIM CAPITAL MARKET. . 2,736,442 2,986,566 7,736 |1FE

03879B  AC 1 |ARCLO 2016-FL1A B CLO MEZ FLT 09/15/2026...........coorvvrererirmrrersiseiersssiensnienes 09/15/2017........ JP MORGAN SECURITIES INC.....ccoovvrrverrieirieieierssisirenienees 375,000 375,000 | oo 174 | 2AM...oocviinee,
04010L AU 7 | ARES CAPITAL CORP 3.50 02/10/2023. 08/07/2017........ BANC OF AMERICA SECURITIES 17,985,780 18,000,000 |........ 2FE
04539W  AB 7 |ASSABET VALLEY Al 5.50 08/01/2027. 07/24/2017........ SANDLER & O'NEIL PARTNERS.......c.cooitirieinieieniseienie e ..4,250,000 .4,250,000 | ........ 2FE

05586*  AA 9 | GE SPARTANBURG CTL 3.97 07/15/2032 07/15/2017........ Private PIACEMENL...........cvuiiriieieiiei e | eviesnes e 5,640,164 5,640,164 | ....... 1FE

05587  AA 8 |FEDEX GROUND CTL 4.26 03/15/2037. 09/15/2017........ Private PIaCEMENL..........ovuierriieiicieie s ..9,900,000 ..9,900,000 |........ 1FE

059523  AX 8 |BAFC 2007-5 7A1 PT SSNR FLT 07/25/2047.......... 09/26/2017........ CS FIRST BOSTON.....ovvrrieiiereierneienrnines .4,029,269 ..7,748,594 9,515 [1FM

059666 ZZ 3 |BAKEMARKHOLDINGS TL L+525 08/17/2023......... 08/17/2017........ Prvate PIACEMENL........... v | esbessss e 2,377,048 2,450,565 | ........ 3FE

06406Y  AA 0 | BANK OF NY MELLON MTN 3.30 08/23/2029 08/16/2017........ CS FIRST BOSTON.....oucvrriiieieierieierrnies 8,000,000 8,000,000 |........ 1FE

066836  AB 3 | BAPTIST HEALTH 2017 4.342 11/15/2041........... 07/06/2017........ WELLS FARGO BROKERAGE SERVICES.......... 5,145,200 5,000,000 33,771 |1FE
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07384D AB 8 |BELKINC TL B 1L L+475 12/10/2022 . SO 08/09/2017. MORGAN STANLEY ce e | e 15,202,800 | .. 1,500,000 |
07384D AB 8 |BELKINC TL B 1L L+475 12/10/2022 . e 08/11/2017........ MORGAN STANLEY .....ccovvvririiririircinrienns e [ | e 1,202,900 | ... 1,500,000
09256B  AJ 6 |BLACKSTONE HOLDINGS 3.15 10/02/2027........ . . 09/25/2017........ BANC OF AMERICA SECURITIES . s | s | e 3,983,080 | e 4,000,000 |
12544B  AE 3 | CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37....... . 05/23/2017........ GUGGENHEIM CAPITAL MARKET. . eetrtiereneins | et | it bbb ets | Herbenb et bbbttt | etieb et (10)
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37 . 08/26/2017........ CaPItAl INEIESE..........ceoici st | e w2 BT | 125 | ...
12667G  AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35. . . 09/01/2017........ ODEON CAPITAL GROUP LLC......ccovuuiieiiiireiirireiierinsiesinsisessseesiesisesssesesssesens | sesesesesssssessessssssessessessesssessesessssessenes 180,447 . 187,224 | oo 172
136069 VX 6 | CAN IMPERIAL BK BKNT 2.1010/05/2020 . . 09/28/2017........ WELLS FARGO BROKERAGE SERVICES.......... et | e | 9,991,900 | ..o 10,000,000 |........
14040H BN 4 |CAPITAL ONE FINANCIAL 3.75 03/09/2027 . 07/06/2017........ GOLDMAN SACHS........ociiriirieirire et ssssssesssenessins | sesesesesisss st sessesessnes . 8,592,749 . 8,618,000 . 109,520
14855  AB 6 | CLAST 2017-1 A ABS SNR 3.967 07/15/42 07/07/2017........ DEUTSCHE BANK ...ttt ssssssine | ressssasssess st bennss BTN 19,999,948 | ..o 20,000,000 | ..oooveerveierrieineeees 19,835
15673K  AA 7 |CERB 2017-3A A CLO SSNR FLT 10/15/2029........ . 09/13/2017........ WELLS FARGO BROKERAGE SERVICES.......... O T e 13,000,000 ...13,000,000 |........
16282F  AC 5 | CATALINA MARKETING TL B L+350 04/09/2021.... . 08/24/2017........ PrVAtE PIACEMENL. .......couviriecirciii ittt | freesesiebs bbbttt enies | erbtesenb b 1,290,000 1,500,000 | ........
189754  AC 8 |COACH INC 4.12507/15/2027.... e . 07/06/2017........ JEFFERIES & CO....couiiiiiiiriiriieisi et ssse st enessssssssssenes | nevessssssssssessesssssssesssesesssssssssnssssensss | sioesssemsssesssnsssessensssnesssenes 4,107,387 | .o 4,159,000 | ..o 10,008
189754  AC 8 |COACH INC 4.12507/15/2027.... e . 07/06/2017........ MIZUHO SEC USA......ooirieiieeiee ettt | oeesessssssssesssessess s s ssessessessssnsensns | eeseesesssessnssnessessasesessesanes 1,481,385 | oo 1,500,000 | ... 3,609
19624R  AA 4 |COLONY CAP INC 5.00 04/15/2023 . FET TR 09/13/2017........ GOLDMAN SACHS.....cooitiiriiitisiesssieie s ssssssenssensssns | sesessssssss et nsnes . 2,584,375 . 2,500,000 52,083 |2
19624R  AA 4 |COLONY CAP INC 5.00 04/15/2023 . S 09/13/2017........ WELLS FARGO BROKERAGE SERVICES.......... e [ | e 133,200 | 4,000,000 83,333 |2
19624R  AA 4 |COLONY CAP INC 5.00 04/15/2023 . s 09/19/2017........ GOLDMAN SACHS.......oootiiiiiciierieresistiesissi e esse s ssensseneenins | sesesiessess st rinen 5,000,000 . 108,333 |2
19624R  AA 4 |COLONY CAP INC 5.00 04/15/2023 . e 09/21/2017 GOLDMAN SACHS........oomrieiiiiieiiesierisssesssisse et ssss e ssessesais | etessssssssssess st erees 5,000,000 . 111,111 |2
200250 ZZ 4 |COMMAND ALKON TL L+500 08/21/2023 . 09/01/2017........ | Private Placement... . . .3,750,000 3FE
21051A  AA 9 |CLUB 2017-P1 A ABS SSNR 2.42 09/15/2023 AT 09/15/2017........ CITIGROUP......ooiiiieiseie ettt | sesessesssss e st nes 7,000,000 |........ 1FE
22284H AC 7 |COV 2017-1A B CLO MEZ FLT 10/15/2029 O 08/09/2017........ WELLS FARGO BROKERAGE SERVICES.......... O . 5,000,000 . 5,000,000 |........ 1FE
22284H AJ 2 |COV2017-1A C2 CLO MEZ 4.539 10/15/2029............ 08/09/2017........ WELLS FARGO BROKERAGE SERVICES.......... ettt [ e | e 4,998,386 | ....coovvvrerrrircrniiieinnnn5,000,000 | ... 1FE
233046  AE 1 |DNKN 2017-1A A2l ABS SNR 3.629 11/20/47 O 09/14/2017 GUGGENHEIM CAPITAL MARKET ......uviuuiirriirirrimieissiieisessisesssessssesssssens | seneeesisessesssessessssssesssssssesssesssness | somesensssesssnsssesssssssnsiens 18,000,000 | ....cccovvvvrvvieiniirennn... 18,000,000 | ... 2AM
233046  AF 8 | DNKN 2017-1A A2l ABS SNR 4.03 11/20/47........ . 09/14/2017........| GUGGENHEIM CAPITAL MARKET. . ettt | s | e 21,000,000 2AM
245333  ZZ 5 |DECOPAC INC L+4.25 09/26/2024 AR. . 09/29/2017........ Private Placement..........ccviiieiiiiniceee e 3,674,196 | .oooevvririviecininnen 3,750,000 | oo 3FE
25389 AR 7 |DIGITAL REALTY TRUST 3.70 08/15/2027............cccovvenec. 08/02/2017........ CITIGROUP......ooteiiereiee sttt | sessisessess et sees 1,993,920 | ociene..8,000,000 .o 2FE
254700  AQ 2 |DISCOVERY COMMUNICATIONS 2.95 03/20/2023. 09/07/2017........ GOLDMAN SACHS........oouiiiiiiiiiieiiisnsiss s | etebnsiis s 4,993,700 | .ovvvvriereneneinn5,000,000 | .o 2FE
254700 AR 0 | DISCOVERY COMMUNICATIONS 3.95 03/20/2028. 09/07/2017 GOLDMAN SACHS........coomrimiimiinirieriesisstesssissessesiessiessessssssssessessssessessnns | nerestsssssssessessesssesssessssssssssessensss | tooesssesssessssesessessssesssenes 7,971,440 | .ocvvvivciiiciniennnn....8,000,000 | oo 2FE
26884L  AF 6 |EQT CORP 3.90 10/01/2027 . e 09/27/2017........ | CITIGROUP........cootviririiernrircrnicierirnes 112,989,340 2FE
288522  AA 3 |ELLINGTON FINANCIAL 5.25 09/01/2022 08/15/2017........ SANDLER & O'NEIL PARTNERS... e ———— e 40,000,000 ...40,000,000 |........ 1FE
302508 AQ 9 |FMR CORP 7.57 06/15/2029...........cccovvene. 09/21/2017........ KEYBANK CAPITAL MARKET . B TR . 5,063,049 . 3,690,000 1FE....
30292R  AJ 3 |FREMF 2015-K46 B MEZ 3.8184 04/25/2048 . 09/20/2017........ BANC OF AMERICA SECURITIES . et | | e 4,621,563 | .o 4,600,000 | .... . 1FM....
31307# AE 1 |CORPUS CHRISTI (FDL) CTL 5.00 08/17/2017........ . 07/15/2017........ CaPItaliZEA INETESE.......ovuvirririiiie e enes | rtebesie bbb 37,029 37,029 |........ 1FE
31307# AE 1 |CORPUS CHRISTI (FDL) CTL 5.00 08/17/2017........ . 08/15/2017........ Capitalized Interest.. . cee [ 37,184 37,184 |........ 1FE
32052E  AA 7 |FHASI 2006-AR3 1A1 SEQ SSNR FLT 11/25/36 e 08/15/2017........ FIRST TENNESSEE........ccocosviiiriiieerennns 0 [ OO 259,915 . 309,423 |. 386 |1FM
333333 ZZ 8 |ECCRINE SYS CONV 8.00 12/10/2018.......... s 09/08/2017........ Prvate PIACEMENL...........cviiireireieeicie s | essesnss et 700,000 . 700,000 |........ 4Z
357666 ZZ 2 |FRONTLINE TECH L+650 09/15/2023 AR . 09/18/2017........ Private PlaCeMENt.........c.ciuiiiciiiiire i | et . 2,974,009 . 3,135,246 | ........ 3FE
360444 ZZ 9 |FWRHOLDING CORP L+600 08/25/2023............ . 08/21/2017........ Private PIACEMENT...........coiireiisiceree i | esiernss e 1943256 | 2,010,610 3FE
375222  ZZ 2 |GLOBAL FRANCHISE GRP L+575 12/18/2019 AR s 09/15/2017........ Private Placement... ettt | s | e 13,204,855 | ..o 3,237,227 | 3FE
38141G WL 4 | GOLDMAN SACHS GP 3.691 06/05/2028........... 07/06/2017........ GOLDMAN SACHS......coorieiriieieiitiesisissisesise s ssssisssessss s ssssssesssnsss | ssssssessessssssssessssssssessssssssssessessesssens | siosssssssssessassessessnssesssenes 7,000,980 25,837 |1FE
38141G WQ 3 | GOLDMAN SACHS GROUP 3.272 09/29/2025. FEO TN 09/26/2017........ GOLDMAN SACHS........octieriiiciierie it sissssessessssssessseneesins | sesesssessess st essssesess s ssnen e 23,000,000 | ..ovvvrirerrricreiieinns.23,000,000 | ... 1FE
381750  AA 5 |GOCAP 2013-17A A1R CLO SSNR FLT 10/25/30.. . 08/07/2017........ Greensledge Capital Market...... . et [ e SRR 14,000,000 | ....ccoovrvirrercrrernineen.e. 14,000,000 | ... 1FE
38175  AC 1 |GOCAP 2013-17A A2R1 CLO MEZ FLT 10/25/30... . 08/07/2017........ Greensledge Capital Market...... . e | s | s 7,200,000 | ..oovvvvrerrrirerniierinnnennn 7,200,000 | ..o 1FE
38175L  AC 6 | GOCAP 2014-18A BR CLO MEZ FLT 10/25/2029... . C 09/29/2017........ WELLS FARGO BROKERAGE SERVICES.......... et | s BTN 10,000,000 | ..covvvvvrevrrniierineirennnn. 10,000,000 | ... 1FE
401378  AC 8 | GUARDIAN LIFE INS 4.85 01/24/2077.......... . 01/17/2017 CS FIRST BOSTON.....ttuiiiiniiiisisesrsiseissssessssssssesssssssesssssssssssssesssssessessns. | sosesssessssssssessssssssesssssssssssessssssessones . (4,951,750) )| 1FE
44409M  AA 4 |HUDSON PACIFIC 3.95 11/01/2027. . SRR 09/25/2017........| WELLS FARGO BROKERAGE SERVICES.......... 2FE
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 . 01/31/2017 CaPIAZEA INTEIESE. ... vuirrirriic e sinerenes | sebstisersess bbbt entens | sbnssessessss e ens b nssssenss | coesseesennsnssenenssesenssssssenseenss 2098 | vevveres 5%
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45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 02/28/2017. CapItAliZEd INEEESL........ceuriecircreciirieri s ninerenes | cesesier et ees 46,197 | ........ 5%
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 03/31/2017........ CaptaliZEd INETES........ouviiririii e enes | eteb bbb 51,683 |........ 5
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 04/30/2017........ CaPItAliIZEA INEEFESL........ceeveiereiie e ssnesenes | ceseeeeriess et ntenns | sbtssesiesnss st ssenienes | e 2,900 |........ 5%
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 05/31/2017........ CaPIANZEA INEEIESE. ...ttt | cebetbs bbbttt entenns | shtssesbe b st enssnienes | conn 3718 | . 5
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 06/30/2017........ CapitaliZed INTEIESL..........uriuiicirc e nsneenes | et 58,949 | ........ 5%
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 07/31/2017........ Capitalized Interest.. bbb | Shbeb e 58,412 |........ 5%
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 08/31/2017........ CaPIANZEA INTEIESE... ..o vt sssserenss | sesesser bbbt ensnts | Hbeesess s b st 59,242 | ........ 5
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 09/30/2017........ CaPItANIZEA INEEESL........cveeecireiie e eriresenes | cesesereries st ensnns | Setesess e bbbt 112,663 |........ 5%
46620V AA 2 |HENDR 2017-2A A ABS SSNR 3.53 09/15/2072 08/01/2017........ BARCLAYS CAPITAL. ..ottt sssssses | setesessssssssesssessssssesse s ess s sssassenses | eesssssesssessnssessessssssessssanes 9,995,487 | .ovvvvrvrierineiieinen. 10,000,000 | . 1FE
46647P  AJ 5 | JPMORGAN CHASE 3.882 07/24/2038..........cccovumrirerriireieissieeieseiseeeseseseseensnes 07/17/2017........ JP MORGAN SECURITIES INC......cooviiiiiiiiriiiicieeieissiseiesesissesesisesnnssesiens | sesssiesisssssesisisssessesssssesesssssessenss | oossesssessssnsssssessssssessnes 10,000,000 | ..ccovvvvrerrrrereiineirennnn.. 10,000,000 | ... 1FE
48250R  AZ 9 |KKR 12 B2R CLO MEZ 3.421 07/15/2027... 07/20/2017........ MIZUHO SEC USAL...... ittt | esissssssssss bbbt en st enins | sbesesessenssssesssssenssesensses 12,500,000 | ..coovvvvrvrniierineirennn. 12,500,000 | ... 1FE
48274W  AE 7 |KVK2016-1A D CLO MEZ FLT 01/15/2029 01/26/2017........ BANC OF AMERICA SECURITIES.......coeviviiieeieeievecesee e sssessesaesssssssss | evsessesssessesssssssssssesssessessesssssssassesas | sessssesssssssssessesssssssssssesssassessssssssssas
488401  AB 6 | KEMPER 4.35 02/15/2025..........c.oovvreiriereeieierinsiseeiesseesesienisseessssssesesssenesssssssenenns | svenesessenanes 09/19/2017........ CITIGROUP......tiierici ettt sssenins | sesesiessessse s es st ensenns | esssessesssessss s enesensees 10,216,500
521865 AY 1 |LEAR CORP 3.80 09/15/2027.. 08/14/2017........ BANC OF AMERICA SECURITIES........ouiiiiiriiiiiniieiesisiessesisssssessesssssessens | eeesesssisssesssesssssssssessssssessessssssssesses | sssessessessnssessessssssessssnes 7,943,520
523278  ZZ 5 |LECTRUS CORP 8.00 9/29/2017.........oomvierriiiererisriseiserseiseieniesssesessessssiesssssenens 07/01/2017........ CapitaliZed INTEESL..........uriiriiie s | et 3,717
523278  ZZ 5 |LECTRUS CORP 8.00 9/29/2017......c.ccvumeruirmriiireriniiesiseieeissiesinsisssessessssiessesisens 08/01/2017........ CapItAliZEA INTEIES........ et nissrenes | cesesie st ....3,867
523278  ZZ 5 |LECTRUS CORP 8.00 9/29/2017 09/01/2017 Capitalized Interest.. ....3,894
523278  ZZ 5 |LECTRUS CORP 8.00 9/29/2017 . 09/28/2017........ | Capitalized Interest.. ....3,667
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 07/01/2017........ CapItAiZEA INTEIESE. ...t essserenss | seresier s nes 80,646
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 08/01/2017........ CapitaliZed INTEESL..........urieeierrie e | e 84,515
52327@ AA 3 |LECTRUS CORP TL 17% PIK 11/15/2017 09/01/2017........ CapItAliZEA INEEIES.... ... et serenes | ceserie bbbt 85,670
53079Q AC 1 |LIBERTY MUTUAL INS 7.875 10/15/2026 . 01/09/2017 FIRST TENNESSEE..........oiviuiiiiiiiiiieniriieisssie e eess s ssesssesssenssa | soressstssssssss e sssesssessssesssssessesssiens | oessssesssesssesssesessnssenssans (10,302,869) (155,771) | 2FE.....cvvvevrrrcrirns
55279H  AQ 3 | MANUF & TRADERS TRUST CO 3.40 08/17/2027 08/14/2017........ | JP MORGAN SECURITIES INC......cooovuiriireieiiiieeiinriesireiesiesesesissesesisesenses | srisesesssesssssnsssessesiessessssssesssssssssssrens | soesissesessessessessessnsene 6,997,620 .7,000,000 1FE
55280H AL 1 |MCFCL 2014-1A AR CLO SSNR FLT 10/20/2029, 09/26/2017........ WELLS FARGO BROKERAGE SERVICES.........coivmiiiiriieiieieissinsiessiseenes [ oesieeesssissssssessssssssessssssessessssssenses | sosesssssssssessassessesssssossnn 27,637,500 ..27,637,500 |........ 1FE
55280H AN 7 |MCFCL 2014-1A BR CLO MEZ FLT 10/20/2029.... 09/26/2017........ WELLS FARGO BROKERAGE SERVICES..........oceiieririieiereeineierinsineenes [ roveinsiesisisssessessssssesessssesessesssesenene 5,125,000 5,125,000 |........ 1FE
55281F  AA 8 |[MCFCL 2017-3A A CLO SSNR FLT 10/20/2029 08/09/2017........ WELLS FARGO BROKERAGE SERVICES.........cccoiiiiiiieiiicinrinerssinsiernes | consierssissesisisssssesssssesessssssessesss | oessssesesssssssssssssssssnessnes 14,000,000 | ..oooeveniverereieieirereis 14,000,000 |........ 1FE
55281F  AC 4 |MCFCL 2017-3A B CLO MEZ FLT 10/20/2029... 08/09/2017........ WELLS FARGO BROKERAGE SERVICES...........coovriiririieririnrinsineiienes. | coveiiesiesesssississsiessisessesssssessseens 2,750,000 2,750,000 |........ 1FE
55368@ AA 6 |MSILIGHTING TERM LOAN 15% 11/6/2017. 02/28/2017........ | Capitalized Interest.. (4,427) (8,854) 5%
55368@ AA 6 |MSILIGHTING TERM LOAN 15% 11/6/2017. 07/31/2017........ Capitalized Interest.. 44,155 88,310 |........ 5*
55368@ AA 6 |MSILIGHTING TERM LOAN 15% 11/6/2017. 08/31/2017........ CapItaliZEd INTEESL.........eerieeiereiie e nsnerenes | ceseieree et 44,530 89,060 |........ 5%
55368@ AA 6 |MSILIGHTING TERM LOAN 15% 11/6/2017. 09/30/2017........ Capitalized Interest.. bbbt es | Sebeb bbb 43,459 | i 86,919 [ 5*
559079  AK 4 |MAGELLAN HEALTH 4.40 09/22/2024...........ccooomirirerirmeriiriieinssiseriesiesesenississneens 09/15/2017........ JP MORGAN SECURITIES INC.....corviuiiiiiiniirieirianiissiiesisesssesesssesssssessnns | orseessisesssesssesssssssssessssssssesssesssness | somesensssnesssnsssesssssssnsiens 11,977,080 | .oovvvviiriviieiniennnn.. 12,000,000 e 2FE
56501R  AE 6 | MANULIFE FIN CORP 4.061 02/24/2032 08/03/2017........ MORGAN STANLEY ...ttt ssisssens | feeesesssbsses bbbttt enies | erbstesensesssns s sssesenserees 5,089,950 92,501 | 2FE
56501R  AE 6 | MANULIFE FIN CORP 4.061 02/24/2032 09/29/2017........ GOLDMAN SACHS.......ooctiiriiiieieierssissiesss st sssssssssessssssensssssssns | sesessessessssssessssessesssssansssssessssssessnes 5,063,050 5,000,000 | ..ooiereerrerieiinieieieeeen 21,997 | 2FE ..o
56578)  AC 6 |MCLO 2017-10A A1B CLO SSNR FLT 11/15/29.......cocovueirirrinererneneiesiseeseierenns 08/09/2017........ MITSUBISHL. ...t nes | eeesessse s et ss s en e enes | eesseesensessnns s snesens e 4,500,000 | ..o 4,500,000 |........ 1FE
575767 AG 3 |MASS MUTUAL LIFE 8.875 06/01/2039 01/30/2017........ JEFFERIES & CO..ooviiiiiriiisii ettt nssssssenes | aesesssessnss s esssis sttt ensnes (7,851,773) 10e(5,130,000) | oo (77,146) [ 1FE......ccvievrrers
575767 AL 2 | MASS MUTUAL LIFE 4.90 04/01/2077 03/20/2017........ CITIGROUP.....oteiticiei sttt | sesesies st seee (4,954,950) ....(5,000,000) | ........ 1FE
592173  AE 8 |MET LIFE 7.80 11/01/2025.........ooueieiieriiirierireiseineierssicsiesicesesieseesinsena 04/21/2017........ ROBERT W BAIRD CO.....cuutiiiiiiiirerieiiiiresiesisesesise s esse s sssesssssesssns | ressssssssessesssssssssessssisessessessessesenssncs (4,537,750) 1(3,500,000) | ..o (132,708) | 1FE.....coivveriririins
592173 AE 8 |MET LIFE 7.80 11/01/2025.........coocvrieieriiiisirenieisissiensssissesssisssssssenssenes 04/25/2017........ ROBERT W BAIRD CO....oeuuiiiiiiiiiiniseisesssisesesss s sssssessessssssssssssssses | nessessssssssssssssssssessssssssesssssssssssessns (1,289,820) | ...ovvvnvrrrrireireirirnienns (1,000,000) [ cooovvvveerererieereereieesnerenns (38,350) [ 1FE......ccovevrrrriernns
59284M  AC 8 |MEXICO CITY ARPT 3.875 04/30/2028 C 09/13/2017........ JP MORGAN SECURITIES INC......coouieiiiiciiriirierinriesieissieseneesisseesissesenies | eevsssessessssssssessssssessessesssssessessesssens | sonessssssesessnsssessessssssesssenes 9,939,300 | oo 10,000,000 |........ 2FE
600323 ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022 08/23/2017........ Private PIaCeMENt........c.oiiiiiiiciii e | et 556,925 556,925 |........ 3FE
600323  ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022 09/20/2017........ Private PIACEMENL...........cvuiiriieieiiei e | eviesnes e 127,384 127,384 |........ 3FE
61033R  AA 1 |MCMML 2017-1A A CLO SSNR FLT 04/22/2029..........ccccruvmremiirrnirineniirerniireirernnies C 09/22/2017........ BNP PARIBAS........ooouitiiiitirctiiitisesi sttt | esbebesss et bbbttt enins | shettseb s 18,500,000 | ..covvvrveerierieierieis 18,500,000 |........ 1FE
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23, 08/10/2017. Private PIaCEMENt...........coiiiiiciicir s | e 8,709,677 8,709,677 |........ 1FE
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 08/25/2017........ | Private Placement... ...1,625,806 1,625,806 1FE
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 08/31/2017. Private PIaCEMENL.........c.ciuiiiiciii et | et 499,355 499,355 |........ 1FE
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617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 09/01/2017. Private PIACEMENL..........c.iiiriiiiiieie s | s 720,000 720,000 |........ 1FE
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 09/19/2017........ Private PIaCEMENT.........c.iiiiieieicicii e sines | etbesierti bbbt enee | eereb ettt 1,393,548 | ..o 1,393,548 | ........ 1FE
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 09/29/2017........ PrVAtE PIACEMENL. .......couviiieiirceicicie e | eeesessesnss s sen st enis | eesresessessnn e rees 1,277,419 | e 1277419 | ........ 1FE
61744Y  AK 4 | MORGAN STANLEY 3.591 07/22/2028 07/19/2017........ MORGAN STANLEY ...ttt sssniens | esbsbsssssss bbbttt enians | shesisessesises s neesis 10,000,000 ...10,000,000 |........ 1FE
628312 AB 6 |MUTUAL OF OMAHA 6.95 10/15/2040. 09/27/2017........ STIFEL NICOLAUS........oooiiieisiteeierseeie i ssssssessessne | sesesssesisss st ssees 2,682,540 2,000,000 63,322 | 1FE
631707 AJ 5 |NCC 2017-IA A1B CLO SSNR 3.2781 10/15/29, 07/26/2017........ INATIXIS .ot sent | esbebese sttt | sbener bbb 11,000,000 | .ooovenevrriiereeirerenins 11,000,000 |........ 1FE
636180 BN 0 |NATIONAL FUEL GAS 3.95 09/15/2027 09/18/2017........ BANC OF AMERICA SECURITIES.......c.ctiiiiiiietetiretetescieeteeseiesessassssesissenasans | eoissesssasssssesssssssessssssenesesssessssasneneas 3,972,680 | oo 4,000,000 |........
636333  ZZ 2 |NATIONAL IPATL L+550 09/19/2022.........ccovvrerrererinricireieeisseierseiseeesiseesessesenes 09/01/2017........ PrVAte PIACEMENL. ..ot | eeesessesnes bbbt enes | eesresesse s rees 1914418 | oo 1,943,572 |........
64952G  AF 5 |NEW YORKLIFE 6.75 11/15/2039.......cccmiieriiiririiinensieissisesesissesesssenssssesesssisenens 01/05/2017........ GOLDMAN SACHS.......oitiiriiieisierssieiesis s ssesssensnsns | sesessesssss s esss st nsnes (2,190,224) (1,620,000) [ v.oovvvverrirerieireniereereerenns (16,706)
667274  AB 0 | NORTHWELL HEALTHCARE 3.391 11/01/2027.........covvereerirerriireierssiseisinesseienine 09/19/2017........ CITIGROUP......teiieitie ettt | sesesies st eeee 6,000,000 6,000,000 |........
67103H AF 4 |O'REILLY AUTOMOTIVE INC 3.60 09/01/2027......... 08/10/2017........ BANC OF AMERICA SECURITIES........cotiiriririeieinsieiieisieseeisisssessessesessnas | evsesseisssssessssssssssssesssssssesssssesssansesss | ssessessesasssssesssssssssansessess 17,472,000 | oo 17,500,000 |........
67107K AR 7 |OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26....... 09/15/2017........ NATIXIS ..ottt | cebteb bbbttt | ereseeb e 6,000,000 | ..coovvririicineiierinnd 6,000,000 |........
67107K AT 3 |OCP 2014-7A A2BR CLO MEZ 3.29 10/20/2026 09/15/2017........ INATIXIS ..t | enbesare bbb 2,100,000 2,100,000 |........
67575N  AY 9 |OMART 2017-T1 AT1 ABS SSNR 2.4989 09/48...........ccooumrrireriiiiniisniveiissiiesseens 09/08/2017........ CS FIRST BOSTON......outiuiiiiriiiiitinesisieesesiesissssssesssissssssessssssssesssssessessns. | sossssessesssssesssssssessssssassessessssssessesss | oosssssesssssssssssessassnessnes 17,999,991 | oo 18,000,000 |........
67740Q  AG 1 | OHIO NAT FINAN 6.625 05/01/2031 07/28/2017........ STIFEL NICOLAUS........oooiiieiitieeierseee st ssssssessessns | sesesiesisss st ssees 2,525,800 2,000,000 33,493
682680  AS 2 | ONEOK INC 4.00 07/13/2027......cccvvurirrenrirernricierinsiesiesiessssiesesinsens 07/10/2017........ CITIGROUP......ootetitetiti ittt | sebteses e es sttt sienisens | sbeebeessnte s 4,992,250 | ..ooveeiieierneens 5,000,000 |........
686330  AJ 0 |ORIX CORP 3.70 07/18/2027........oovverrerrreiriirierieseiesissiseseessienienes 07/10/2017........ JP MORGAN SECURITIES INC.......orviuiiiiiiniiiieiriisiissiiesisessesesssisssssesienss | oreeessisessesssessssissssesssssssesssesssness | somesnsssesssnsssesssssssnsiens 12,973,090 ...13,000,000 |........
694606  AA 2 | PACIFIC LIFE INSUR DTC 7.90 12/30/2023 01/11/2017........ | ROBERT W BAIRD CO (7,313,880) ....(6,000,000) (22,383)
70437Y  AF 8 | PAYLESS INC A1-EXIT L+800 02/10/2022 08/10/2017........ EXCRANGEA. ..o | e 859,039 859,039 |........
70437Y  AG 6 |PAYLESS INC A2-EXIT L+900 08/10/2022 08/10/2017........ EXCRANGEA. ...ttt | esb e 2,144,752 2,144,752 | ........
704888  ZZ 2 | PDIHOLDINGS TL L+475 08/25/2023.........ccoveeeeiererinriciniisissierssisseesisissisesssis 08/25/2017........ PrVAtE PIACEMENL........couiviieieiiei it | esbeb s 2,995,714 3,057,554 | ........
71424#  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021............... 09/30/2017 CaPtaliZEd INEIESE........ouvirrircerii s | rtebesbe bbb 1,345 | oo 1,345 | ........ 5
71755V AB 5 |PAENERGY TL B 1L L+125 04/04/2018.......... 07/31/2017........ | Private Placement... ...1,946,559 2,150,894 | ........ 5FE
74041P  AB 6 |PRETSL 8A A2 CDO SSNR FLT 01/03/2033........cimriririmrrerrieerenieisesssesssessesensnes 08/02/2017........ CS FIRST BOSTON.....ovvrrviiereierneienrnines 2,283,283 2,491,987 5,014 [1AM
74041W  AB 1 |PRETSL 11A A2 CDO MEZ FLT 09/24/33 08/18/2017........ BANC OF AMERICA SECURITIES........ccoeuieiieeeieieineieeieiseeseeeseesssesseiseesssas | oeesreseessssssessessssssssesssssssessssssensssssenns 152,150 179,000 | oerveeeeererieeeierereeeerieeiren 605 | 1AM....covviercnnens
74042M  AA 4 |PRETSL 22A A1 CDO SSNR FLT 09/22/2036......... 09/07/2017........ CS FIRST BOSTON.......couiiiiiiiiiiciiesi it sisssssniins | sersssssssiss s ssssssissssessss | soessiesissssss s 6,953,062
74043A  AC 5 |PRETSL 23A AFP CDO SSNR FLT 12/22/36............ 08/03/2017 GUGGENHEIM CAPITAL MARKET. . ..9,643,104
74052B  AA 5 | PREMIER HEALTH 2.911 11/15/2026.. 09/28/2017........| RAYMOND JAMES & ASSOCIATES. s 4,789,800
741503  BC 9 | PRICELINE GROUP 3.55 03/15/2028 . 08/10/2017........ WELLS FARGO BROKERAGE SERVICES.......... 12,989,340
74368C  AJ 3 |PROTECTIVE LIFE GLOBAL 2.161 09/25/2020....... 09/20/2017........ DEUTSCHE BANK ...ttt essesisnene | essessssssssesssssessessssssensessssssensessessne | ssesssesssssssssesssssessessnssnce 13,000,000
744320 AW 2 | PRUDENTIAL FINANCIAL INC 4.50 09/15/2047................ 09/12/2017........ MORGAN STANLEY ...ttt ssisssisssssssiess | sortisnsis it sssens | cossnesensiass s sssessssees 10,000,000
74432Q  AK 1 |PRUDENTIAL FIN MTN D 5.90 03/17/2036 08/10/2017........ CANTOR FITZGERALD & CO.....couuiirriiiinriiriiiiisiieseisisssesessessssesssessssenias | eneisssssesssesssesssssssssssssesssesssesssness | sotsssmsssesssnsssesssssssnsiens 12,378,700
75574T  AA 2 |RCMT 2017-FL1 A CLO SSNR FLT 05/25/2034......... 08/02/2017........ JP MORGAN SECURITIES INC......cooiimiiiiiiriiiieiesireresisesesesissesesisessesienens | cesesiessssissesississssssessessessessssssessesss | oesetesessssssssnsssesssssnessnes 16,899,486
78411E  AC 2 |SPECIALTYCARE INC TL 1L L+425 09/05/2023...... 09/06/2017........ Private PIaCEMENT. ..ot sines | etbesierte bbbttt e | etrebne e 1,828,288
80282K AN 6 | SANTANDER HOLDINGS 4.40 07/13/2027 ... 07/10/2017........ BARCLAY'S CAPITAL. ..ottt eesessse st ssessssesenss | resssesssssesssesssssessessssssessessssssesssessessans | ssesssessesssssessnssensessnssnce 16,968,720
83405  AA 8 | SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026 09/15/2017........ GOLDMAN SACHS......coovitiiriiicisieresiseiesisisessss e essssssssssssssssns | aosessessessssesss st sssssensesss | oessssssessnssssseesessasssessnes 19,999,150 .
85917W  AA 0 | STERLING BANCORP 7.00 04/15/2026............coovrreriierineieriniieneerieissieiesesseeneens 08/04/2017........ SANDLER & O'NEIL PARTNERS... s | e 2,601,800 . 2,500,000 57,847 | 2FE....civvivis
866100 ZZ 6 | SUMMIT COMPANIES L+625 08/31/2022 08/30/2017........ PrVALE PIACEMENL. .......couiiriecircii ittt | freesesisb bbbttt enies | erbtesenies st 4,355,556 | ...oooveieiiciind 4,355,556 |........ 2FE
87238Q AE 3 |TCP CAPITAL CORP 4.125 08/11/2022 08/04/2017........ BANC OF AMERICA SECURITIES........coiiiiecietetiectetesceeete st sssae s senesas | eoissesesasessssesssssssesessssesesesesessssasssnnns 22,931,230 | oovrrcees 23,000,000 |........ 2FE
87240P  AA 9 |TCPW 2017-1A A1 CLO SSNR FLT 08/20/2029......... 08/01/2017........ INATIXIS .ot | esbe bbb bbbt b st enine | shenerer et 23,000,000 ...23,000,000 |........ 1FE
87240P  AC 5 | TCPW 2017-1A A2 CLO MEZ FLT 08/20/2029.........coceererreririirnerneierinsieeinessisesenens 08/01/2017........ INATIXIS oot | Httsess bbbt bbb nis | eebet et 1,500,000 1,500,000 {........ 1FE
87422V AC 2 | TALEN ENERGY SUPPLY 6.50 09/15/2024......... 08/04/2017........ EXCRANGEA. ...ttt | esb e 2,100,000 . 3,000,000 |........ 4FE
89214P  BD 0 | TOWNBANK PORTS VA 4.50 07/30/2027 07/12/2017........ SANDLER & O'NEIL PARTNERS... s | s 25,000,000 | .oooverrererieicriceeeines 25,000,000 |........ 2FE
89289U AQ 1 |TRAL 2013-1A AR CLO SSNR FLT 07/20/2029....... 07/19/2017 JEFFERIES & CO..vviiirriisiie sttt sssssssssenss | aosesssesssssssssessssssssesssssssnssessessasssessonss | tosssssessssssssosssessassnessnes 13,000,000
89656F AC 0 |TRL 2013-1A A ABS SSNR 3.898 07/15/2043 09/25/2017........| BANC OF AMERICA SECURITIES. 14,343,462
89690E AG 2 | TRMF 2017-1A A2 ABS SNR 3.736 08/15/2047... 07/21/2017 CS FIRST BOSTON......ouiuriuiriiiiiscissieisssssesessssssssssesssssssse s st sssssssessns | stssssessessssssessessssssessessssssssessessesssens | siossesssssssessnsssessessnssasssenes 9,999,536 .
90187B  AA 9 | TWO HARBORS 6.25 01/15/2022. 09/15/2017........ STIFEL NICOLAUS.......ooieieieeecieieeisereeieie i ssssesensessns. | sesesssessessssssesssssssss s ssssesessnes 5,857,500 5,500,000 61,111 |22
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903329 AA 8 |USCAP 1A A1 CDO SSNR FLT 05/01/2034............ 07/05/2017........ SANDLER & O'NEIL PARTNERS........ooouiiiirieeineieiissierissiesiesessssssseesissises | sevsesessessessssssessssssesssssessessessessnsssens | somesssssnsesessnsssessessssssessseres 5,679,497 | oo 6,336,956 | ...corriiiiierc e 21,736 | 1FE s
903329  AC 4 |USCAP 1A A2 CDO MEZ FLT 05/01/2034.... 09/08/2017........ GUGGENHEIM CAPITAL MARKET. 3,690,000 | coovvrrrereriieeeieeris 4,000,000 | .oocvorerrierieeneneiees 10,223 | 1FE..coiviiiirnriiirs
90342B  AA 1 |USCAP 3A A1 CDO SSNR FLT 12/01/2035.. 07/05/2017. SANDLER & O'NEIL PARTNERS........ccocotvmiiirirererisreerie e 3,322,951 3,733,653 | .... 6,802 | 1FE
90390K  AA 2 |USCAP 2A A1 CDO SSNR FLT 08/01/2034.. 07/05/2017........ SANDLER & O'NEIL PARTNERS.........cooiiiiiiiiriereriseeerie e 2,923,063 BATT,242 | oo 10,685 | 1FE......coovvvinrirernns
921814  AA 7 | VANDERBILT UMC 2017 4.172 07/01/2037. 07/12/2017........ BANC OF AMERICA SECURITIES. 3,500,000 3,500,000 |...... 1FE
92331D  AG 3 |VENTR 2017-28AA BF CLO MEZ 3.923 10/29........ 07/07/2017. JEFFERIES & CO.... ..9,000,000 ..9,000,000 |...... 1FE
92343V EA 8 |VERIZON COMM INC 4.50 08/10/2033.......ccvvurermririrrireisssiessssssessssessssssssessssesenens 08/01/2017........ MORGAN STANLEY .....co.ovvvrirririririreirinirenns 12,963,340 13,000,000 |...... 2FE
92557G  AS 7 |VIBR 2013-2A A2BR CLO MEZ 3.2 07/24/2024........ 07/13/2017........ MORGAN STANLEY 6,000,000 6,000,000 |...... 1FE
928563  AC 9 | VMWARE INC 3.90 08/21/2027..........cccovvvvrrerrrinrinniienes 08/16/2017........ JP MORGAN SECURITIES INC.....couuiiuiriveiriiiieiieiesiissseesssssseesssssssnies | stvsssessessssssssesssssesssssssssssessessssssens | somsssssssssesssssessessnssesssenes 7,973,120 | oo 8,000,000 |...... 2FE
936444  ZZ 4 |VISUAL EDGE TECHNOLOGY L+575 08/31/2023.... 08/31/2017........ Private PIACEMENL...........couiiriieiece s | esiesnss e 2,642,838 2,708,333 |...... 3FE
936666 ZZ 2 |VISUAL EDGE TECH DD L+575 08/31/2023 AR......coovvuiereriiiieinrierisnirerssiseeseerenenes 09/29/2017........ Private Placement. 412,500 416,667 | ...... 3FE
96038# AA 8 |WESTIN ST LOUIS CTL 4.453 07/15/2047 08/10/2017........ Private Placement. e | esb e | st 10,041,285 | ..o 10,041,285 |...... 1FE
97063Q  AA 0 |WESTF 2017-A A ABS SSNR 4.69 08/15/2042.... 07/28/2017........ BANC OF AMERICA SECURITIES........covuriieriieiiresirseisssessessssesssssssssssssssens | cosesssssssssssssssesssssssssssssssssssessssesssns | oesssessssssssssssssssessssesssssons 9,991,487 | oo 10,000,000 |...... 1FE
981811 AF 9 | WORTHINGTON INDUSTRIES 4.30 08/01/2032 07/25/2017........ JP MORGAN SECURITIES INC......cocvviiinriniiriinniisnssssssnsnisesssniesssssesensssssennns | snsseesenssssssssnsssrssssssssesssssssssssssessssnens | onsssesenssesssnsessssensnnsse0,998,070 | oo 7,000,000 | ... 2FE
3899999. Total - BONAS - INAUSHIAl @NA MISCEIBMEOUS.........cvuiveisieieititiis ettt ess st se oekees et e e e £ E e £EE 888080 E 0 E L8081 o080 E 8 S8 Ef S E 80 E LRt b e Eiebeee s bbbttt ,011,027,374 ,025,397,732 | oo 1,097,313 | .o XXX
8399997, TOtAl = BONGS = PAIt 3. ..ttt ettt r st f 8 feE 8 eEE R e E e oeE8EEEoEE L E oL LS8 oEE£EE R EHEE L E4LE R b HEE R E LR Ef£EE £ E L b £EE L E LR EEE L E LR EE 4L R L E LA E L E L E LR E e E R R eE bR er b EierbeEenEenE ettt | enbereene e 1,058,129,390 | oo 1,073,145,784 | ..o 1,099,963 |.....c...... XXX
8399999, TOHAI - BONMGAS. ...tttk ee ook eEEe0E e E e eHE e E R h R E e EE RS LSRR LRt E b Hiesh e st bttt | enssbenns et eniees 1,058,129,390 | oo 1,073,145,784 | ..o 1,099,963 |............ 20,0, S
Preferred Stocks - Industrial and Mi:
088555  ZC 4 | BIDTELLECT SERIES B-1....ccoiveiiiiireiiisriesieisessiesisiessessssssssesesssssesssssssssnsens. | osssssnsenenns 08/25/2017........ Private PIACEMENL........c.ueviiireieisiees et enssnses | ceressssssssessesssssessessnsso 45,925.000 173,478
088577  ZZ 7 |BEXION PHARMACEUTICALS A-1... 03/06/2017........ Private Placement. 23,198.670 [ ..oovvrrerierrierieiieseeeiseeeienii
088577  ZZ 7 |BEXION PHARMACEUTICALS A-1... 07/21/2017........ Private Placement. 10,200.000 140,000
10924B  AA 5 | BRIGHTHOUSE A B.50..........cuuiiniiiirirriieiesineiiesiesesesisisessesseeninenes 08/23/2017........ JEFFERIES & CO....ouiiuiiiiiriiiiiiiesi st ssi st esssssssssseses | nevesssssssssessesssesssessssesssssssssnssssensss | sooesssessssesssssssessensssnesssenes 4,260,000
173333  ZZ 1 |LOSANT loT INC SERIES A 08/02/2017........ Private Placement. ...1,070,173.000 700,000
61775@ 12 9 [MORPHICK INC SERIES A 8.00%......cvurereresisersriisrssssseesersssesnssnssssanesees 01/01/2017........ Private Placement........cooviirniinissiesnsssnisssseensssssisssssesnnssssssessssns | eonsrnssnsrssnssessensseenn s 25 000,000,000 | oo
8499999. Total - Preferred Stocks - INAUSHIAl ANA MISCEIANEOUS........ ...ttt tes sttt oersssess s ses e es et oeE e eEE R E e 0S8 e E RS L8 08880 E R E £ R E 8R0S EE e R R et Eieebeee s b b ettt . 5,273,478 XXX
8999997, TOtal - PrEFEITEA STOCKS = PAI 3..........oo ettt ettt ettt sstessessebesesssessesstastes | fessessetassessesssesesessessessssassesseeessesessessetasseesesseeseseesessebessesesseeseeeseetesseesesseseeses et aeteesessee et essessebesaetesses et aesentessessnsesse | ehessesssssssessessesastassessessessssassessnsansessass | tesstsssessessessnssssassessessnsnes 5,273,478 XXX
8999999, TOaI - PrefErTBA SIOCKS. ... ..urvesieuirsirssirtatestieesssssess e es e stttk h e oe04eEE R E k8 E L E 08 R E L E LR E 0L EE L E o E 0L L E LR E £ E L E LA E L0 E R EE b SHEE L bbbttt 5,273,478 XXX
Common Stocks - Industrial and Mi
08888Z 13 6 |BIDTELLECT $.01 6/26/2027 08/25/2017........ Private PIACEMENL. ... 36,600.000 . 137,887 XXX | A
267475 10 1 |DYCOM INDUSTRIES INC.......ccccoevvvirerrrininnes 08/30/2017........ STIFEL NICOLAUS.......ooiiieiieiireireeieei et 10,000.000 | cvooveeereierirerereeeniens 754,440 XX | L
29278N 10 3 |ENERGY TRANSFER PARTNERS LP 07/12/2017........ ISI GROUP. 75,000.000 | oo 1,514,993 xXx ] L
29278N 10 3 |ENERGY TRANSFER PARTNERS LP 08/08/2017. ISI GROUP. 50,000.000 . 969,340 XXX | |
29278N 10 3 |ENERGY TRANSFER PARTNERS LP 08/16/2017........ STIFEL NICOLAUS.......ovieiiriiirtietissi et 80,000.000 | ..oovvnverreriererinrieriens 1,461,584 XX | L
29278N 10 3 |ENERGY TRANSFER PARTNERS LP 08/18/2017........ ISIGROUP........oiiiiiiieiiiii e 65,000.000 ..1,193,361 XXX | L
29278N 10 3 |ENERGY TRANSFER PARTNERS LP 08/21/2017. ISI GROUP. 18,550.000 .334,980 XX | L
704999  ZZ 7 |PAYLESS HOLDINGS LLC......ovviiiiiiiiisiisiieri e 08/10/2017........ Exchanged.........ccocvivereeniicinnnnenns 97,617.000 2,342,808 xXx ] A
829226 10 9 | SINCLAIR BROADCAST GROUP A... 09/21/2017........ CORNERSTONE MACRO... 10,000.000 284,743 XX | L
829226 10 9 | SINCLAIR BROADCAST GROUP A... 09/22/2017. CORNERSTONE MACRO 10,000.000 .291,697 xXx ] L
829226 10 9 | SINCLAIR BROADCAST GROUP A... 09/25/2017........ CORNERSTONE MACRO.......coviiiirrinisiesissesssiessssiessessssiensssenes 10,000.000 .294,091 XXX | L
829226 10 9 | SINCLAIR BROADCAST GROUP A.......covviieimiieririrernniseesisereisenienes 09/27/2017........ ISIGROUP......coouiiiiitieii e 28,750.000 856,612 XXX | L
896047 50 3 |TRIBUNE MEDIA CO - A....ooomiiiiiiseicierissessess s 09/21/2017........ CORNERSTONE MACRO.......ctviiiirririsiesieiseisierissieesessssiessssenes 36,006.000 | c.ooovvverirrireiieireiinnii 1,452,777 xXx ] L
896047 50 3 |TRIBUNE MEDIA CO - A. ..o 09/22/2017........ CORNERSTONE MACRO........couiiirriiirinie e sesseessesnenes 15,000.000 | cooovvevrreieieieieeieian 606,230 XXX | L
896047 50 3 |TRIBUNE MEDIA CO - A. ..o 09/27/2017........ ISI GROUP.....ccoott s 30,547.000 ..1,240,175 XXX L
9099999. Total - CommOon StOCkS - INAUSETIAl BNA MISCEIIANEOUS...............co.eveiviiiieeiieieiiieiieie et tieiies ettessesesasseseess e s sseseesssssessssessesse s s ssssessessebssessebessesessessebses e e ssessesses st es e s e et eeses e b s s essebs s se s et ensebee s et essensessebensessess  ebsebssssssessessesassessesssssssessensessnsnsessesses 13,735,717 XXX e () XXX oo
Common Stocks - Parent, and Affiliates
| 36352@ 10 6 |GALIC BROTHERS INC...oo.rooro N [ 08/31/2017...... | CAPHal CONMOULION ... | e 646,000 X K
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Statement as of September 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)
9199999. Total - Common Stocks - Parent, SUDSIAIANES ANG AFfIIALES..............cc.ccoiicieriieeceeiiceeiis ettt ettt ettt ettt ettt te et s ae b et seetesessetebesecsesessesetesssseeesaeseeetessssesesnseaesessesetassssesessesetessseeessssesetesassesensesesesesassesans | eatsesssssesessssssesssesesasassstesnsesesasansesans 646,000 XXX
9799997, TOtal - COMMON SLOCKS = PA 3...........ovieiieiveiiiteieietcte ettt ettt sasssess et ets sstessesssssssessessesessessessessessesessessessessssessessebesessebese et eesesse s s s e s essessessesensesse s e e et s ses e b s st ess e s e s et essebesesesessessessssansessess | ebsesssssssesssssesssessesssssnssssassesnsansessessns | srevessesossessessssssssessessess 14,381,717 XXX
9799999, TOAl - COMMON SHOCKS......cvuueeerireeisreeeseisstesesssessses e erssms e ess e ees s es e eef s e eeEser e oeEeeesoeEseEeEEsEE 08 E e EEE oL o E R EEeEE£Ef SR oEE o EEEE e E £ EE L E 80 E S0 E R E £ PR f £ E e E oL E e o0 b e R E et et fieseteren b et e ettt ensnnsents | enisnesenssnessnteer et ensnes 14,381,717 XXX
9899999.  Total - Preferred NG COMIMON SEOCKS. ... ...cv.iuiiiieeieietesieitetet et stsseets et eeeteseessesseesessssassessesass fastessesssssssassessessssassessessessesassessesssssssassessesasssssessessesassassessessssessessessesansessessessesassessesasssssessessesassessessessesessassessnsansessess | absetssssessessesssassessessnsassassessssansessessns | soessessessssonsessessesnsansassss 19,655,195 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS............iuiiuiiiiiieiieiiitissiesissi et esis i esies | oebesesasesessssssee s ees e e s s eeE et e e ee s R 1o E e h s eef o8 E s8R ee R s R b s e bbbt eabenbene | Hintbtesens st et e s b en s entensnnsents | enistinssssssenssneensenrenes 1,077,784,585 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:...
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Statement as of September 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
F Other- Bond NAIC
0 Than- Total Interest / Designatio
r Unrealized Current | Temporary Foreign Foreign Stock Stated nor
ei Number of Prior Year Valuation Year's Impairment | Total Change | Exchange | Book/Adjusted | Exchange | Realized | Total Gain | Dividends | Contractual | Market
g| Disposal Shares of Book/Adjusted Increase | (Amortization| Recognize | inB.JA.C.V. | Changein | Carrying Value at| Gain (Loss) | Gain (Loss)| (Loss)on | Received Maturity Indicator
CUSIP Identification Description n Date Name of Purchaser Stock Consideration | Par Value | Actual Cost | Carrying Value | (Decrease) | )/ Accretion d (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal| Disposal | During Year Date (a)
Bonds - U.S. Government
312931 A6 5 |FGLMC A84529 PT 4.50 02/01/2039..........ccooevrveernnes .. 1 09/15/2017. | MBS Paydown............ccocvwvumveeereerenns | coveees TA28 | . 7428 | ..., 7527 | oo 7,503 | oo [ v (98) s (98) 7,428 02/01/2039. | 1...............
31371K LU 3 |FNCL 254239 PT 6.50 3/01/2032... .| 09/25/2017. | MBS Paydown............cooueervnniireriniis | eviie (55) 507 03/01/2032.
31388T QZ 9 |FNCL 614372 PT 7.0 1/01/2032 .. 109/25/2017. | MBS Paydown............ccccowvmmeveenniranns [ covens ) 01/01/2032.
31416K WP 9 |FNCL AA2453 PT 4.50 02/01/2039..........coovvvrmrvrinnnes .. 109/25/2017. | MBS Paydown............ccocveeerevemmeennnns [ ceiveneivnnniivnnnns [ evvveeneen 1,283 [ 11,263 | 1,270 | 1,269 | ) 02/01/2039.
36296 FT 7 |GN 692378 PT 4.50 02/15/2039 .1 09/15/2017. | MBS Paydown..........cccovervevemmrnvrernnins | rviiees ) 02/15/2039.
36296T DP 5 |GNSF 700410 PT 5.00 03/15/2039.. .. 1 09/15/2017. | MBS Paydown............ccccoermrveeremerirenns | covrenes ) 03/15/2039.
383739 N8 8 |GNR 2001-17 PG PAC 6.50 4/20/31.... .| 09/20/2017. | MBS Paydown...........ccccueevvienniicrrenes | coriennineireninene [ evveeeeeec, 939 | 4,939 | 05,153 | 5,057 | ) 04/20/2031.
38373W 5C 8 |GNR 2002-33 PG PAC 6.50 5/20/32.... .. 109/20/2017. | MBS Paydown............ccccowvumevemmniianns | covns ) 05/20/2032.
478045 AA 5 |TVA JOHN SEVIER COMB 4.626 01/15/2042 .. | 07/15/2017. | Sinking Fund Redemption 01/15/2042.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27.... .. | 08/27/2017. | Sinking Fund Redemption.. 02/27/2027.
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030. .. | 09/15/2017. | Sinking Fund Redemption..............ccc. | v [ o 114,286 114,286 114,286 114,286 12/15/2030.
83190A AB 9 | SBA POOL 523402 6.54 PT 01/20/2035...........cccccoevuvene .. [ 09/15/2017. | MBS Paydown.........c..ouevvemmrvemmnrereens | ceveens 30,850 | ... 30,850 |......... 34,306 ..33,591 01/20/2035.
841215 AA 4 |SOUTHAVEN CMBD CYL TVA 3.846 08/15/2033........ .. | 08/15/2017. | Sinking Fund Redemption...........ccccce. | oo [ o, 188,375 | ........ 188,375 | ....... 188,375 188,375 08/15/2033.
0599999. Total - BONAS - U.S. GOVEINMENL...........iieiieiiee e et | coisid 480,439 | ...... 480,439 | ....... 485931 | ............. 484,398 | ............. 0 XXX
Bonds - U.S. States, Territories and Pc
452152  GR 6 |ILLINOIS BABS 6.20 7/01/2021..........ccocoouvreviriiraninenas | .. ‘ 07/01/2017. | Sinking Fund Redemption.............ccccc. | covsrvcvsniiivaniins | o 2,400,000 | ..... 2,400,000 | ....2,421,550 | .......... 2,412,069 | ..o | o (12,089) | ...ocvveacnis | v (12,069) | ..o | o 2,400,000 | ..o | | s 0. 147,663 | 07/01/2021.
1799999. Total - Bonds - U.S. States, TErrHories & POSSESSIONS. .. ...uuuiuuiriiriiiiiiriniiitins arieisiteessssssseessssrsssssssserssssses s sssnssssssssssssenssssssesensssnsns | seees 2,400,000 | ..... 2,400,000 | ....2,421,550 | .......... 2,412,069 | ..o 0 [ (12,069) | ..oovvvnnen 0 [ (12,069) [ ..vvvverreane 0 [ o 2,400,000 |...ccccoornned (U] I (U 0 .. 147,663 XXX
Bonds - U.S. Special R and Special A t
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043. .. 1 09/01/2017. | MBS Paydown............cccco..... 174,370 174,370 | ....... 174,370 174,370 174370 07/01/2043.
100873 AE 8 |BOSTON MA HSG 5.2101/01/2018.... .. | 07/01/2017. | Sinking Fund Redemption...........cc.ccc. | coverviiinriianes ..305,000 ..305,000 305,000 305,000 ..305,000 01/01/2018.
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042.. .. 109/01/2017. | MBS Paydown...........cccc...... 163,986 163,986 | ....... 163,986 163,986 02/01/2042.
130333 CB 1 [CAHSG FIN AGY B 2.90 02/01/2042 .1 09/01/2017. [ MBS Paydown..........ccrvvrvrvnrermrinerinnns [ ovrrveirernsisnirens | e 161,043 | ........ 161,043 | ....... 160,640 160,701 02/01/2042.
196479 XM 6 |COHSG &FIN A TXB 3.193 11/01/2027 .. | 08/01/2017. | Partial Call...........coovvverevenniiieniinns [ o [ i 45,000 | ......... 45,000 | ......... 45,000 ..45,000 11/01/2027.
25477P  NF 8 |DC HSG FIN AGY A REF 3.875 06/15/2045. .| 09/15/2017. | MBS Paydown...........cccovvvmrieniieriinis | oo [ e 41,509 | ......... 41,500 | ......... 41,509 .41,509 06/15/2045.
296122 UT 9 |ESCAMBIA CNTY FL SFM A 2.85 11/01/2038.... .| 09/01/2017. | MBS Paydown...........c.covvvnriemirnnirnnes | eniienes 288,000 |........ 288,000 | ....... 288,000 288,000 11/01/2038.
312903 MA 2 |FHR119H7PAC 7.5 1/15/2021.......cccoovorvrerrrinnenne .. 1 09/15/2017. | MBS Paydown............ccccveverevereneeirenns | covieees 01/15/2021.
312909 3W 2 |FHR 1250-J PAC17.00 5/15/2022... .1 09/15/2017. | MBS Paydown..........cccovervevemrrneererinnins | rvrines 05/15/2022.
312915 QG 9 |FHR 14911 PAC 7.50 4/15/2023 .. 1 09/15/2017. | MBS Paydown............ccocewvmmveeerveirenns | covienes 04/15/2023.
313398 P7 8 |FHR 2334 TD PAC 6.5 7/15/2031.... .| 09/15/2017. | MBS Paydown.............coeueevinniireriraiis | eviiene 07/15/2031.
313399 PS 0 |FHR2347 VP PAC 6.5 3/15/2020.... .. 1 09/15/2017. | MBS Paydown............ccccowvumuvenniranns [ covens 03/15/2020.
31339D 2V 9 |FHR 2418 MB SEQ 6.0 2/15/2022.............covcvveerrris .. 109/15/2017. | MBS Paydown............ccocverereverereverenns | covireees 02/15/2022.
31339D QZ 4 [FHR 2416 PG PAC 6.0 2/15/2022 .1 09/15/2017. | MBS Paydown..........cccovvrevemmrnererinnis | rvieeens 02/15/2022.
3133T3 BU 1 |FHR 1644 K PAC 6.75 12/15/2023 .. 1 09/15/2017. | MBS Paydown............ccccowvumeverereerenns | covenes 12/15/2023.
3133TB 4G 2 |FHR 1991 PG PAC 6.0 9/15/2027... .| 09/15/2017. | MBS Paydown...........ccovvemrvneiirerirnies | evives 09/15/2027.
3133TC HE 1 |FHR 2018 PG PAC 6.35 1/15/2028.. .. [ 09/15/2017. | MBS Paydown............ccccoevumviinnnieianns | covins 01/15/2028.
3133TD  3A 2 |FHR 2037 HB SEQ 9.0 3/15/2028 .. 109/15/2017. | MBS Paydown............ccocvuvereveremererenns | covreees 03/15/2028.
3133TH S8 1 |FHR 2118 PE PAC 6.50 1/15/2029.. .. | 09/15/2017. | MBS Paydown 01/15/2029.
3133TS F2 4 |FHR 2303 CK SCH 6.0 4/15/2031 .. 1 09/15/2017. | MBS Paydown............ccccveereveemeeirenns | covenes 04/15/2031.
3133TU  S7 4 |FHR 2357 QH PAC 6.50 9/15/2031.........ccoovverrvririnans .1 09/15/2017. | MBS Paydown..........cccovervivevrneererinnins | v 09/15/2031. [1...ovvrirne.
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Statement as of September 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
11 12 13 14 15
Current
Year's
F Other- Bond NAIC
0 Than- Total Interest / Designatio
r Unrealized Current | Temporary Foreign Foreign Stock Stated nor
ei Number of Prior Year Valuation Year's Impairment | Total Change | Exchange | Book/Adjusted | Exchange | Realized | Total Gain | Dividends | Contractual | Market
g| Disposal Shares of Book/Adjusted Increase | (Amortization| Recognize | inB.JA.C.V. | Changein | Carrying Value at| Gain (Loss) | Gain (Loss)| (Loss)on | Received Maturity Indicator
CUSIP Identification Description n Date Name of Purchaser Stock Consideration | Par Value | Actual Cost | Carrying Value | (Decrease) | )/ Accretion d (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal| Disposal | During Year Date
31340y DB 2 |FHR88-12 APAC 9.25 11/15/2019 .1 09/15/2017. | MBS Paydown..........cccovurvevemmrnvrerinnis | rvriees 11/15/2019.
31358F M5 5 |FNR 1991-12 H PAC 7.0 2/25/2021 .. 109/25/2017. | MBS Paydown............ccocewvmmeverereerenns | covenes 02/25/2021.
313586 5J 2 |FNR91-65Z ZX 6.50 6/25/2021 .| 09/25/2017. | MBS Paydown............cooueervnniireriniis | eviie 06/25/2021.
31358K DY 1 |FNR 1991-G36 ZBX 7.00 11/25/2021.. .. 109/25/2017. | MBS Paydown............ccccowvmmeveenniranns [ covens 11/25/2021.
31358N  H3 9 |FNR G92-29 J SCH 8.00 7/25/2022............coovvvrurrrir .. 109/25/2017. | MBS Paydown............ccccueverevermmerirenns | o 07/25/2022.
31358N M5 8 |FNR 92-119Z ZX 8.00 07-25-22. .1 09/25/2017. | MBS Paydown..........cccovevevevmrneerernnis | rvreees 07/25/2022.
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/202 .. 109/25/2017. | MBS Paydown............ccccvevmreeeremerrenes | coveees 07/25/2022.
31358Q ZE 8 |FNR G92-59 D TAC 6.0 10/25/2022.... .| 09/25/2017. | MBS Paydown............coeueeivnniiveiirniis | eviiens 10/25/2022.
31358R Y7 2 |FNR G92-66 KB PAC 7.0 12/25/2022.. .. 109/25/2017. | MBS Paydown............ccccowvumeveennirinns [ covens 12/25/2022.
31359D H5 5 |FNR 1993-155 PJ PAC 7.0 9/25/2023. .. 109/25/2017. | MBS Paydown............ccocverereverereirenns | covirenes 09/25/2023.
31359H NW 0 [FNR 1994-63 PK PAC 7.0 4/25/2024... .. | 09/25/2017. | MBS Paydown 04/25/2024.
31350L  ZF 5 |FNR 1995-19 ED SEQ 6.50 1/25/2022 .. 109/25/2017. | MBS Paydown............ccccvevmrevirmmeirenns | covenes 01/25/2022.
31359N  2W 0 |FNR 1997-19 PG PAC 7.0 4/18/2027.. .| 09/18/2017. | MBS Paydown...........ccovvemivreiirerirnins | eriie 04/18/2027.
31359V GF 4 |FNR 1999-1 PJ PAC 6.50 2/25/2029... .. 109/25/2017. | MBS Paydown............ccocewvmmveeereerenns | covenes 02/25/2029.
313603 BQ 4 |FNR 1989-79 D PAC 9.0 11/25/2019... .. 109/25/2017. | MBS Paydown............ccoceuemevererererenns | covrenes 11/25/2019.
3137BL AR 9 |FMMV MO036 A 4.16 12/15/2029...... .| 09/15/2017. | Partial Call 12/15/2029.
313921 JK 5 |FNR2001-57 PD PAC 6.50 10/25/2031... .. 109/25/2017. | MBS Paydown............ccocveereverenerirenns | covieees 10/25/2031.
31392B SC 1 |FNR 2002-6 L SEQ 6.0 2/25/2032 .. 109/25/2017. | MBS Paydown.........c..ovevemmrvemmnnernnns | coveens 21,035 ..21,468 02/25/2032.
31392C EM 2 |FNW 02-W2 AF5 SEQ HEL STP 6/25/32. .. 109/25/2017. | MBS Paydown............ccocevvmmvveereerenns | covenes 7154 | 7154 | 8870 | 6,796 06/25/2032.
31392E PC 8 |FNR2002-58 PG PAC 6.0 9/25/2032. .. 109/25/2017. | MBS Paydown............coocvvemmevererevernens | covieens ..35,027 09/25/2032.
31392K 5C 6 |FHR 2455 GK PAC 6.50 5/15/2032.. .. | 09/15/2017. | MBS Paydown .74,203 05/15/2032.
31392K LR 5 |FHR 2450 PH PAC 6.0 5/15/2022.... .. 1 09/15/2017. | MBS Paydown............ccccoevereveremeuirenns | coveees 120,108 114,161 05/15/2022.
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032 .1 09/15/2017. | MBS Paydown..........cccovvrvevemmnvrerinnis | ovienes 32,231 .31,510 05/15/2032.
31393X  VH 7 |FNW 2004-W3 A6 PAC 5.50 5/25/2034... .. 1 09/25/2017. | MBS Paydown............ccccovvumeeeennirinns | covens 634,262 05/25/2034.
31395X  3F 0 |FHR 3018 UG PAC 5.50 10/15/2034 .| 09/15/2017. | MBS Paydown.............coeueerinniireriraiis | eviiens ..16,566 ...16,787 10/15/2034.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041.... .| 09/01/2017. | MBS Paydown...........c.covvvnriemirnnirnnes | eniienes 267,035 | ........ 267,035 | ...... 267,035 267,035 ..267,035 07/01/2041.
34074M  JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041..........cccccvvmerneen. .. 109/01/2017. | MBS Paydown............ccccvemrevemeneirenns | covirenes 261,167 | ........ 261,167 | ....... 261,167 261,167 07/01/2041.
34074M KA 8 |FL ST HSG FIN CORP C 4.00 7/01/2027.... .. 107/01/2017. | Partial Call.........ccoevrvererereereieienes [ e 55,000 |.......... 55,000 |......... 55,000 ..55,000 07/01/2027.
34074M LW 9 |FL HSG FIN CORP A 3.20 07/01/2030 .| 07/01/2017. | Partial Call...........ceereereeererirerierenens | oversersreneneenne | wverinenes 40,000 |.......... 40,000 | ......... 40,000 ..40,000 07/01/2030.
34074M  ND 9 |FL HSG FIN TXBL REF 13.125 07/01/2037.... .| 09/01/2017. | MBS Paydown..........cccvrvvrivnirivciiieis | o [ v 376,579 | ........ 376,579 | ...... 376,579 376,579 07/01/2037.
34074M PF 2 |FL HSG FIN CORP A 2.45 01/01/2043, .. 109/01/2017. | MBS Paydown...........coovvveemrieeneiiinns [ covveniiieniiiinnis [ o 136,324 | ........ 136,324 | ....... 136,324 136,333 01/01/2043.
34160P CY 3 |FLORIDA ST 5.086 08/01/2017.........ccvvveerriecriircenes - [ 08/01/2017. | MALUFIY.......coooerveereieriiereireceienens [ oo [ oo 4,000,000 | ..... 4,000,000 | ....4,000,000 | .......... 4,000,000 08/01/2017.
45201Y F2 8 [ILHSG DEV A TXBL 4.18 08/01/2029 .1 08/01/2017. [ Partial Call.........ccoerirerernrerrireriieiinins [ ovvrirersnineiiens | e 1,440,000 | ..... 1,440,000 | ....1,440,000 | .......... 1,440,006 08/01/2029.
45201Y YL 5 |ILHSG DEV AUTH B 2.75 06/01/2043.... .. 109/01/2017. | MBS Paydown...........oovvweererenrerrenns | o [ e 78,461 |........78,461 | ... 76,009 ..76,107 06/01/2043.
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042 .. 109/01/2017. | Partial Call...........couvvvenmvvernrrririnreinens | e [ o 180,000 | ........180,000 | ....... 154,451 180,000 02/01/2042.
49130T PR 1 |KY ST HSG CORP A 4.2507/01/2033 .1 09/22/2017. | Partial Call...........ccocovvveerreenrrrmreerirnns | cevvies 200,000 209,100 204,918 07/01/2033.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041 .1 09/01/2017. | Partial Call...........oceeeeereerreerericeieees | veerreeesersesieee | veeeens 120,000 | ........120,000 | ....... 120,000 120,000 120,000 11/01/2041.
49130T  PT 7 |KYHSG CORP B 3.00 11/01/2041.. .. | 09/01/2017. | Partial Call 220,000 220,000 220,000 220,000 11/01/2041.
49130T UQ 7 |KYHSG CORP A 3.86 01/01/2034. .. 1 09/22/2017. | Partial Call..........cvureerreenerrerirerinens | oeeenerseniseenee | wverienes 70,000 |..........70,000 |......... 70,000 270,000 | oo | eervrinereenn(0) | e | e (0) [ | s 70,000 01/01/2034.
57419R D6 9 |MD CMNTY DEV HSG A 3.50 09/01/2047..........crevvne. .1 08/22/2017. | Partial Call.........cccoevvreerrrieririrernens o | e 340,000 352,073 351,071 340,000 09/01/2047.
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57419R PL 3 |MARYLAND CMNTY DEV E 2.857 09/01/2040... .. | 08/22/2017. | Partial Call crrren [ | 15,000 |.......... 15,000 | ......... 15,000 .15,000 |.. I ....15,000 09/01/2040. | 1FE.
57429L AL 0 |MARYLAND TRANS REV 6.48 7/01/22 .| 07/01/2017. | Sinking Fund Redemption.............cceee | voevevevnerirerirnne [ vvvies 760,000 | ........ 760,000 | ....... 830,751 792,169 | ..o | e (32,169) | .... ) ..760,000 07/01/2022. | 1FE.
57586N RP 8 |MASS HSG FIN AGY A 3.495 12/01/2023... ..| 07/17/2017. | Partial Call [ESSTURITRRRR DU 50,000 | .......... 50,000 |......... 50,000 ..50,000 50,000 12/01/2023. | 1FE.
57586N RQ 6 |MASS HSG FIN AGY A 4.145 12/01/2027.... ..| 07/17/2017. | Partial Call ceeviereeennnnes [ e | 175,000 | ........ 175,000 | ....... 175,000 175,000 | covoucverrinerin v | cevvenrnennens | cvvvverrennenens0 | v | e 175,000 12/01/2027. | 1FE. .
57586N  RR 4 |MASS HSG FIN AGY A 4.786 12/01/2032..........cocvvnee. .| 07/17/2017. | Partial Call ST IR . 55,000 | ... 55,000 |......... 55,000 ..55,000 12/01/2032. [ 1FE...........
57586N UR 0 [MA ST HSG FIN A 4.375 01/15/2046 .1 09/15/2017. | MBS Paydown..........cccovervevemmrnvrernnins | rviiees 335,695 |........ 335,695 | ....... 337,002 336,829 01/15/2046. | 1FE.
59334H FU 4 |MIAMI-DADE CNTY TXBL A 2.875 11/01/2038 .. | 09/01/2017. | MBS PaYdOWN........ouvererrinerierienes | seevreesnerseninne | veviens 128,999 | ........ 128,999 | ....... 128,999 128,999 11/01/2038. | 1FE.
60416Q FW 9 |MN HSG FIN REF 2.70 09/01/2041 .| 09/01/2017. | MBS Paydown..........cccovuvmivnericciiieis | corivesiinsiiiesiens [ v 271,874 | ........ 271,874 265,078 265,303 09/01/2041. | 1FE.
60416Q GK 4 |MN STHSGFIN AGY D 2.73 08/01/2046... .| 09/01/2017. | MBS PaYdOWN.......cooucvvmreeirierireririees | oeereeerienirneennne | wverinenes 77,349 77,349 08/01/2046. | 1FE.
60636Y MJ 7 |MO ST HSG DEV REF SER 1 4.20 01/01/2040... .| 09/01/2017. | MBS Paydown...........c.covueerinniiieniniis | v 30,241 ..30,241 01/01/2040. | 1FE.
60636Y ML 2 |MO HSG DEV REF TXBL 2 3.875 10/01/2036. .| 09/01/2017. | MBS Paydown . 34,694 ..34,694 10/01/2036. | 1FE.
60637B FA 3 |MISSOURI HSG DEV C 2.97 08/01/2036 .| 09/01/2017. | MBS Paydown...........c.coevvmrvrnivinninnis | oviienes 94,290 ..94,290 08/01/2036. | 1FE.
647200 2G 8 |NM MTGE FIN B TXBL 2.75 08/01/2035 .| 09/01/2017. | MBS Paydown...........ccuriumiinerirerinies | ovvvneiireninninns [ v 69,028 |.......... 69,028 | ......... 69,028 ..69,028 69,028 08/01/2035. | 1FE.
647200 4S 0 |NEW MEXICO ST MTGE B 2.60 09/01/204 .| 09/01/2017. | Partial Call ST IS 200,000 |....... 200,000 | ....... 200,000 200,000 |.. o e | 0 | 200,000 09/01/2040.
649705 JJ 0 |EMPIRE INSNY IND DEV 8.80 9/18 (EMPI .| 09/11/2017. | Sinking Fund Redemption............cccees | coevereemerinerinnes [ cvviens 575,306 | ........ 575,306 | ....... 567,774 571,235 |.. 2,784 | ... 575,306 09/11/2018.
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036. .| 09/15/2017. | MBS Paydown . ......3,069,919 | .....3,069,919 |...3,069,919 | ..........3,069,919 ,069,919 06/15/2036.
649883 XV 2 |NY MTGE AGY 183 4.45 10/01/2029 .| 08/10/2017. | Partial Call SOOI URPURRIRTORTRORR IR 180,000 | ........ 180,000 | ....... 180,000 180,000 180,000 10/01/2029.
658207 MA 0 |NC HSG FIN AGY 4.00 01/01/2030. ..107/01/2017. | Sinking Fund Redemption...........cccceew. [ ovrveererniiniirnns | e 110,000 |........ 110,000 | ....... 110,000 110,000 01/01/2030.
658207 MA 0 |NC HSGFIN AGY 4.00 01/01/2030. .| 09/01/2017. | Partial Call [SSSTURUSRTROI SURRISTRTIRTOR ISR 70,000 ,000 |......... 70,000 ..70,000 01/01/2030.
658207 RW 7 |NC ST FIN AGY TXBL 36 3.907 07/01/2029.... .| 08/01/2017. | Partial Call JSSSTUUURTURPURPR UURPURRIRTORPRURR ISP 565,000 | ........565,000 |....... 565,000 564,992 07/01/2029.
658207 RW 7 |NC ST FIN AGY TXBL 36 3.907 07/01/2029 11 09/01/2017. | Call..covvrrerriieicriiienieeierieren | v ..110,000 | ........ ......110,000 109,998 07/01/2029.
677377 2N 2 |OH HSG FIN AGY 1 7.50 07/01/2035. .| 09/01/2017. | Partial Call [SSPTURURTIRTRVIN UURRIRTRTIRTIN ISP 93,575 ,575 | e 93,575 ..93,575 93,575 07/01/2035.
677377 2P 7 |OHIO ST HSG FIN AGY SF 2.65 11/01/2041.. ..109/01/2017. | Partial Call FEOURTOTSTINITS EUTON 895,000 895,000 895,000 11/01/2041.
83755N  FY 3 |SDHSG DEV TXBL 13.77 11/01/2035 .| 08/15/2017. | Partial Call ceevirereeennnnes | e | 545,000 |........545,000 |....... 545,000 545,000 |.. e 11/01/2035.
83756C ML 6 |SDHSG DEV AUTH TXBL A 3.80 05/01/2031.............. .| 08/15/2017. | Partial Call [ESSTURITRRRR DU 35,000 |..........35,000 | ......... 35,000 ..35,000 |.. 0 05/01/2031.
882750 NE 8 |TXHSG & CMNTY AFFAIRS 2.875 07/01/2041.. .| 09/01/2017. | Partial Call ST IR 200,000 |........200,000 |....... 199,809 199,825 | .. 175 | ... R [EUSOURUORION I £ T PO ISR 200,000 07/01/2041.
88275F NU 9 | TEXAS ST DEPT OF HSG A 3.20 09/01/2039.............. .| 09/01/2017. | Partial Call SOOI URPORRIRTORRPRORR PPN 130,000 | ........130,000 | ....... 130,000 130,094 |.. (7)1 [N I (LY TR 130,000 09/01/2039.
91528N  AA 9 |UNM SANDOVAL REG MD 4.50 07/20/2036... .. 07/20/2017. | Sinking Fund Redemption...........cccceve. [ ovrrverrernrinnirnns | e 160,000 | ........ 160,000 | ....... 160,000 160,000 07/20/2036.
928120 Q3 5 |VASTHSG DEV D 4.30 12/25/2043 .. | 09/25/2017. | MBS PaYdOWN.......couvererremericrienes | ceevieensnerseninne | veveens 138,735 | ........ 138,735 | ....... 138,735 138,734 12/25/2043.
928120 Q4 3 |VAHSGDEV A 3.50 10/25/2037 .. | 09/25/2017. | MBS Paydown..........cccorvmivniicciiieies | corivniineiiieniens [ e 633,849 | ........ 633,849 | ....... 633,849 633,849 10/25/2037.
928120 Q6 8 |VAHSGDEV AUTH PT A 3.10 06/25/2041 .. | 09/25/2017. | MBS PaYdOWN........ouveruermrieerierienes | corveerrinerieniene | veverens 455,246 | ........ 455,246 | ....... 455,246 455,246 06/25/2041.
928120 XA 1 |VASTHSG DEV A6.00 3/25/2038.........ccovvemererrinnns .. | 09/25/2017. | MBS PaydOWN........covvreerrenerrerienes | ceervseesersesinee | veeeene 122,449 | ........ 122,449 | ....... 131,939 130,853 03/25/2038.
92812U XB 9 [VIRGINIA ST HSG B 6.00 3/25/2038, .1 09/25/2017. | MBS PaydOown..........ccrvvrvrenrermrrnerinnns [ ovrrneirernsisnirnns | e 100,278 | ........ 100,278 | ....... 108,050 107,150 |.. 03/25/2038.
92813T EE 6 |VIRGINIA HSG AUTH SER A 3.25 08/25/2042.... .. | 09/25/2017. | MBS PaYdOWN........coevmmrverreerireeernens | ovrrinerseeiseenns | evens 1,177,029 | ..... 1,177,029 |...1,176,551 | .......... 1,176,566 | ....oovvveerenee 08/25/2042.
93978X EQ 9 |WAHSG FIN AREF TXBL 3.00 09/01/2040.... .| 09/01/2017. | Partial Call et [ e | 780,000 | ........ 780,000 | ....... 780,000 777,297 09/01/2040.
93978X ER 7 |WAHSG FIN B REF TXBL 3.15 05/01/2041.... .. | 09/01/2017. | Partial Call [SSTIRTRIN [T 590,000 | ........ 590,000 | ....... 590,000 590,000 |.. 05/01/2041.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments.........c.cccccc. e e ....23,260,956 | ...23,260,956 | ..23,334,996 | ........ 23,311,839 | ......c......... 0 XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A A ABS SNR 3.967 05/16/2042............ .| 09/16/2017. | MBS Paydown..........ccevemrveerrerirnees | eeevnn 397,250 | ........ 397,250 | ....... 397,248 | ..o . /28 O IR Y2 IR ISR 397,250 | ..overrereniies | e [ e (V1N I 3,058 | 05/16/2042. | 1FE...........
00077B  4W 0 | AMAC 2002-9 A30 NAS 5.75 12/25/2032.............cccon... .1 09/25/2017. | MBS Paydown..........cccovvrevevrrneererinnins | v 330 | 330 | 332 | e 318 | e | e 3 | 3 330 e | 0 ] o 13 1 12/25/2032. | 1FM..........
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000780 NL 6 |AMAC 2003-12 2A SEQ 5.50 12/25/33... .1 09/25/2017. | MBS Paydown..........cccovurvevemmrnererinnis | rvvines 2,001 | .o 2,001 | .o 2,028 2,001 .0 12/25/2033. | 1FM...
00084Q AA 9 |ACASC 2013-1A A1 CLO FLT 04/20/25.. woo| - | 07/20/2017. | MBS Paydown...........cooovvvemmeeirniins | corvrveneiireeniians | e 1,438,268 | ..... 1,438,268 | ....1,438,268 L1A38,268 | e | e [ e | erreennsnnieen0 | e [ e 1,438,268 04/20/2025. | 1FE....
001406 AA 5 |DCAL2015-1A A1 ABS SEQ SNR 4.213 02/40............ .. 109/15/2017. | MBS Paydown.........cc.ovevuemevernmerirnnns | covreieiiieneiinenns [ e 75,000 |.......... 75,000 |........ 75,000 ..75,000 e e | 0 [ oo | eevvieeniinns 75,000 02/15/2040.
00164T AA 6 |AMC EAST COMM LLC 5.74 01/15/2028... .. | 07/15/2017. | Sinking Fund Redemption................... [T O 196,081 205,662 201,853 (454) | vvorveecees | e (A54) [ 196,081 20 [ 11,243 | 01/15/2028.
001752 AA 2 |AMMC CLO 2012-10A E FLT 04/11/22 ... |..| 04/11/2017. | MBS Paydown.............c........ 0. . 0 0 [ i | oo (113,273)] ... 0 20 173,317 | 04/11/2022.
00175L AD 4 |AMMC CLO 2014-14A B1L MEZ FLT 07/27/26............. .| 07/25/2017. | MBS Paydown..........cooevnvenrererrnniinins [ ovinrirersnineiiens | voees 3,500,000 | ..... 3,500,000 | ....3,304,000 | .......... 3,340,993 | ..o | e 159,007 | .oevvevvvvien | weereen 159,007 [ viiiiiiiirinie | 0000 3,500,000 | oo | e | e 0 .. 121,421 | 07/27/2026.
001768 AD 5 |AMMC 2013-13A B3L CLO MEZ FLT 01/26/2026.. .. | 07/2412017. | MBS Paydown...........oocveeereeermmeernnns | covvereiieneiiienis [ e 4,200,000 | ..... 4,200,000 | ....3,979,500 | ...ooourveeemrrirenniis [ o | v 220,500 20 [ 73,289 | 01/26/2026.
00192 AA 4 |APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE.......... | .. | 09/27/2017. | MBS Paydown.........ccccccconurimmiunicnns [ v | o 425483 | ........ 425483 | ....... 379,211 384,690 | ...oocovvverians | i 15,540 07/27/2057.
001990 AH 3 |ASG 2010-2 G65 SEQ CSTR 01/28/2037 RE............... .. 109/28/2017. | MBS Paydown............coovvveemvveeneiiianns [ e [ v 174,074 | ........ 174,074 | ...... 134,690 162,248 (P2S15) 1 [TORN I [V2S5) N 01/28/2037.
00213R  AA 1 |ARLFR 2012-1A A1 ABS FLT 12/15/2042 .. 1 09/15/2017. | MBS Paydown............ccocvuvereverereverenns | coveeees L19197 | 79197 |......... 79,197 .79,197 ..79,197 12/15/2042.
00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044. ...|.. | 09/15/2017.| MBS Paydown SRR R 376,911 | ..o 365,739 291,610 .376,911 06/15/2044.
00249E AA 8 |AA AIRCRAFT FIN 2013-1 3.596 11/01/2017............... .. 1 09/01/2017. | Sinking Fund Redemption.............cccc. | ceevereerenciiinnis [ o 146,463 | ........ 146,463 | ....... 146,463 146,463 11/01/2017.
00432C CW 9 |ACCSS 2005-B A3 ABS SNR FLT 07/25/2035... .. | 07/25/2017. | MBS Paydown..........cccvcuemivniriveiirenis | corvvniiseiireniiens [ oviinaes 215,830 | ........ 215,830 | ...... 199,103 201,029 07/25/2035.
004375 FG 1 |ACCR 2006-1 A4 SEQ SNR FLT 04/25/2036. wor| - | 09/25/2017. | MBS Paydown...........cooovvvemmeeineiins | covereneiiieeniians | e 1,837,191 | ... 1,837,191 |...1,674,842 | ......... 1,655,864 |.......ccceen... 04/25/2036.
004421 HR 7 |ACE 2004-HE3 M2 MEZ FLT 11/25/2034...........ccco...cc. .. 109/25/2017. | MBS Paydown............ccoceuemevererererenns | covrenes 36,290 |.........36,290 | ......... 29,308 ..23,389 36,290 11/25/2034.
005055 ZZ 4 |ACCRUENT LLC TL L+475 07/28/2023 .. 109/29/2017. | Paydown............co.ouvvvenrrieneiennienns [ o 7,633 | .o 7,833 | TABT | oo 7,633 07/28/2023.
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035. oo | -+ 1 09/25/2017. | MBS Paydown...........oocvveervvermreririnns [ coviens 382,779 . 358,138 357,370 | oo | e 19774 | [l 19774 | | s 382,779 06/25/2035.
007036 SE 7 |ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........... .. | 09/25/2017. | MBS Paydown 101,684 | ......... 70,933 ..75,466 101,684 11/25/2035.
00703Q AD 4 |ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036 .. | 09/25/2017. | MBS Paydown 452,954 322,022 320,103 452,954 08/25/2036.
009090 AA 9 |AIR CANADA 2015-1A 3.60 03/15/2027 .. | 09/15/2017. | Sinking Fund Redemption................... 325,681 325,681 325,679 03/15/2027.
009090 AB 7 |AIR CANADA 2015-1B 3.875 03/15/2023, .. | 09/15/2017. | Sinking Fund Redemption................... [T R 103,772 | ........ 103,772 | ....... 103,772 103,771 03/15/2023.
00936C AE 2 |AIRLE 2006-2A B CLO MEZ FLT 12/20/2020. .| 07/20/2017. | MBS Paydown 594,141 ..594,141 | .......568,704 580,744 12/20/2020.
009503 AA 1 |AIRSP 2007-1A G1 ABS SNR FLT 06/15/2032.. 09/15/2017. | MBS Paydown...........ccvververerrnernnennes | crvveen 88,065 |.........88,085 |......... 71,663 ..80,254 88,065 06/15/2032.
009503 AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032.. 09/15/2017. | MBS Paydown............ccc.ouvvvenmevirinnnes | v 634,066 | ........634,066 | ....... 542,550 564,977 | ..o | eereeenn8211 i o821 [ | s 634,066 06/15/2032.
01310T AT 6 |ALBERTSON'S LLC B5 L+300 12/21/2022. .| 09/29/2017. | Paydown 20,000 . 19,350 2 2 20,000 12/21/2022.
01447Y AA 2 |ALESC 1A A1CDO SSNR FLT 10/15/2033.... .. | 07/15/2017. | MBS Paydown 29,909 |..........29,909 | ......... 28,413 455 455 29,909 10/15/2033.
01448A AA 3 |ALESC 2A A1 CDO SSNR FLT 01/30/2034.... .. [ 07/30/2017. | MBS Paydown............ccocvvrerevrmmeerenns | covverivveniiinnnns | ...5,884,688 | ... 5,884,688 | ....5,766,994 | .......cccoooirmrrimninns | covrrerniiieni | e 106,116 106,116 | oo | e 5,884,688 01/30/2034.
01448M AA 7 |ALESC 3A A1 CDO SSNR FLT 05/01/2034.... v | 1 07/15/2017. | MBS Paydown..........covvvvrnverennniinins [ ovvnrernninnirnns | veverernnnn 22,567 | o 22,567 | ......... 20,064 .20,131 2,064 2,064 22,567 05/01/2034.
01448Q AA 8 |ALESC 4AA1CDO SSNRFLT 07/30/2034.................. .. | 07/30/2017. | MBS Paydown............ccocvveemeveencerenns [ covvnreiveneiinnnns [ e 97,183 97,183 | ........ 86,104 31,612 07/30/2034.
01448T AA 2 |ALESC 5A A1 CDO SEQ SSNR FLT 12/23/2034 .| 09/23/2017. | MBS Paydown..........cccccuricniiveiienns | corieniicsniccinens [ ereeennn 49,386 | i 49,386 | ......... 41,858 22,114 12/23/2034.
01448X AA 3 |ALESC 6A A1 CDO SSNR FLT 03/23/2035 woo [ 09/23/2017. | MBS Paydown...........ccovervveirciiinnies | wvereeeneiieneiens | cenneeeennn 79,188 | e 79,188 | ....... 65,117 ..36,274 03/23/2035.
01448Y AB 9 |ALESC 7A A1B CDO SSNR FLT 07/23/2035................ .. 109/23/2017. | MBS Paydown............coocvwererevermneirnnns | covovereivenniinnnnns [ 00000 203,372 [ i 203,372 | ....... 175,662 178,008 07/23/2035.
014495 AB 1 |ALESC 13A A1 CDO SSNR FLT 09/23/2037... .. 109/23/2017. [ MBS PaydOwn..........ccoevrmrenrernrinerinnns [ orrrneiernsinninns | crnnene 432,616 | ........ 432,616 333,114 333,561 09/23/2037.
014498 AB 5 |ALESC 14A A1 CDO SSNR FLT 09/23/2037.. oo | | 09/23/2017. | MBS Paydown..............coocewmmerermnerins | coreeenae ,973,909 | ..... 2,973,909 |...2,110,222 | ......... 2,134,824 .0 09/23/2037.
01449C AA 8 |ALESC 8A A1A CDO SEQ SSNR FLT 12/23/2035....... .| 09/23/2017. | MBS Paydown...........ccovvvnivneiirerirnies | ovivs 2,695,188 | ..... 2,695,188 | ....2,058,450 | .......... 2,073,698 12/23/2035.
01449C AB 6 |ALESC 8A A1B CDO SEQ SSNR FLT 12/23/35 .. 109/23/2017. | MBS Paydown............oovveenrvveenniiinns [ covveneiienniiinnis [ o 4,211,231 | ... 4,211,231 | ....3,303,184 ..3,333,987 .4,211,231 12/23/2035.
01449T AA 1 |ALESC 9A A1 CDO SEQ SSNR FLT 06/23/2036.......... | .. | 09/23/2017. | MBS PaydOown...........c.cccocuurmmurrmmrrnns | corveirmmerirnnniirens | o 3,079,753 | ..... 3,079,753 | ....2,248,245 ..2,271,576 ceeeenn3,079,753 .0 06/23/2036.
01450A AA 8 |ALESC 11A A1ACDO SEQ SSNR FLT 12/23/36......... .. 109/23/2017. | MBS Paydown............coovvvemmmiienriianns [ o [ v 428,571 | ........ 428,571 | ....... 322,500 325,261 | .ovvverrveriens | o THTT2 | oo TUTT2 | s | e 428,571 12/23/2036.
01450B AA 6 |ALESC 15A A1 CDO SSNR FLT 12/23/2037 .. 109/23/2017. | MBS Paydown............ccccvemreeiremeirenns | covieees 25192 |........25,192 | ......... 18,925 .19,073 25,192 12/23/2037.
02146P AF 2 | CWALT 2006-HY12 A5 NAS CSTR 08/25/2036. . 109/25/2017. | MBS Paydown............ccovvenivnniicnnines [ v | v 160,853 | ........160,853 | ....... 103,180 103,599 | .oooivvvvcnnine | oo D TAT) | e | e O TAT) i | s 160,853 08/25/2036.
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02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036 .1 09/25/2017. | MBS PaydOwn.......c.ovoevmririrernniinirns [ oreriniersinniens | verveerenns 44372 | .......... 44,372 29,892 27,131 | .. 333 06/25/2036. | 1FM...
02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036 oo |- 09/25/2017. | Pass-Through LOSS............cceereeeres | vererermeiiineiins | oveerireeesienenns | coeeevenns 15,116 | ......... 10,183 | oo . o - . el 06/25/2036. | 1FM..........
02150V AA 3 |CWALT 2007-HY7C A1 SEQ SSNR FLT 08/25/37....... .. | 08/25/2017. | Pass-Through LOSS.............cccocvemervenes [ covmnmviirnniiinenns [ e | v, (1,214) | oo | e . e e | 0 [ oo | eerveieeesieeseiennnins | e | e | e (U 08/25/2037. | 1FM..........
02150V AA 3 |CWALT 2007-HY7C A1 SEQ SSNR FLT 08/25/37....... .. 1 09/25/2017. | MBS Paydown............cc........ e | e 115,857 | L 115,857 | ......... 93,806 .93,573 115,857 08/25/2037. | 1FM...
023654 AW 6 |AMER WEST AIR 1999-17.93 01/02/2019.................. .. 1 07/02/2017. | Sinking Fund Redemption................... 126,425 | 126,425 | ....... 133,220 127,965 126,425 01/02/2019.
02377B  AB 2 |AM AIRLN 15-2 AA 3.60 09/22/2027..........ccoccovrvrrrernns ..109/22/2017. | Sinking Fund Redemption...........ccccevw. [ oerrveeernninnirnns | crvvennes 307,89 |........ 307,89 | ....... 307,896 307,895 | ..o | everrvrieneend0 i | 0 | | e 307,896 09/22/2027.
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023.. .. | 07/15/2017. | Sinking Fund Redemption................... (SRR DO 190,180 | ........ 190,180 | ....... 190,180 190,180 |.. 190,180 01/15/2023.
02580E CC 5 |AMER EXPR BK FSB 6.00 09/13/17 ... | .| 09/13/2017. | Maturity N I ,000,000 | ..... 7,000,000 | ....6,958,280 | .......... 6,996,203 | ........cccoonnee. ceee | eereeee 7,000,000 09/13/2017.
025816 AX 7 |AMERICAN EXPRESS 6.1508/28/2017..................... .. | 08/28/2017. | Maturity. e e | e 6,000,000 |..... 6,000,000 |...5,999,270 | .......... 5,999,937 | ..o | eerriennennB3 | s B3 | | 6,000,000 08/28/2017.
02581F YE 3 |AMER EXPR CENTUR 6.00 09/13/17 o [09/13/2017. | MALUFIY.......coooeveeceriieceireceienens [ e [ e 4,000,000 | ..... 4,000,000 | ....3,990,200 | .......... 3,999,111 | oo ..4,000,000 09/13/2017.
02635 TQ 6 |AMER GENL FIN MTN 6.50 09/15/2017. ... | .| 09/15/2017. | Maturity coe | e [ e 1,000,000 | ..... 1,000,000 |....... 820,000 919,372 ..1,000,000 09/15/2017.
02660L AA 8 |AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046......... .. 109/25/2017. | MBS Paydown............ccccvevmrevirmmeirenns | covenes 27,054 |.......... 27,054 20,291 .17,435 27,054 10/25/2046.
02660T CS 0 |AHM 2004-4 4A SEQ FLT 02-25-2045.... .| 09/25/2017. | MBS Paydown...........ccovvvvrvneiirerirnins | oviies 176,899 | ........ 176,899 | ....... 151,359 155,126 176,899 02/25/2045.
02660T DH 3 |AHM 2005-1 6A SEQ FLT 06/25/2045.... .. | .. | 09/25/2017. | MBS Paydown ST DU . 122,472 | ........ 122,472 | ...... 106,704 109,277 122,472 06/25/2045.
02660T EQ 2 |AHM 2005-2 4A1 SEQ FLT 09/25/2045............ccccooe. .. 109/25/2017. | MBS Paydown.........c...ovvweemevermmerirnnns | covrereiieneiiienis [ v 132,137 | ...ccee 132,137 | ... 113,330 115,205 | oo | 05,809 | i | eeeeen5,809 | i | e 132,137 09/25/2045.
02660V AE 8 | AHMA 2005-1 3A11 SEQ SSNR FLT 11/25/2035... .. 1 09/25/2017. | MBS Paydown............ccccoevurvieienniiianns [ covis 9,468 | ............ 9,468 | ........... 7723 | s 7,875 | oo 9,468 11/25/2035.
026650 AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.... .. [ 09/17/2017. | MBS Paydown............ccocueereveremeeirenes | covreees ..98,094 97,462 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36.... ..109/17/2017. | MBS Paydown 166,018 12/17/2036.
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45 .. | 09/17/2017. | MBS Paydown 215,255 04/17/2052.
02666B AA 4 | AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45.... .. | 09/17/2017. | MBS Paydown ..37,691 10/17/2045.
026929 AA 7 |AHM 2006-3 11A1 SEQ SSNR FLT 12/25/2046. .. | 09/25/2017. | MBS Paydown 223,852 |.......223,852 | ....... 175,444 177,039 12/25/2046.
030728 JC 0 |AMSI2003-8 AF4 SEQ 5.32 10/25/33. .. | 09/25/2017. | MBS Paydown 60,362 ..60,163 10/25/2033.
03072S RC 1 |AMSI 2004-FR1W A6 SEQ STP 05/25/203 .. 09/25/2017. | MBS Paydown .77,924 05/25/2034.
03215P BN 8 |AMRES 1997-1 A7 SEQ 7.61 03/25/27... .. | 09/25/2017. | MBS Paydown 12,753 03/25/2027.
03215P DM 8 |AMRES 1998-1 A5 SEQ STP 10/25/27 .| 09/25/2017. | MBS Paydown ..49,596 10/25/2027.
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24. .. 1 09/20/2017. | MBS Paydown ..35,240 12/20/2024.
03763K AB 2 |AASET 2014-1 A ABS SNR 5.125 12/15/2029.... .. [ 09/15/2017. | MBS Paydown.........c..coovvwervvermmerrinns | covveneiieneiiienis [ v 121,240 | ........ 121,240 | ....... 121,240 121,240 | .. o e | 0 e [ 121,240 12/15/2029.
03766K AA 1 | AASET 2016-1A A ABS SNR 4.875 03/17/2036. .. |- | 09/15/2017. | MBS Paydown FEOTRTOTRRROTON BUPON 262,500 | ........ 262,500 258,758 259,197 |.. 616 |... o RO I 262,500 e | 03/17/2036.
03789X AA 6 |DIN 2014-1 A2 ABS 4.277 09/05/44.............ccoovvrrmrnrenne .| 08/25/2017. | Banc Of America SECUMtIES..........c.cco. | orvveerrerereeriess | cenens 6,889,805 | ..... 7,000,000 | ....7,000,000 | .......... 7,000,000 | .oooevererereens [ e | e | e (U SRR ISP 7,000,000 | ..o ...(110,195) | .....(110,195) | .....162,302 | 09/05/2044.
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45... .| 07/30/2017. | MBS Paydown...........cccovvvmiinniierinnis | ovvineiiieiieninns [ e 17,500 |.......... 17,500 | ......... 17,500 17,500 | .. 0 [ s [ o0 [ | e 17,500 10/30/2045.
04249@ AD 3 |ARMY & AIR FORCE 4.95 10/15/2024 o[- | 09/15/2017. | PaydOown.........courveiinricirieciciieias | cevviees 33,056 |.......... 33,056 33,056 ..33,056 |.. o . 33,056 10/15/2024.
04544P  AD 1 |ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036................. .. 109/25/2017. | MBS Paydown.........c..oovveeerveeemeernens | covreneirnneiiienis [ v 180,423 | ........ 180,423 | ....... 117,241 137,461 | oo | e (53,410) | oo [ v (53,410) | oooveerrviecns | e 180,423 07/25/2036.
05178T AA 9 |AURORA MILITARY 5.82 07/15/2034 .. 07/15/2017. | Sinking Fund Redemption................... JRTRRUTTRTIOR RPN 14,600 | .......... 14,600 | ......... 14,600 .14,600 |.. I 14,600 07/15/2034.
05352N  AA 0 [AVNT 2017-A A ABS SSNR 2.41 03/15/2021. .. | .. | 09/15/2017. | MBS Paydown............cccc...... I 247,152 | ... 2,247,152 | ...2,247,039 | ..ccooviiirrrrnns . 65 e | 2,247,152 03/15/2021.
05531U AN 0 |BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35......... .. | 09/26/2017. | MBS Paydown..........cccevuvmiiniiiveiirenes | corvvniiseriveniens [ e 110,478 | ........ 110,478 | ....... 107,992 108,190 | ovovvcvrcnniee | erreeen 3479 | | 3479 | i | e 110,478 06/26/2035.
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36... .. 1 09/26/2017. | MBS Paydown............ccovvvemmrieienniiianns [ covvemeiiiniiiinnis [ o 105,637 | ........ 105,637 | ....... 104,053 104,817 105,637 03/26/2036.
05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37 .. | 09/26/2017. | MBS Paydown (SOOI IO 206,649 | ........ 206,649 | ......... 56,787 105,505 | .. 06/26/2037.
05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37.......... .. 1 09/26/2017. | Pass-Through LoSS............cccccecvumviins [ covinneiisnniiinnis [ [ i 20,137 | [ e conrevnnnsnnes | v | e | 0 | [ 06/26/2037.
05532M AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036... .. | 09/26/2017. | MBS PaydOown...........c.coovvmrveemrirerirenns | erries 232,828 |........232,828 | ....... 122,309 135,673 | oo | 200082251 | i | 82,251 [ e | s 232,828 05/26/2036.
05532M  AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036... . 1 09/26/2017. | Pass-Through LOSS.........c.cceenrvverniines | vevverrneererneinnens | cvvvnveresnsnneins | covrienns 87158 | oo | e cereerenenenins | e | e | versinenen0. [ [ | | e |0 | 05/26/2036.
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05532T FD 9 |BCAP 2010-RR1 3A13 SUB SSUP CSTR 12/35.... .1 09/20/2017. [ MBS Paydown..........cccvvrrerremrinerinnns [ ovrneirernsisninns | e 644,714 | ......644714 | ... 638,267 640,435 | ...coovvivvne | e T80 [ it | e 1480 | i | 644,714 | ..o .0 |.......15,246 | 12/20/2035. | 1FM...
05533C MC 9 |BCAP 2010-RR6 20A8 SEQ WAC 11/26/2035 w.o| - | 08/26/2017. | MBS Paydown..............cccovermrevrmncrrns | coreeenae 54,962 |.........54,962 | ......... 49,466 ..53,361 54,962 11/26/2035. | 1FM...
055330 AG 1 |BCAP 2010-RR7 1A7 SUB CSTR 04/26/2035 RE........ .. | 09/26/2017. | MBS Paydown..........cccovvemivnericciiieis | o [ coviiens 136,679 |.......136,679 | ....... 113,700 120,852 04/26/2035. | 1FM..........
05533F AK 7 |BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035 .. 1 09/26/2017. | MBS Paydown............ccovvvvemviieneiiinns [ covveniiieniiiinnis [ v 210,945 | ........ 210,945 209,363 207,807 12/26/2035. | 1FM...
05533F LR 0 |BCAP 2011-R1132A5 SEQ SSNR FLT 02/26/36......... | .. | 09/26/2017. | MBS Paydown.............ccccocvumevrmmerres | corvvenas 526,502 | ........ 526,502 505,442 503,844 02/26/2036. | 1FM...
055336 CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35.......... .. 09/26/2017. | MBS PaydOWn..........ccrvvrvrerremrinerinnns [ ovrrneirerssisnirnns | e 176,953 | ........ 176,953 | ....... 167,663 170,557 10/26/2035. | 1FM..........
05533H AK 3 |BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE........ .. [ 09/27/2017. | MBS Paydown............oovvemrevemmerriens | covvereiieneiiienis [ v 308,704 | ........ 308,704 298,672 303,711 [ oo | eereeen 568 | [ ,568 [ | 308,704 09/27/2036. | 1FM...
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE.......... .| 09/26/2017. | MBS Paydown [SUTTOIRTRRRO DU 229,165 | ........ 229,165 | ...... 195,409 197,911 | o | 5,860 | o | 5,880 [ s [ s 229,165 06/26/2037. | 1FM...
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE.......... .. 1 09/26/2017. | Pass-Through LOSS.............cccccuvumvenes [ covvnmeiianniiinnns [ [ i 92,948 | ..o [ e e | 0 06/26/2037. | 1FM..........
05533N  DJ 0 |BCAP 2010-RR125A2 SUB CSTR 11/26/35 RE.......... .. [ 09/26/2017. | MBS Paydown............oovveeereveeneirenes | covrereiienniiienns [ oo 1,192,418 | ..... 1,192,418 | ... 918,162 | .......... 1,058,560 | .....covorrriaes | o 141,468 | ... 11/26/2035. | 1FM...
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE...... .. 1 09/26/2017. | MBS Paydown............ccovvveimviienniiianns [ covvinniisnniiinnis [ v 437,677 | ........ 437,677 385,156 401,465 8,337 . 01/26/2036. | 1FM...
05539B AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE........... .. 1 09/26/2017. | MBS Paydown............oocvwmrevermmerirnnns | covvereiinneiiienis [ v 340,522 | ........ 340,522 | ...... 311,152 328475 | ..oovevrrreriens | s (15,379) | coovererrerins [ v (15,379) 12/26/2037. | 1FM..........
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE...... .. | 09/26/2017. | MBS Paydown..........cccevvemivniriveiirenes | corvvniineiiveniens [ cvviins 785,847 | ....... 785,847 | ....... 730,837 813,231 | v | s (12,517) (12517) ] ... 20 14,965 | 05/26/2036. | 1FM...
05540X BQ 5 |BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35RE...... .. | 09/26/2017. | MBS PaydOWN..........cvvmvverrmrerirerirnens | ovrrrnerieeeseenens | oevens 1,059,098 | ..... 1,059,098 |....... 932,006 959,250 20 22,360 | 11/26/2035. | 1FM...
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE............ .. 109/20/2017. | MBS Paydown.........c...ocveeereveeneiirnnns [ covreneiinneiiienes [ vl 679,954 | ........ 679,954 | ....... 561,812 599,850 11/20/2036. | 1FM..........
055451 AU 2 |BHP FINANCE USA 3.85 09/30/2023 09/12/2017. | Cash Tender............ccooouriinimviinnriiens | v | oo 4,369,320 ...3,995,080 | .......... 3,996,479 | ......ccccoo... 09/30/2023. | 1FE....
05545) AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE .. 109/25/2017. | MBS Paydown...........oovvemmevermnerirnnns [ o [ o 273,941 | .....2T3,941 | ...... 244,493 247915 02/27/2037.
05584@ AA 9 |GEHUNTSVILLE CTL 3.47 08/15/2035 .| 09/15/2017. | Paydown 37,072 |.....37,072 | ......... 37,072 ..22,007 . 37,072 08/15/2035.
05584A AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029 .. | 09/25/2017. | MBS Paydown 333,549 333,465 16 16 333,549 05/25/2029.
05586 AA 9 | GE SPARTANBURG CTL 3.97 07/15/2032.... . [09/15/2017. | PAYAOWN. ... [ e [ oo ATATT | o ATATT | ATATT | i | e e | e | v | e | v 47,477 07/15/2032.
05874P AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025 .. | 08/20/2017. | MBS Paydown............ccovvweemviienniianns [ covveneiisnniiinnis [ v 192,946 |.......192,946 | ....... 192,946 192,946 | ..o [ [ | v | e | s 192,946 05/20/2025.
058927 AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036 .. 1 09/20/2017. | MBS Paydown 38,786 |..........38,786 | ......... 32,834 ..29,333 38,786 02/20/2036.
058927 AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036.... .. 109/20/2017. | Pass-Through LOSS..........cvurveernnereens [ ovrnerernninninns [ e | vevereeen D843 | oo [ [ e | e | oonennens | svoersnsnsnenns0 [ | v 02/20/2036.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036 .. 1 09/25/2017. | Pass-Through LoSS............cccccvcmemeenes | coviveniiieniiiinnis [ [ T,899 | s | o 03/25/2036.
058931 BL 9 |BAFC 2006-3 5A8 SEQ 5.50 03/25/36.... .. | 08/25/2017. | Pass-Through Loss.... . 03/25/2036.
058931 BL 9 |BAFC 2006-3 5A8 SEQ 5.50 03/25/36.... .. 109/25/2017. | MBS Paydown............coovvummeveenniianns [ o [ v 18,018 |..........18,018 | ........ 17,924 .16,259 8,018 03/25/2036.
059333 ZZ 0 |BACKCOUNTRY.COM LIBOR+725 6/30/2020... 1 | 08/11/2017. | PAYAOWN.......cvvvevrrrirrirerinerierienerees | ovsviensenenseenns | oeeens 4,169,224 4127532 4,126,913 | oo | s 42,311 |... ..4,169,224 06/30/2020.
05946X H7 1 |BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035. o | .. 109/20/2017. | MBS PaydOWN.........ovvrevrririrerinrinnins [ overnninernnnneirens | eorveerenns 47,587 |........A7,587 | ......... 43,308 VA3267 | e | e (20,158) | ... 47,587 11/20/2035.
05946X H7 1 |BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035........... .. 109/20/2017. | Pass-Through LOSS............ccccceemureeres | covins A4 | . 11/20/2035.
05946X Y7 2 |BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036. .. | 09/25/2017. | MBS Paydown..........cccvrvumivmricciiieis | corivniineiiieiiens [ oviis 380,530 |........380,530 |....... 376,230 372,393 | .covviiciens | e (1,156) 01/25/2036. | 2FM...
05946X Y7 2 |BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036. wor| - | 09/25/2017. | Pass-Through LOSS..........cccovurvevureees | convvrnnvirinniiins | cvvvvsnniiinniinnns | aereeenn 8,913 | i [ . 20 01/25/2036. | 2FM...
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035.............. .. 109/20/2017. | MBS Paydown............ccocveeremeveremeverenes | coveenes 356,731 | ........356,731 | ....... 319,080 | ..o | e | e 12,678 | oo | e 12,678 | .o | v 356,731 | ..o [ e | e (N 7,071 | 09/20/2035. | 1FM..........
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035.... .. 109/20/2017. | Pass-Through LOSS.........c...uervemerrenes | covrnnrinnerinnenns [ o808 | oo | o 0 2,696 (2,696) (2,696) .. | 09/20/2035. | 1FM...
05948K ZB 8 |BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035. .. 109/25/2017. | MBS Paydown............ccccovvmmevrereerenes | covenes 57,966 |..........57,966 | ......... 43,590 ..34,897 57,966 | ..oouvererrrenins | o [ s (V18 I 563 | 05/25/2035. | 1FM...
05948K ZB 8 |BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........... .. | 09/25/2017. | Pass-Through LOSS............cccuvvivciiinns | corvvenrinniveninnne [ evnricsniveninniins | vevveneen 797 [ [ 05/25/2035. | 1FM..........
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.. .. 109/25/2017. | MBS Paydown............ccovvvemrviennieianns [ covveneiisnciiinnis [ v 118,769 | ....... 118,769 | ......... 86,534 ..80,155 05/25/2035. | 1FM...
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.. oo | .- 1 09/25/2017. | Pass-Through LOSS.............cccvvereceenes [ covrereereneiinnens e [ eoerend 18,976 | oo | oo 05/25/2035. | 1FM...
05948X 58 6 |BOAMS 2004-C 2A1 SEQ CSTR 04/25/34................... .. 109/25/2017. | MBS Paydown............coovvvemrieienniianns [ covveneiisnniiinnis [ v 69,912 |........69,912 | ........ 62,134 .61,837 04/25/2034. | 1FM..........
05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034... .. | 09/25/2017. | MBS Paydown...........cceremrvrerrerirnees | evevnn 209,542 | ........ 209,542 | ...... 195,922 196,052 04/25/2034. | 1FM...
05948X T2 7 |BOAMS 2004-A 2A2 PT SNR FLT 02/34.... . 1 09/25/2017. | MBS Paydown.........coovverevmienrererirerinns | veverineeennerinnns | veveees 240,802 | ....... 240,802 | ....... 237,190 237,508 02/25/2034. | 1FM...
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05949A H8 6 |BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035... .1 09/25/2017. | MBS PaydOown.......c..oooevmrrnrirernniinins [ overenrersinninens | verveerenns 75,353 73,069 | e | eeenend(3,188) | s | e (B158) | i | e 75,353 | e 02/25/2035. | 1FM...
05949A H9 4 |BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035. .. | .1 09/25/2017. | MBS Paydown reveneenennes [ s 94,103 .91,854 94,103 e 02/25/2035. | 1FM..........
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35...........cccoovvvnriinae .. | 08/25/2017. | MBS Paydown..........cccocuumivniricciiienes | o [ o 178,783 153,389 | .oooivevvcvniee | eeereeene (779 | e | e (B TT9) e | s 178,783 | oo 09/25/2035. | 1FM.........
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35 .. 109/25/2017. | Pass-Through LoSS............cccccwecvereines [ covivnnviieniiiennns e [ 18,228 | 10000 12,528 | e v | oo 1,282 i [ 10282 [ s | e [ e 09/25/2035. | 1FM...
05949C HM 1 |BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35 o |- 109/25/2017. | MBS Paydown............ccocewmrerermnceirines | covrens 26,009 23,122 26,009 10/25/2035. | 1FM..........
05949C HM 1 [BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35.......... .. 09/25/2017. [ Pass-Through LOSS..........cvervvrerneereens [ ovrnrrirnniininns [ e | o894 i [ | e | e | | svennennnnens0 [ o [ | e 10/25/2035. | 1FM..........
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.... .. 109/25/2017. | MBS Paydown............ccccvevmreeeremerrenes | coveees 7291 | 7,291 | 8787 | 7,059 | .o 7,291 11/25/2035. | 1FM...
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.... oo |-+ 109/25/2017. | Pass-Through LOSS.............ccvvemmrveenes [ covmemvirmrniiinnens [ e [ ervineneens 798 | et | o | e | evnensinnneinnnes | eevneneinnnnins | evnvnnnnsnnenens0 [ e | e | e 11/25/2035. | 1FM...
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035............... .. 109/25/2017. | MBS Paydown............ccccowvumeveennirinns [ covens 64,306 61,483 64,306 12/25/2035.
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035 .. 1 09/25/2017. | Pass-Through LOSS..............ccccvemereenes | covrerrvrnneinnnens v [ eoereeed8,825 | it AB8,896 | i [ [ v | evveresnnneins | eenvvnenirnenend0 [ e | v | evneneisenesnens [ cevvenennsnens | cevvneninnenn0 [ oo, 12/25/2035.
05950M  AJ 9 | BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036.... o |- 109/20/2017. [ MBS Paydown............ccovvvvemrieinniiinnns [ covvenviienniisnnis [ e 573,902 550,731 |.. e 573,902 .....12,572 | 07/20/2036.
05950P AF 0 |BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046.............. .| 09/20/2017. | MBS Paydown.............cocuvmriiniiinniiies | eviiens 521,836 432,210 |.. 28,525 | .oovvrvvriinens | s 28,525 | .ooeveeriseins | s 521,836 09/20/2046.
05950P AF 0 |BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046 .| 09/20/2017. | Pass-Through LOSS............cucevriveiiiens | corveenrineiveninnne [ evnricsnivenienins | e 108,018 | o [ 09/20/2046.
05950T AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46 .. | 08/20/2017. | MBS Paydown............ccccowvmmvvermreeerenes | covens 58,567 48,419 11/20/2046.
05950T AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46......... .. 109/20/2017. | Pass-Through LOSS.............ccocvemereenes [ covrerrirnreininnns v [ 89,187 | i 40,671 | s 11/20/2046.
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037... .. 1 09/25/2017. | MBS Paydown............ccccoevurvieienniiianns [ covis 2,753 L2616 | 1,898 | .o 01/25/2037.
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037... .. 1 09/25/2017. | Pass-Through LOSS............cccoceomurveres [ coviacs A4 | . 01/25/2037.
05951K AN 3 | BAFC 2006-7 1A12 SEQ SSNR 6.00 09/25/36... .. | 09/25/2017. | MBS Paydown..........cccvvuemivniiiveiirenis | corvvniiseiiveniens [ cveiiens 154,831 | ........154,831 | ...... 146,479 | oo . 09/25/2036.
05951K AN 3 | BAFC 2006-7 1A12 SEQ SSNR 6.00 09/25/36 .. | 09/25/2017. | Pass-Through Loss.. 09/25/2036.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 .. 1 09/25/2017. | MBS Paydown............ccccco..... 1,964 10/25/2036.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 .. 1 09/25/2017. | Pass-Through Loss............cccocucmnrviins | covivenviiinniiennis e [ evviienncean877 | 840 | . o 10/25/2036.
05951V AV 1 | BAFC 2006-I 6A1 SEQ SSNR FLT 10/20/204 .. 1 09/20/2017. | MBS Paydown . . 167,822 167,822 | ....... 133,507 | .. 8,439 .167,822 10/20/2046.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047. ..109/20/2017. | MBS Paydown FEOTRTOTRRROTON BUPON 629,799 | ........ 629,799 | ....... 541,627 546,248 | ....covveviviins | e 51,494 629,799 05/20/2047.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.... .. 109/20/2017. | MBS Paydown............coovvveemvveenniiinns [ covveniiisniiiinnis [ o 960,375 |........960,375 | ....... 866,518 858,797 | ..evverrerirens | v 45,785 05/20/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036 .. | 09/20/2017. | Pass-Through Loss.. . . 05/20/2036.
05952X AL 8 |BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037. .. 1 09/26/2017. | MBS Paydown............ccovvvevemvveieneiiinns [ covveneiieniiiinnis [ v 163,453 | .......163,453 | ....... 117,880 139,160 | .covoovvvceci | et 97,108 |... 03/26/2037.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.. .. 109/25/2017. | MBS Paydown.........c..oovvueerevermneirnnns [ covvereireneiiinens [ e 16,960 |..........16,960 |........ 14,828 .12,916 |.. (587)] ... 05/25/2037.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.. .. | ..109/25/2017. | Pass-Through LOSS..........cocveererenvernees | wovveens 5,803 | .o 05/25/2037.
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............... .. 109/20/2017. | MBS Paydown............ccocoevmmveeereerenns | covenes 1,742 | 1742 | 1,510 | oo 1443 | 09/20/2037.
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37. .| 09/20/2017. | Pass-Through LOSs............cccccueivceiiiens | ovivanee AT [ o e [ e | | 0 [ [ | | | 0 [ 09/20/2037.
05954U AB 4 |BAFC 2009-R9 1A2 SEQ SSNR 6.0 10/26/36. oo | .- [ 09/26/2017. | MBS Paydown............ccocvveemviermneirinns [ cvvens 295,099 |........295,099 | ....... 247,883 275,573 .295,099 | .. ......11,391 | 10/26/2036.
05955Q AA 4 |BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37............. .. 1 09/26/2017. | MBS Paydown.........c...ocvwemreverereernens | covreneireneiiienis [ o 765,780 | .......765,780 | ....... 727,491 754,301 | oo | eereeeen8,501 [ [ eiin8,507 [ | s 765,780 | ..o [ cevrervrrerern | cevverriieen0 [ 30,595 | 08/26/2037.
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49.... .. 09/24/2017. | MBS PaydOwn..........ccovvrvrenrernrinnrinnns [ ovrveirernsinnirens | crnnenes 966,582 | ........966,582 | ....... 953,977 960,190 | .ooevevrivvne | 104,692 | s | e 104,692 | i | e 966,582 | ....cccviirnenne [RTRURROTORPRR IFUPURRRPRPPIN | B ITOORE 36,444 | 12/24/2049.
05955V AB 1 |BAFC 2010-R1 1A2 SUB SSNR 5.5001/26/2036 .. | 09/26/2017. | MBS Paydown SOOI IO 926,523 |........926,523 | ...... 884,830 910,749 | .ovvvevvcvecien | 000 13,969 | o e 13,969 | e | e 926,523 A . 0 35,148 | 01/26/2036.
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE.............. .| 09/26/2017. | MBS Paydown...........c.covueerveeiirerirnies | oviis 1,555 | ... 1,555 | e, 1,347 | o, 1,555 e | 0 | o 13 | 07/26/2036.
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE .. 1 09/26/2017. | Pass-Through Loss............cccocuemumviins [ covvnneiienniiinnis e [ 03,255 | s | s 07/26/2036.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037. oo |- 09/26/2017. | MBS PaydOWn............ccvvereeerririinnies | coerevinceeienniins | cevees 1,009,580 | .....1,009,580 | ....... 607,020 743,039 |.. 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037..................... .. | 09/26/2017. | Pass-Through LoSs............cccoceecvumvinns | o e [ 102,080 | .ovooeeeriins | o . 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE. .. | 09/26/2017. | MBS Paydown............ccocveeemverenerrenes | coviverivveneirncens [ ceeeen 457,666 | .oev. 457,666 | ....... 444937 445,435 07/26/2035.
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036. . 109/26/2017. | MBS Paydown............ccouvuvmivcnnrivernes | vovnrienniinciienns | . 149,315 | L 149,315 | ....... 113,094 126,869 08/26/2036.
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05990H AT 0 [BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036 .. 1 09/26/2017. [ Pass-Through LOSS..........cvcvrvernreneens [ ovrnerernniiniiens | cevverersniscinens | cevnneeens 11,854 | oo | e | e | e | v | 0| i | e [ [ [0 |, 08/26/2036.
06051G  GL 7 |BANK OF AMERICA CORP 3.705 04/24/2028, .. 109/19/2017. | CITIGROUP...........covverevierrireneerenens [ o [ oo 2,040,160 | ..... 2,000,000 | ....2,000,000 | .....coormrrrearrrirnns 002,000,000 | .o | ....40,160 | ........40,160 |....... 12,103 | 04/24/2028.
067901 AQ 1 |BARRICK GOLD CORP 4.10 05/01/2023 .| 09/21/2017. | Make Whole Call..........c..ccccovervcivenis | covvivniveriincians [ s 2,068,568 | ..... 1,882,000 |....1,878,180 | .......... 1,879,401 | .o | 2,599 | s [ ieenn2,599 [ | e 1,882,000 |....ccccovvuren | ....186,568 | ......186,568 | ....... 68,588 | 05/01/2023.
07325D AF 1 |BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036.. .. 109/28/2017. | MBS Paydown............coovvweemeveireirinns [ o [ v 62,986 |.......... 62,986 62,986 ..62,986 0 62,986 | ....coververi | o [ e 0| oo 1,921 | 11/28/2036.
07384M Q8 8 |BSARM 2004-3 2A SEQ SNR FLT 07/25/2034............. .. 109/25/2017. | MBS Paydown...........oovvwemrvvemmerrinns [ covveneiienciiienis [ v 120,206 | ........ 120,206 | ....... 120,584 | ..o 07/25/2034.
07384M S7 8 |BSARM 2004-5 2A SEQ SNR FLT 07/25/2034.... .1 09/25/2017. | MBS Paydown..........cccovevevevmrneerernnis | rvreees 298,222 | ........ 298,222 299,522 | ..o 07/25/2034.
07384M S8 6 | BSARM 2004-5 3A SEQ SNR FLT 07/25/2034.... .. 109/25/2017. | MBS Paydown............oovvwmrevremeeirnnns [ covrereiieneiiienis [ o 186,926 | ........ 186,926 | ....... 189,434 | oo 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033..................... .. | 09/25/2017. | MBS Paydown..........ccovvumivnnricciiienes | corvvsiineiiveiiens [ oviiens 197,045 | ........ 197,045 | ....... 199,139 198,331 09/25/2033.
07384y TL 0 |BSABS 2004-SD2 A4 SEQ SNR FLT 03/25/2044......... .. 109/25/2017. | MBS Paydown............coovvvemevenneiianns [ o [ v 18,625 03/25/2044.
07386H PD 7 |BALTA2004-12 2A1 SEQ SNR FLT 01/25/2035.. .. 109/25/2017. | MBS Paydown.........c..oorvueereuermmeirnnes [ o [ e 12,105 01/25/2035.
07386H QZ 7 |BALTA 2005-2 2A3 SEQ PT SNR FLT 04/25/35.. o[- 09/25/2017. | MBS Paydown...........cccoveimviernriiinnies | e | cevveenns 302,496 | ........302,496 | .......256,365 | ............252,889 | ..coevrurriorrins | e 11,286 | v | crerieenn 11,286 [ s | s 302,496 04/25/2035.
07386H UG 4 |BALTA2005-521A1 SEQ SSNR FLT 07/25/35............ .. 109/25/2017. | MBS Paydown............ccccvevmrevirmmeirenns | covenes 2,629 2,629 07/25/2035.
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37......... | .. | 07/26/2017. | Pass-Through LOSS...........cccccvvrunrire [ o A4 | i | [ 05/25/2037.
07386R AA 7 |BSABS 2007-HE4 1A1 SEQ SSNR FLT 05/25/37......... | .. | 09/26/2017. | Pass-Through LOSS............cccccoomurveiies [ covrans 231 [ oo [ e | e 05/25/2037.
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37... .. | 08/25/2017. | Pass-Through LOSS.............ccocvevereenes [ covrerrirnniiiennis e [ o285 | 169 | s 04/25/2037.
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/3 .. | 09/25/2017. | MBS Paydown 9,112 04/25/2037.
073879 GN 2 |BSABS 2004-AC5 A2 SEQ FLT 10/25/2034 . |- 1 09/25/2017. | MBS PaydOWN...........ocvverriircriiireies | e | cevevennd 62,698 ’ . .48,672 10/25/2034.
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020.......... .1 09/25/2017. | MBS Paydown..........cccrvvvrvrvemrinerinnns [ eovrveirerniinsirens | crveie 165,843 | ........ 165,843 | ....... 167,813 167,196 09/25/2020.
073880 AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047.......... .. 109/25/2017. | MBS Paydown.........c..oovvvemmeeeenneiiens [ o [ v 379,862 | ........ 379,862 | ....... 314,118 311,329 02/25/2047.
073880 AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047.......... .. 1 09/25/2017. | Pass-Through LOSS.............cevvemereenes | covrerrinnnniinnenns [ | errereenn(6,785) | i | o 02/25/2047.
07389N AC 9 |BSABS 2006-SD4 2A1 SEQ SSNR FLT 10/25/36 .. 109/25/2017. | MBS Paydown............ccovvveemriienniinnns [ covisneiienniiinnis [ v 107,379 ..96,581 ..107,379 10/25/2036.
09624W AF 3 |BLUEM 2006-2A C CLO MEZ FLT 07/15/2018............. .| 09/01/2017. | MBS PaydOowN..........cooevenrererirerirnees | eeevan 52,814 : ..52,296 52,814 07/15/2018.
09626Q AJ 6 |BLUEM 2014-2A B2 CLO MEZ 4.085 07/20/26.... .. 07/20/2017. [ MBS Paydown..........ccovvvrvnrererrnniinins [ ovinniersnineiiens | e 6,000,000 |..... 6,000,000 | ....6,000,000 | .......... 6,000,000 | ...ovevrrerriirne | e 8,000,000 | ..vovvcrieiniens | e | 0 [ 183,825 | 07/20/2026.
09751W AA 9 [BOLDINILTD 3.6 07/19/35 C| 07/19/2017. | Sinking Fund Redemption..............cccc. | cooorvvveneiiiniins | covvi 175,000 | ........ 175,000 | ....... 177,510 176,858 175,000 | oo | v [0 [ 6,281 | 07/19/2035.
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018.... .| 09/15/2017. | MBS Paydown.............coeueerinniireriraiis | eviiens 7,207 | v 7,207 6,907 7,207 01/15/2018.
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029.... .. 1 09/15/2017. | MBS Paydown............ccccovemevemneiranns | coviens 4,936 |............ 4,936 | .. 4,936 ...2,356 4,936 12/15/2029.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024...............ccooveveee. .. 1 09/20/2017. | Sinking Fund Redemption.............cccc. | o [ o 170,056 | ........ 170,056 | ....... 170,252 170,190 06/20/2024.
11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020 ..109/20/2017. | Sinking Fund Redemption...........ccccevw. [ ovrrvverernrinnirnns | crvvrin 197,118 | ... 197,118 | ....... 197,118 197,118 06/20/2020.
118230 AE 1 |BUCKEYE PARTNERS 5.125 07/01/2017.. o [ 07/01/2017. | MAEUFIY.......cveoeceeeeeceeceienens [ oo [ oo 5,000,000 |..... 5,000,000 |....4,990,700 | .......... 4,999,490 |...cccoovvi 07/01/2017.
12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018 .. 07/02/2017. | Sinking Fund Redemption ...36,881 | ....ccoe. 36,881 | ......... 33,828 ..36,881 07/02/2018.
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20 .. 1 07/02/2017. | Sinking Fund Redemption 10,732 01/02/2020.
12189P  AJ 1 |BNSF 01-1 TRUST 6.727 07/15/2022..........c.ccoocvuvvrennns .. 1 07/15/2017. | Sinking Fund Redemption.............cccc. | ceovereicrenecviccs e 5,942 | 15,942 | 108,999 | i 6,194 | .o 07/15/2022.
12189P AL 6 |BUR NTH/SAN FA 5.943 01/15/2022... .. 07/15/2017. | Sinking Fund Redemption...........ccccoee. [ ovrrrrernenviinns [ o390 | oviiirnnrnnn390 | o390 | o 390 [ 01/15/2022.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027.. . [ C| 09/25/2017. | MBS Paydown............cccouvveeereremnnnes | overenes veenn.892,625 678,372 | ..o | 3,034 [ 3,034 | | s 692,625 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028............cccovverennc C | 09/25/2017. | MBS Paydown............cccniiererimiiniiies | covveiiienieniiinins | cevveees 367,500 363,689 | ..o | v 7T [ [ IST s | s 367,500 03/27/2028.
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047.. .| 09/15/2017. | MBS Paydown..........ccrvemrrenerierernies | oveven 20,000 |.........20,000 |........19,994 | .....cccccoermirmmrrinens 0 0 20,000 04/15/2047.
12479R  AE 7 |CAUTO 2017-1A A2 ABS SNR 4.18 04/15/2047.. .. 109/15/2017. | MBS Paydown.........c..oevvuereveremeiranns [ covrereireneiiienns [ e 12,500 04/15/2047.
12489W EL 4 |CBASS 2002-CB1B1 SUB FLT 08/25/30.... .. | 09/25/2017. | MBS Paydown 9,530 08/25/2030.
12489W JQ 8 |CBASS 2004-CB4 A6 NAS SNR 5.872 05/25/35. .. 109/25/2017. | MBS Paydown.........c..oovvuerereimerrnnns | o [ e 15,747 05/25/2035.
12489W NN 0 |CBASS 2005-CB6 A3 SEQ SNR 5.12 07/25/35............ .| 09/25/2017. | MBS Paydown...........ccovuemivneiirerirnies | oviis 50,268 07/25/2035.
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125278 AC 5 |CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51......... .1 09/19/2017. | MBS Paydown..........cccovervvrvmrnvererinnis | ovreees 2,897,691 | ..... 2,897,691 |...3,131,204 | .......... 2,923,891 | .o | v (15,662) | ... (15,662) [ ..vvcvrreverenns | ervrenen 2,897,691 125,117 | 02/19/2051.
125278 AC 5 |CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51......... .. 109/19/2017. | Pass-Through LOSS.............ccoceevereenes [ covvereerenniiinnns [ | o 0. (1 02/19/2051.
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 .| 09/20/2017. | MBS Paydown...........ccveverrernerierinies | ereen 91,822 |.......... 91,822 | ......... 89,828 .54,473 06/20/2036.
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 .. 109/20/2017. | Pass-Through LOSS............cccccueververns [ covvereiieniiiinnis e [ e 9,950 9,734 | oo 06/20/2036.
12543K  AM 6 | COMMUNITY HEALTH TL G L+275 12/31/2019........... 1+ | 09/29/2017. | PAYAOWN.......cvvurvrrrrrireererinerienienes | svevseessnenseninne | neeenend 635,691 | ........ 635,691 | ....... 605,496 | ...ovonrerrerieirenins 12/31/2019.
12543X AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37 .. | 09/25/2017. | MBS Paydown..........cccovvvrrineiirerinies | evivens 259,361 |........ 259,361 233,901 210,041 01/25/2037.
12543X AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37. .. 109/25/2017. | Pass-Through LOSS.............ccocvevereenes [ covvereirenniiennis v [ TOATT | | s I .0 01/25/2037.
12544B  AE 3 | CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37 .. 109/25/2017. | MBS Paydown.........cc.ovevuemerermnerirnnns | covrnrriireneniinenns [ v 10,096 |.........10,096 | ...........7,B76 | coooovirriers 3947 | oo | (31,143) | .... 31,143 [ oo | e 10,096 09/25/2037.
125585 AF 6 |CIT 1995-1 A5 SUB 9.05 8/15/2020. .| 09/15/2017. | MBS Paydown...........c.covvvnrieimirinniinnes | enviens 94,376 54,623 | ..ocoovviieeni [ e (1,704) | .... (1,704) 94,376 08/15/2020.
12558M AG 7 |CITHE 2002-1 AF6 SEQ STP 02/25/2030.... .. 109/25/2017. | MBS Paydown............ccocverereverereirenns | covirenes 39,621 40,026 | .. 02/25/2030.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028 .. 1 09/18/2017. | MBS Paydown............ccovvvemriieneiinnns | covvsneiisnniiinnis [ o 125,000 oo 124,982 124,988 |.. 03/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028. .| 09/18/2017. | MBS Paydown.............coeuvmrvnniiinninies | v 59,113 | ......59,113 | s 59,109 .59,110 11/18/2028.
125634 AN 5 |CLIF 2014-1A A ABS PT SNR 3.29 06/18/29... .. | 09/18/2017. | MBS Paydown..........cccvvvemiimirireiireins | corivniineiiveniens [ v 153,221 | ......1583,221 | ....... 153,158 153,119 06/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.... .. 1 09/18/2017. | MBS Paydown...........oovvwemmeeeenneriens [ covreneiisneiiienes [ v 733,718 | ... 733,718 | ...... 715,985 716,771 10/18/2029.
12563L AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41 .. 109/18/2017. | MBS Paydown.............ocvueereeerereiirnnns | covrereiieneiiienis [ s 218,844 |.......218,844 | ....... 218,821 218,823 02/18/2041.
12566U AN 4 |CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2 .. | 09/25/2017. | MBS Paydown 6,930 4,955 02/25/2037.
12566U AN 4 |CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2... .. 109/25/2017. | Pass-Through LOSS.............ccccvevereenes [ covvervirenniiennis e [ e 143 | | s 02/25/2037.
12566V AE 2 | CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37. .1 09/25/2017. | MBS PaydOown..........ccoivnrineirerniiinirns [ overeniernineinens | cerveerenns 49,740 |.........49,740 | ......... 40,901 ..39,252 04/25/2037.
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37. .. 109/25/2017. | Pass-Through LOSS............cccoceevereeres [ covvenvivenniiinnns v [ 4,528 | i | o 04/25/2037.
12639C AA 5 |CSMC 2009-RR4 A4A SEQ 5.695 09/15/40. .. [ 07/15/2017. | MBS Paydown.........cc.oveveemmreermnnrirnens | cevreneiirnneirienns [ v 368,332 | ........ 368,332 | ...... 311,284 364,237 368,332 09/15/2040.
12639C AG 2 |CSMC 2009-RR4 A4B SUB 5.695 09/15/40. .. | 08/15/2017. | MBS Paydown ......8,660,000 | .....8,660,000 | ....8,535,513 8,629,868 ,660,000 09/15/2040.
12640W AC 4 |CSMC 2008-3R 1A2 MEZ FLT 07/26/2037 RE .. 109/25/2017. | MBS Paydown............oocvwmrevermmerrnnns | covvereiieneiiienns [ o 133,941 | ....... 133,941 | ... 119,574 117,880 133,941 07/26/2037.
12640W AC 4 |CSMC 2008-3R 1A2 MEZ FLT 07/26/2037 RE.... .. 1 09/25/2017. | Pass-Through LOSS..........ccerverrnmrneens [ ovinrinerinnneinens | ceeverivernnnninens | eevvsennens 2,820 | .o | e 07/26/2037.
12641P  AD 6 |CSMC 2009-6R 1A2 SUB SSUP 5.75 1/26/36 .. | 09/26/2017. | MBS Paydown...........c.covvvnrvemirnninnes | enviens 584,201 | ........ 584,201 | ....... 584,201 582,016 01/26/2036.
12641P  AJ 3 |CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35........ .. | 08/26/2017. | MBS Paydown............coocvwemrevemmeeirnnns | covrenes 224564 | ........ 224564 | ....... 224,564 223,656 10/26/2035.
12641P  AM 6 | CSMC 2009-6R 2A2 SUB SSUP 5.50 10/26/35............ .. 1 09/26/2017. | MBS Paydown............ccovvveemvveiennirinns [ covveneiianiiiinnis [ v 245,661 | ........ 245,661 | ....... 245,661 244,846 10/26/2035.
12641P AR 5 |CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35............ .. 1 09/26/2017. | Pass-Through LOSS..............ccceevereenes [ covrereirnneiiinnns [ e [ e 39,674 23,586 | ..ooereeriierierieens 10/26/2035.
12641P AY 0 |CSMC 2009-6R 4A2 SUB SSUP 5.50 11/26/35... .. 07/26/2017. | MBS PaydOown.......c.ccovvmrrnrirernniinirns [ orenninerininninens | cerveerenns 16,671 | .cocoeee. 16,671 | ......... 16,473 .16,570 11/26/2035.
12641P  AZ 7 |CSMC 2009-6R 4A3 SUB SSUP 5.50 11/26/35... .. [ 09/26/2017. | MBS Paydown.........c..oovvweereeeemeeernens | covveneiinneiiienes [ v 145,051 | ........ 145,051 | ....... 142,393 143,968 11/26/2035.
12641P  BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35............ .. | 07/26/2017. | Pass-Through LOSS............cccuuriueciiees | corvvenniiniiieniinns [ e | v 15 Y28 I 11/26/2035.
12641P  BJ 2 |CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35......... .. 1 09/26/2017. | MBS Paydown............coovvveemvviennirinns [ covveneiisneiiinnis [ v 156,968 | ........ 156,968 | ...... 157,536 156,431 09/26/2035.
12641P BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35.............. .. [ 07/26/2017. | Pass-Through LOSS.............ccccvevereeenes [ covrereirnreiiinnns [ e | v 6] OO OO 09/26/2035.
12641P  CB 8 |CSMC 2009-6R 8A3 SUB SSUP 5.50 10/26/35............ .. | 09/26/2017. | MBS Paydown..........cccovverrvenerirerirnies | oviies 646,933 10/26/2035.
12641P  CG 7 |CSMC 2009-6R 9A2 SUB SSUP CSTR 4/26/36........... .. 1 09/26/2017. | MBS Paydown............ccccoevumveeereerenns | covrenes 14,481 04/26/2036.
12641P CH 5 |CSMC 2009-6R 9A3 SUB SSUP CSTR 4/26/36........... .| 09/26/2017. | MBS Paydown...........c.covueerveeiirerirnies | oviis 1,964 | e 1,961 | .o 04/26/2036.
12641P  CK 8 |CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........... .. 1 09/26/2017. | Pass-Through LoSS............cccocucmimveins [ covinneiiinniiinnis e [ 1,588 | .. 1,600 | s 04/26/2036.
12641P  CV 4 |CSMC 2009-6R 11A2 SUB SSUP 5.50 1/26/36... .. 1 09/26/2017. | MBS Paydown.........c...oovveemreueremeeerinns | covrereireneiiienis [ v 312,061 |........ 312,061 | ....... 312,061 310,945 01/26/2036.
12641P  DC 5 |CSMC 2009-6R 12A2 SUB SSUP 5.00 4/26/35... .. | 08/26/2017. | MBS Paydown 187,919 187,919 ..183,767 187,056 04/26/2035.
12641P DD 3 |CSMC 2009-6R 12A3 SUB SSUP 5.00 4/26/35... .. | 08/26/2017. | MBS Paydown.............ccouvmuvnmiviniiines | eviiens 398,441 398,441 | ....... 388,896 395,611 04/26/2035.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.........ccccoevunnee. .. 1 09/26/2017. | MBS Paydown............coucvvemmrvemenrirnens | covveens 7128 | 7128 | s 3,828 | .o 3,548 | ..o, 09/26/2037.
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12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 09/26/2017. | Pass-Through LOSS.............ourvemrreens [ covreneimnnnninenns [ [ e TAN | e | . .0 09/26/2037.
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.. .. [ 09/26/2017. | MBS Paydown.........c..oovveemmeeereneeeriens | o [ v 177,643 | ........ 177,643 | ....... 177,382 176,514 805 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037 .. | 09/26/2017. | Pass-Through LOSS............cccuecieriiies | onvieniiieniiniens [ e | e (/27 NS I . 07/26/2037.
12641Q AN 2 |CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35... |- | 09/26/2017. | MBS Paydown...........cc.coovvveimmriinnins | comvvrereiiinniiins | o 174,832 | ........ 174,832 | ....... 174,832 174,191 223 | o223 | s | s 174,832 11/26/2035.
12641Q AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.................. .. | 09/26/2017. | PasS-Through LOSS.........c.eevrerereines | vovereeinerieriens [ ervvriserinerinnine | eevseenns 41,617 23,705 | oo L A RIS ISR LY SN I (1,255) 11/26/2035.
12641Q AW 2 | CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35... .. | 09/26/2017. | MBS Paydown...........ccovuvrrvinerireninies | ovives 522,343 | ........ 522,343 522,343 520,648 527 LY I [ 522,343 09/26/2035.
12641Q AY 8 |CSMC 2009-7R 6A3 MEZ 5.50 9/26/35 .. 1 09/26/2017. | Pass-Through LOSS..............ccceevervenes [ covvereernneiiinnis [ e [ e 15,359 | ... 9,330 | cevvrerreirerieniiens 19 19 (648) 09/26/2035.
12641Q BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36 .. | 08/26/2017. | MBS Paydown...........coovvurivnericiiieins | corivniineiiveiiens [ oviiens 167,633 | ........ 167,633 | ....... 17,771 150,327 25,075 25,075 | ..o | e 167,633 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36 .. | 08/26/2017. | MBS Paydown............ccccouvumeveennirinns [ covens 4,069 |........... 4,069 16 | 1,072 | i | s 1,807 1,807 4,069 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36 .. 1 09/26/2017. | Pass-Through LOSS.............ccocvevereenes | covverrirnreiirennns e | e (21) | e | e (18) 12/26/2036.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36 .. | 09/26/2017. | MBS Paydown 6,874 . 5,707 ..2,815 6,874 05/26/2036.
12641Q BV 3 |CSMC 2009-7R 9A2 SUB 5.25 8/26/35.... .. | 09/26/2017. | MBS Paydown.............coouvmriiniiiniiines | oviienes 239,244 |......239,244 | ....... 236,001 239,244 | ..o | e e | 0 | | s 239,244 08/26/2035.
12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35.. .. | 09/26/2017. | MBS Paydown..........cccvvvuriiniriveiirenes | o [ oviinaes 243,236 |.......243,236 | ....... 243,236 242,539 | .oovoviiieriens | 285 [ 288 | | s 243,236 02/26/2035.
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36 .. | 09/26/2017. | MBS Paydown...........ccrveerrmerierirnees | ovevnn 57,917 | .. 5T,917 | s 57,917 57,747 57,917 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36. .. 1 09/26/2017. | Pass-Through LOSS.............ccocvemereenes [ covrerrirnreiinenis v [ overeoreneeene7) [ e | o 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37. .. | 09/26/2017. | MBS Paydown.............c........ ..44.850 |........44,850 | ... 45,073 44,842 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37. .. | 09/26/2017. | Pass-Through LOSS.........c..cceeerenernes | evevnnee 2,430 | oo 06/26/2037.
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37... .1 09/26/2017. | MBS Paydown.......c..ccevvrmneerernniinies [ overenierinineirens | verveerenns 71,439 | ... 71,439 | ... 63,585 ..65,750 04/26/2037.
12641Q DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37 .. 1 09/26/2017. | Pass-Through LOSS............cccoceevereeres | covvervireniiiinnns [ [ 2,827 | i | oo 04/26/2037.
12641Q DV 1 |CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36... .| 09/26/2017. | MBS Paydown..........ccvvvemrernerierinees | evee 56,787 54,517 02/26/2036.
12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36..... .| .- 109/26/2017. | Pass-Through LOSS............cccocuwmumviins [ covrnneiienniiinnis e [ 08,338 | it h,067 | 02/26/2036.
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37.......... .. 109/26/2017. | MBS Paydown............oovvweerereimerrinns | covvereireneiiienns [ e 78,862 ..75,238 03/26/2037.
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37... .1 09/26/2017. | MBS Paydown..........cccovervevemmrnvererinnins | rviiees 84,461 ..84,461 03/26/2037.
12641Q EV 0 |CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36 .. 1 09/26/2017. | MBS Paydown............ccccovvumeveeneiianns | covens 285,959 285,138 03/26/2036.
12641Q FC 1 |CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35. .. | 09/26/2017. | MBS Paydown...........cccovvvniiiniiieriianis | oo [ e 45,116 ..44,982 08/26/2035.
12641R BN 9 | CSMC 2009-8R 5A1 SEQ CSTR 5/26/2037. .| .. | 09/26/2017. | MBS Paydown.............coovvwemmmviinnnies | comveieneiieneiiins | o 155,641 150,029 | oo | s 7,10 |.... ., 05/26/2037.
126417 AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE........ .. 1 09/26/2017. | MBS Paydown............ccccowvmmevirereerenns | covrenes 287,530 221,656 | ..ovovrreriiens | e (85,508) | ..uvvvvecvrrcrere | wrrerins (85,508) | ..evvvrverrirees | eerrreriren 287,530 06/26/2036.
12642N BQ 0 |CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36......... .. 09/26/2017. [ MBS PaydOwn..........ccrvvrvrvnrermrrnerinnns [ ovrrneirernsisnirnns | e 111,498 | ... 111,498 | ....... 107,595 109,651 2,499 111,498 03/26/2036.
12643) AW 6 |CSMC 2010-RR1 2B SEQ 5.695 09/15/2040 RE.......... .. [ 08/15/2017. | MBS Paydown............oovveeereeeeneerinns [ o [ oo 6,070,000 ...6,259,688 | .......... 6,081,352 | ...ccoceenen. <oerr.....6,070,000 09/15/2040.
12643K AW 3 |CSMC 2010-RR2 2B SUB CSTR 09/15/39 .| 07/15/2017. | MBS Paydown...........c.cccuumiiimiieriiniis | v | e 3,362,865 ...3,180,450 | .......... 3,337,796 | oo | 8,361 | s | 88,361 [ | 3,362,865 09/15/2039.
12646U AK 4 |CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043.... .. 109/25/2017. | MBS Paydown............ccccvvvumeveenniranns | coviens 236,155 | ........ 236,155 220,805 222,019 | oo | e (154) s | e (154) [ | s 236,155 03/25/2043.
12646W AH 7 |CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43............... .. 109/25/2017. | MBS Paydown............ccocverereverererrenes | covrenes 309,492 | ........ 309,492 289,181 290,604 | ...ooovvvverrane | reereene D572 [ s [ 5572 | s | s 309,492 04/25/2043.
12646X AJ 1 |CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43. .1 09/25/2017. | MBS PaydOwn..........cccvvrmrenrermrinerinnns [ ovrrneiernsinnirnns | e 570,595 | ........ 570,595 | ....... 540,282 541713 | o | eeeeeen8,640 [ s | 8,640 | i | e 570,595 05/25/2043.
12647G  BZ 0 |CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043... .. 109/25/2017. | MBS Paydown............ccccovvmmevrereerenes | covenes 66,724 |......... 66,724 65,171 .65,275 66,724 07/25/2043.
12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE.... .. | 09/28/2017. | Pass-Through LOSS............ccuuvciieiines | ovvrverireniinniens [ e | v (57,927) [ oo | e 12/27/2036.
12647H BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE..... .. 1 09/27/2017. | MBS Paydown............ccccouvumrieienniiianns [ covis 639,670 | ........ 639,670 | ....... 607,087 628,628 12/27/2036.
12647P  AK 4 |CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043.. .. 1 09/25/2017. | MBS Paydown............cccc...... 420,988 405,727 406,706 | .....ooovvvreenne | eereene(10,378) | s | e (10,378) | o | i 420,988 08/25/2043.
126650 AN 0 |CVS CAREMARK 6.204 10/10/25. .. 1 09/10/2017. | Sinking Fund Redemption.. 65,504 66,996 ..66,029 65,504 10/10/2025.
126650 AW 0 |CVS CAREMARK 5.298 01/11/27.... .| .. | 09/10/2017. | Sinking Fund Redemption.............ccccc. | covveverevrsncirins | e 48,815 | i 48,815 | ........ 48,815 L8815 | [ e (0) [ | e (0) | e | 48,815 01/11/2027. .
126650 BQ 2 |CVS CAREMARK 6.943 01/10/2030........cccevvvrviernrnns ..109/10/2017. | Sinking Fund Redemption...........cccceee. [ ovrvererininirnns | vrerrnn 65,490 | e 65,490 | ......... 76,898 ..74,886 65,490 01/10/2030. | 2FE...........
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126650 BV 1 [CVSPT TRUST 5.773 01/10/2033.. ..109/10/2017. | Sinking Fund Redemption...........cccceees [ covrvvrerrvnvvrnns | veverrnnn 41,060 | ..........41,060 | ......... 42,059 ..41,862 (44) | o | e (A4) | o | v 41,060 | ..oovvrieirinnen 01/10/2033.
126650 BY 5 |CVS CORP 5.926 01/10/2034 .. | ..109/10/2017. | Sinking Fund Redemption.. . 99,895 |.........99,895 | ....... 101,292 101,038 (61)]... 99,895 01/10/2034.
12665V AA 0 |CVS PASS-THRU TR 2014 4.163 08/10/36................. .. 109/10/2017. | Sinking Fund Redemption.............cc.e. | coevervvrereirnenis [ v 62,871 62,871 .62,871 62,871 08/11/2036.
126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36........ .. | 08/20/2017. | Pass-Through LOSS.........c..ceerreenerernes | cervemrrnerireninne [ evvrrverneniineene | evevnernnens 120 | ot [ . 02/20/2036.
126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36........ .. | 09/20/2017. | MBS PaYdOWN........oovvreerrinerienienes | vveeseeisnerseninne | oveveens 115,421 | ... 115421 | ...... 100,731 100,283 706 115,421 02/20/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036...........c.ceene. .1 09/25/2017. | MBS Paydown..........cccovevevevmrneerernnis | rvreees 24,673 23,782 .15,591 583 24,673 | oo | e | s (U I 756 | 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .. | 09/25/2017. | Pass-Through LOSS.........c.cueueeenrenes | evevnnee 2,458 | oo 05/25/2036.
12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035.. oo | .. [09/25/2017. | MBS Paydown...........cccoecemruecnrineines [ e 328,995 |........328,995 | ....... 286,637 285,025 04/25/2035.
12667F 4N 2 |CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035................ .. | 09/25/2017. | PasS-Through LOSS.........cceveerveereens | corvevmrrnerirerirnne [ ennrrverneniineeine | ovevnennneeeB97 [ it [ 04/25/2035.
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35... .. | 09/25/2017. | MBS PaYdOWN........covereirrinerierienes | ceervseeserseniens | veeeens 159,989 | ........159,989 | ....... 143,016 135,491 04/25/2035.
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35.......... | .. | 09/25/2017. | Pass-Through LOSS..........ccccouuverervimenes [ crvvmrrmerirnrirnnis | corrverrerineninnne. [ eoeeneen 18,889 o | e 04/25/2035.
12667F EG 6 |CWALT 2004-J2 3A3 PAC 5.50 4/25/2034................... .. | 09/25/2017. | MBS PaYdOWN........oovereerrrierierienes | coevveessnenieninne | oveveens 121,360 | ........121,360 | ....... 120,508 120,843 | oo | e85 | s | e85 | | s 121,360 04/25/2034.
12667F LG 8 |CWALT 2004-J5 1A6 NAS 5.687 7/25/2034.... .. | 09/25/2017. | MBS Paydown...........cooevvrivrneiierieies | ereeas BAT [ oo BAT | (3 A I 84T | .o 647 07/25/2034.
12667F RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024 .. | .. | 09/25/2017. | MBS Paydown (ST ISP 204,160 |........204,160 | ....... 207,222 205,269 | ...cooverrerirene | verirerenee(500) [ oo | errrrieenna(800) | o | s 204,160 08/25/2024.
12667F RG 2 |CWALT 2004-J6 2A1 SEQ SNR 6.50 11/25/31............. .| 09/25/2017. | MBS Paydown..........ccnevemrernerieeinees | ereenn 2,064 2,074 | oo 2,064 11/25/2031.
12667G AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35... .. | 09/25/2017. | MBS PaydOwN..........veurverrinerierirenes | covveeeinerieniene | cveviens 703,370 595,339 590,797 | oo | erereeeeT3150) oo e 7,150) | oo | e 703,370 05/25/2035.
12667G  AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35... .. | 09/25/2017. | Pass-Through LOSS.........cccvvereeenrenee | ovrevernerinnnennee [ evnernerinnneinenns | werneenen 19807 | coiiciiinisciiens [ | v | eovnnnnneinninnes | eoneenennsnnns | cvneeenennneninen0 [ [ oo (2,456) 05/25/2035.
12667G  AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35... .. 1 09/30/2017. | Book Valug AdJUSIMENL..........covrrirere [ ovrrrrirerniiiriiens | e | e | e | e T 0 9,391 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 .. | 09/25/2017. | MBS Paydown 87,621 70,661 373 373 87,621 05/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.... .. | 09/25/2017. | Pass-Through LOSS.........c.eveereenerenene | vovreemrermernnenirnee | eonnrensernnninnine | verrnenenni 23830 | i 1,298 [ i 0 (350) 05/25/2035.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036... .. | 09/25/2017. | MBS PaydOown..........coervenmrierirerenins | oerveneriereseeiens | oevees 1,722,256 01/25/2036.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/203 .| 09/25/2017. | Pass-Through Loss.. 01/25/2036.
12668B YA 5 |CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. .. 1 09/25/2017. | MBS Paydown.............ccc....... 9,329 05/25/2036.
12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. .| 09/25/2017. | Pass-Through Loss.. 05/25/2036.
126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/35. .| 09/20/2017. | MBS Paydown 54,555 10/20/2035.
126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/35. woe | 1 09/20/2017. | Pass-THrough LOSS..........cccuerermrrnenes | cormerirerinnennnes | cvereeeienerneninine. | wveivns 19,769 [ ..o | e - 10/20/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36........ .| 09/20/2017. | MBS PaydOown...........cooevemrrrerrerirnees | eeevene 60,428 |.......... 60,428 | ......... 53,146 252,570 | oo | e (16,913) | ... 04/20/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36........ .1 09/20/2017. [ MBS PaydOwn..........ccrvvrvrerrermninerinnns [ ovrrveirernsisnirens | cvvveenee 274,501 | .......274,501 | ...... 236,764 237,022 25,647 04/20/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36........ .| 09/20/2017. | Pass-Through LOSS.........cc.cvveuevenrenes | covrvmernvenieeenee [ evververinneninenins | eeeeen T21,078 | oo [ [ e e [ | evnvensnnneninen0 [ [, 04/20/2036.
126694 HP 6 |CWHL 2005-25 A10 SCH 5.50 11/35 6R-4. .| 07/25/2017. | Pass-Through LOSS............cccurierivinns | corvenrinniieninens [ eovnricnniieninniins | evvveniinenennn [ [ e 11/25/2035.
126694 HP 6 |CWHL 2005-25 A10 SCH 5.50 11/35 6R-4. oo |+ | 09/25/2017. | MBS PaydOoWN.........cceurvemrirrerneeiinins | eeverererseessseinens | vevereeens 17,030 17,030 | ......... 13917 12,912 159 e . 11/25/2035.
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35........ .. | 09/20/2017. | MBS PaYdOWN........ouvererrierierienes | ceersseinerseniene | eeeeens 198,820 | ........198,820 | ....... 180,415 | oovoeeeeerieninens | e | e (17,112) [ s [ v (17,112) | oo | e 198,820 12/20/2035.
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35........ .. 109/20/2017. | Pass-Through LOSS..........cvvrvrernerreens [ ovrnrrernninnrnns | v | e 1,382 | oo [ | e | e | e | cvvnensnnnnenns0 [ | v 54 12/20/2035.
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036......... .. | 07/25/2017. | Pass-Through LOSS.........ccveereeenerenns | covvevmernerireninee | eonnevverneniineene | eoveernennen(80) [ covevirneeiiininens [ (52) 01/25/2036.
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036......... .| 09/25/2017. | MBS Paydown...........coevvvmivrnmrierieies | erven 25292 |.........25292 | ......... 21,887 .21,750 25,292 01/25/2036.
12669D US 5 |CWHL 2002-39 A18 PAC 5.75 2/25/2033 .. | 09/25/2017. | MBS PaydOWN........covvrverinirierirenes | corveerinerieniens [ cveviens 158,857 | ........158,857 | ....... 158,633 158,617 02/25/2033.
12669F V8 3 |CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034. .| 09/20/2017. | MBS Paydown (SOOI IO 331,596 |........331,59 | ....... K72 (1] N 09/20/2034.
12669F VH 3 |CWHL 2004-6 2A1 SEQ SNR FLT 05/25/2034............. .. | 09/25/2017. | MBS Paydown...........ccurvemrrererirerinies | evevens 90,088 |.......... 90,088 |......... 90,255 | .ooouverrierierirens 90,088 05/25/2034.
12669G A5 0 |CWHL 2005-HYB3 1A1 PT SNR FLT 06/20/2035... .| 09/20/2017. | MBS Paydown...........ccevemrveerierirnees | eeeeens 117,458 | ........ 117,458 | ....... 106,887 107,334 117,458 06/20/2035.
12669G BY 6 |CWHL 2004-HYB7 1A1 SEQ SNR FLT 11/20/34.... .1 09/20/2017. | MBS Paydown.........ccocevvivvenrirerinnnees | coveererinniennnnns | e 152,937 | i, 152,937 | ....... 153,604 | ..o 152,937 11/20/2034.
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12669G BZ 3 |CWHL 2004-HYB7 1A2 SEQ SNR FLT 11/20/34 ..109/20/2017. | MBS Paydown..........cccrvrrvrvevenrirerinnins | ovrvvirnnvnnininns | e 445,448 | ... 445448 | ... 447,391 | o (268) | ... 11/20/2034.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035 o |- 109/25/2017. | MBS Paydown............ccovvwvemeverereerenns | coviverviveneiiennns | e 149,870 | 149,870 | ....... 140,112 133,446 | oo [ v (6,103) 08/25/2035.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035...........cccveonncee .| 09/25/2017. | Pass-Through LOSS............ccccurieciiines | corvvveninniiieniiens [ cvnrinniiesiieins | e (2,190) 10 [ . 08/25/2035.
12694* AA 4 |CVS (NEW ALBANY IN) CTL 5.14 01/15/2041... .. | 09/15/2017. | PaYdOWN........oorvviveiriirinsiniiesiinas | i 33,425 | ..ocooe.. 33,425 33,425 ..33,425 L0)] ... 0) 33,425 01/15/2041.
12697# AA 7 |BGS THORTONS CTL 4.56 03/15/2042 | [ 09/15/2017. | PAYAOWN. ... | corevieneniensiiens | ceviieenes 16,958 | .......... 16,958 | ......... 16,958 16,958 0] oo | e O) e [ e 16,958 03/15/2042.
12803P AB 4 |CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047........... .| 08/20/2017. | MBS Paydown..........cccovurvevemmrnvererinnins | wovvines 82,500 | .......... 82,500 |......... 81,860 | ..o 15 | 15 82,500 08/20/2047.
14040H AR 6 |CAPITAL ONE FINL 6.7509/15/2017 o [ 09/15/2017. | MALUFIY.......coooovreeciereireceienens [ oo [ oo 5,000,000 |..... 5,000,000 | ....4,988,600 | .......... 4,998,953 | ....coovvvvenri | v 1047 | oo e 1047 | i | 200000025,000,000 | oo | e [0 [ 337,500 |09/15/2017.
141781 G# 5 |CARGILL INC 7.28 06-30-23 oo |- | 06/30/2017. | Paydown.........ccovrvurivniiiciieniriiniias | cevienes 394,737 | ........ 394,737 | ....... 462,261 423,928 | ..o | eeeeend(B974) s [ eieeend(B.974) [ i [ e BOATIT | i e | o0 [ 13,912 | 06/30/2023.
144531 EW 6 |CARR2006-NC1 A3 SEQFLT 01/25/2036................... .. 109/25/2017. | MBS Paydown............ccccowvumeveennirinns [ covens 255,689 | ....... 255,689 | ....... 197,360 211,951 | oo | e KIURE:L: N — 30,188 | voverveervererns | 255,689 01/25/2036.
144531  FL 9 |CARR 2006-OPT1 A3 SEQ FLT 02/25/2036... .. 109/25/2017. | MBS Paydown.........c..oocveeereverererirnens | covreneireneiiienis [ v 140,283 | .......140,283 | ....... 115,601 134,816 | oo | (8437 | | e (8431) | i | s 140,283 02/25/2036.
14575H AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/204 oo |-+ [ 09/15/2017. [ MBS Paydown............ccovvveenviiinneirinns [ o 99,376 99,340 ..99,343 99,376 02/15/2046.
14855) AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041.............. .. 1 09/15/2017. | MBS Paydown............ccccuevmreeeremeiirenes | o 329,874 | ........ 320,874 | ....... 329,506 263,735 08/15/2041.
14855L AB 6 |CLAST 2017-1 A ABS SNR 3.967 07/15/42 .. | 09/15/2017. | MBS Paydown..........cccvvvemivniriveiirenns | corviniineiiveniens [ oviinaee 278,000 | ........ 278,000 | ....... 277,999 | .ocvviiiinis 07/15/2042.
150326 AC 0 |CEDF 2014-3A AF CLO SEQ SSNR 3.347 05/2 .. | .- [ 08/20/2017. | MBS Paydown............cccoveerewemmceriies | covians ....20,000,000 | ...20,000,000 | ..20,000,000 | ........ 20,000,000 |...ccovvrernne 05/20/2026.
150326 AG 1 |CEDF 2014-3A BF CLO MEZ 4.464 05/20/2026........... .. | 08/20/2017. | MBS Paydown............ccocvererevrmneeranns | coreriiveniinienns | 225,000,000 | ..... 5,000,000 | ....5,000,000 | ......... 5,000,000 | ....ocooevrennee 05/20/2026.
161546 CW 4 |CFAB 2002-3 1A5 5.407 06/25/32 .. 109/25/2017. | MBS Paydown............ccoceeemviieneiinnns [ covivnrniienniiinnns [ 0. 188,936 | e 188,936 | ....... 187,055 187,364 | oo | 593 | |83 | | 188,936 06/25/2032.
16162W NB 1 | CHASE 2005-S3 A1 NAS SSNR 5.50 11/25/35.. .. 109/25/2017. | MBS Paydown............ccocveereverenerirenns | covieees 396,050 | ...oovvoriiiniiis 5,420 5,420 | oo | e 395,988 11/25/2035.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.. .1 09/25/2017. | MBS Paydown..........ccovvvrnvermrnerenens [ ovrvererinnnsnnns | veeennnn 16,229 | .00 16,229 | e 14,485 16,229 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.. .. | 09/25/2017. | Pass-Through Loss.. 01/25/2036.
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 .. 1 09/25/2017. | MBS Paydown............ccccco..... 22,554 11/25/2036.
16877# AA 0 |VACHARLOTTE CTL A1 3.652 01/05/2036... .| 09/05/2017. | Paydown..........cccceverrieernnnns 84,133 84,133 01/05/2036.
171232 AE 1 |CHUBB CORP 6.80 11/15/2031.. .| 08/22/2017. | Consent Fee 27,550 27,550 11/15/2031.
172967 GT 2 |CITIGROUP INC 3.50 05/15/2023... ..109/19/2017. | JP MORGAN SECURITIES INC.......o. [ ovrvvrrervririrans | o 2,040,180 05/15/2023.
17307G AL 2 |CMLTI 2003-UST1 PO1 0 12-25-18 .. | 09/25/2017. | MBS Paydown 15 12/25/2018.
17307G  E8 7 |CMLTI 2005-8 1A4A SEQ SSNR FLT 10/25/35.. .| 09/25/2017. | MBS Paydown 521,156 10/25/2035.
17307G  E8 7 |CMLTI 2005-8 1A4A SEQ SSNR FLT 10/25/35.. .. 109/25/2017. | Pass-Through LoSs............cccccucvureeres | covivenviiiniiiennis [ | v (593) | oo | o 10/25/2035.
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034 .. 109/25/2017. | MBS Paydown............ccocvwevmmeveremerrenns | oo [ 000 213,954 | 1.213,954 | ... 193,628 194,361 03/25/2034.
17307G FM 5 | CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34........ | .. | 09/25/2017. | MBS Paydown..........ccccocvurmrnrererinnins | ovivenns . 104,471 | ... 104,471 | ... 97,289 ..99,634 05/25/2034.
17307G RE 0 |CMLTI 2005-2 1A4 SEQ FLT 05/25/2035..................... .. 109/25/2017. | MBS Paydown.........c..oovveemmeeeenerrinns | o [ v 195,070 |.......195,070 | ....... 181,598 181,683 05/25/2035.
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35.... .| 09/25/2017. | MBS Paydown...........ccnvverrernerieiinies | erees 354,874 |......354,874 | ....... 284,850 282,724 35,773 .354,874 12/25/2035.
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35.......... | .. | 09/25/2017. | Pass-Through LOSS.........cccccceurvevumui | corvvvmmvrienniinns | cevvvnnniiisnniinnne | cereerenee 3,993 | i [ 12/25/2035.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035................. .. 109/25/2017. | MBS Paydown............coocveerevermrrinnnns | ceovervirerniinnnns [ cvireerrnn:8,930 [ 1100000.5,930 | coviveccs 4,937 | oo 3440 | oo el I | |l I | | 5,930 | | i e 0] s 214 | 08/25/2035.
17307G W9 5 | CMLTI 2005-11 A3 SEQ SNR FLT 11/25/2035... .. 1 09/25/2017. | MBS Paydown..........ccrvvvrenrermnrnerinnns [ onrnerernninrnns | veverernnne 71,899 | 1 71,899 | i 69,584 ..69,611 ...71,899 11/25/2035.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36 o | .- 109/25/2017. | MBS Paydown.........c..cooveveemeeemneernnns | covcvemeiveneirnnnns | e 137,341 [ 137,341 | L 127,583 121,411 137,341 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36...........cocccoennee .. | 09/25/2017. | Pass-Through LOSS............cccuvriveiiinns | corvvenricnniveninnne [ evnricsnivenieniins | verieeeeen8,897 [ i [ . 04/25/2036.
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036 .. 109/25/2017. | MBS Paydown............ccovvvemrviennieianns [ covveneiisnciiinnis [ v 189,477 | ....... 189,477 | ....... 175,578 158,288 (3,413) | ... 04/25/2036.
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036 o | .- 109/25/2017. | Pass-Through LOSS.............ccccverecvenes [ covrerevrmneinnnnes [ evverrevneriinene oo 71,999 | i | e o 04/25/2036.
17309L AD 7 |CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036................ .. 109/25/2017. | MBS Paydown............ccocvvvumvvienniienns [ o [ 00000 262,133 [ 1....262,133 | ...... 216,858 255,790 | ..ovvvrrrerirens | v 10,452 08/25/2036.
17309N  AD 3 | CRMSI 2006-1 A4 SEQ 5.939 7/25/2036.... .. 1 09/25/2017. | MBS Paydown............ccocvveemevirmmeernnns | covovereivenniinnnns [ c0eeen.8616,751 [ L 616,751 599,313 613,645 2,769 07/25/2036.
17310E  AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36 . 109/25/2017. | MBS Paydown...........ccouvumivcnniivcrnns | covnrieniiiveiiienn | . 341,684 | e 341,684 | ....... 318,485 336,931 | oo | e 12,371 09/25/2036.
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17312H AF 6 | CRMSI 2007-2 A6 NAS 6.265 6/25/2037 .1 09/25/2017. | MBS Paydown..........cccovurvevemmrnererinnis | rvvines 259,714 | .......259,714 | ....... 249,997 250,551 |.. vl 4,361 |.... . e L0 06/25/2037. | 1FM...
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........... | .. | 09/25/2017. | MBS Paydown e [ e [ s 17,876 | ........ 17,876 | .......... 5,945 | i 5,569 | ..o 03/25/2037. | 1FM..........
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........... .| 09/25/2017. | Pass-Through LOSS.........ccveurrernererens | vevvenmrenmnnnneninee | eonneensernnsinniins | vevivnene 272 | i [ 03/25/2037. | 1FM..........
17314Q AD 9 |CMLTI 2009-11 2A2 RR MEZ SSNR CSTR 1/36 .. 1 09/25/2017. | MBS Paydown............ccocvvvmmevienniienns [ o [ e 48,798 | 48,798 | oo 16,591 ..20,016 01/25/2036. | 1FM...
17315C AP 2 | CMLTI 2009-3 5A2 SUB SSNR 6.00 2/25/2037 .. | .- 1 09/25/2017. | MBS Paydown e [ e | 00800713 [ 1.800,713 | ... 596,208 600,355 02/25/2037. | 1FM..........
17315N  AD 5 | CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037.........cocvvvrrrnee .. 09/25/2017. | MBS Paydown..........cccoevvevevernrnerinnns | covrnerenivniviinns | 000 278,075 | ........278,075 | ....... 278,075 276,706 | .. 04/25/2037. | 1FM..........
17315Q AV 8 |CMLTI 2010-4 4A4 MEZ CSTR 10/25/2035 RE.. .. 1 09/25/2017. | MBS Paydown............ccocvevmmeermnnirnnns | cocvenviivencivinnns [ e 45,276 | 145,276 | e 35,542 WBT,733 | | (25,459) | ... 10/25/2035. | 1FM...
17315X  AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35, ..| 07/25/2017. | MBS Paydown v | e | o0 456,207 1 ......456,207 | ... 439,427 446,428 | .....ccooi | e 93,888 11/25/2035. | 1FM..........
17315X  AE 1 |CMLTI 2009-9 2A2 RR SUB SSNR CSTR 11/35.......... .. 109/25/2017. | MBS Paydown............ccovvveemvveenniienns [ covcveneiviniiiinnns [ oo 711,928 | 0 711,928 | e 193,728 273,362 | .oovvverereeceins | s 257,684 11/25/2035. [ 1FM..........
17315X  AF 8 |CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35 RE.... .. | 07/25/2017. | Pass-Through LOSS.............ccocvemereenes | covvereireneiinnnis e | e | i | e 0 11/25/2035. | 1FM...
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37 .. | 09/25/2017. | MBS PaydOwn..........veurveriririerirenes | covveerinenireniene | vevirens 307,030 |........307,030 302,424 304,262 .307,030 05/25/2037. | 1FM..........
17322N  AA 2 |CMLTI 2014-J1 A1 SEQ SSNR 3.50 06/25/44.............. .. 109/25/2017. | MBS Paydown............oocvwemrevermmeeirinns | covreneiieneiiienis [ o 182,445 | ........ 182,445 | ....... 183,186 183,143 | oo [ BT | | o317 | | s 182,445 06/25/2044. | 1FM..........
17322N  AD 6 |CMLTI 2014-J1 A2 SEQ SNR SSUP 3.5 06/44 .. | 09/25/2017. | MBS Paydown...........cooevvrivrneiierieies | ereeas 59,710 | .oveouuee 59,710 | ......... 59,356 ..58,968 59,710 06/25/2044. | 1FM...
20035C AB 6 |COMERICA BANK 5.20 08/22/2017 .. | .| 08/22/2017. | Maturity o e | s 9,000,000 |..... 9,000,000 | ....8,843,400 | ......... 8,988,470 | ...oveevvveenne | weeeee 11,530 | s oo 11,530 | i | s 9,000,000 08/22/2017.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040.............. .. 109/25/2017. | MBS Paydown.........c...ovveeerreemneririens | covrereireneisienis [ v 767,247 | ........ 767,247 | ....... 767,039 767,047 | .o | e 100 s [ 100 [ s | s 767,247 10/25/2040.
207597 DY 8 |CONN LIGHT & PWR C 5.7509/01/2017... .. | 09/01/2017. | Maturity. e e | s 2,000,000 | ..... 2,000,000 |....1,995,280 21,999,589 | e | e i el i | 2,000,000 09/01/2017.
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027 .. 1 09/15/2017. | MBS Paydown............ccccvemreveeneurenes | covienes 1,632 | .o 1,632 | e 1,631 1,632 03/15/2027.
212168 AA 6 | CONTINENTAL WIND 6.00 02/28/2033, .. | 08/31/2017. | Sinking Fund Redemption................... e [ 241,291 | .......241,291 | ....... 241,291 e 0 [ | 241,291 02/28/2033.
22541Q CZ 3 |CSFB2003-AR154M2 MEZ FLT 06/25/2033. .. | 09/25/2017. | MBS Paydown 26,842 26,842 . 34 26,842 06/25/2033.
22541Q FV 9 |CSFB2003-17 1A4 NAS 5.50 06/25/33 .. 109/25/2017. | MBS Paydown............coocvemmmvvrmmeernnns | coirervivnrnirinnns [ 00 159,750 | ... 159,750 | ... 161,237 160,342 | .coooocvvieri | v (1,031) [ oo [errrreend(1,031) [ | e 159,750 06/25/2033.
225418 ES 3 |HEMT 2004-2 M2 MEZ FLT 08/25/2034. .. 1 09/25/2017. | MBS Paydown............ccccoevumviienniianns [ o [ 0. 106,429 [ .......106,429 | ......... 90,199 105,347 | oo | v 1,526 106,429 08/25/2034.
225418 PJ 1 |CSFB 2004-AR6 CB1 MEZ FLT 10/25/2034 .. | 09/25/2017. | MBS Paydown ... 193,141 193,891 |.. .31,813 242,944 10/25/2034.
225458 LD 8 |CSFB 2005-3 6A1 SEQ 5.75 07/25/2035 .. | 09/25/2017. | MBS Paydown 396,541 |........396,541 | ....... 349,948 349,296 | ...ovvveiriiins | v 13,598 | ... 07/25/2035.
2254W0 FJ 9 |CSFB2003-11A1 SEQ 7.00 2/25/2033.. .. | 09/25/2017. | MBS Paydown 26,380 |.......... 26,380 | ......... 27,337 .27,097 |.. (785) | ... (785) 26,380 02/25/2033.
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028. C|09/18/2017. | MBS Paydown 183,250 ..183,250 | .......180,983 181,118 04/18/2028.
227170 AF 4 | CRNN 2014-1A A ABS SNR 3.04 08/18/29. 09/18/2017. | MBS Paydown 280,374 | ........ 280,374 | ....... 271,349 271,653 08/18/2029.
227170 AG 2 |CRNN 2014-2A A ABS SNR 3.27 11/18/2029. 09/18/2017. | MBS PaydOWN............cvverrevireriicnies | woereeieneiiinniins | cevvi 194,444 | ... 194,444 | ... 194,384 194,397 |.. 11/18/2029.
228452 AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022 .. | .. | 08/20/2017. | MBS Paydown cree s [ 473141 | ... 2,473,141 | ...2,476,359 | .......... 2473141 | oo | e ol L0 o | e 2,473,141 11/21/2022.
22944P  AA 5 |CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43........... .. 109/25/2017. | MBS Paydown............ccocowvemeeeereerenes | coveees 335,117 | . 335,117 | ....... 300,925 301,082 | ..vvvecrierires | v (9,002) | ..ooovvernenn (9,002) IO 335,117 02/25/2043.
22960* AA 0 |OCHSNER CLINIC FOUNDATION 5.26 12/15/28........ .| 09/15/2017. | PaydOWN........oocviiiienirinienicciiieies | e [ e 172,310 | ... 172,310 | ....... 172,310 172,310 | oo [ | e | evveesiiniinennd0 e | e 172,310 12/15/2028.
22965@ AA 3 |WAG EDINAMN CTL 4.59 7/15/2037.........ccccovurvrernncs .. [ 09/15/2017. | PaydOwn............cooovvvveervieneiennienns [ o 35,927 |..........35,927 |......... 36,286 ..36,260 35,927 07/15/2037.
22969* AA 1 |WAL-MART GREENVILLE CTL 3.52 12/15/2029.......... - [09/15/2017. | PaYAOWN. ... [ e [ e 106,395 | ........ 106,395 | ....... 107,459 107,349 | oo [ e (T8) [ | e T8) | e | e 106,395 12/15/2029.
22970 AA 8 | BNSF RAILWAY SER 2015 4.07 05/15/2034.. . 09/15/2017. [ PaYOWN......oovvrvrrrirerrniserenssernnnns | v 94,077 | ........94,077 | ... 94,077 .94,077 0 94,077 05/15/2034.
22973@ AA 3 |GREAT WEST 2015 4.62 12/15/2037 oo [ ] 09/15/2017. | PaydOwN..........vvereeereieneieeeeineies | s 37,290 |..........37,290 |......... 37,290 .29,720 | .. - . 0 37,290 12/15/2037.
22977@ AA 9 |CRIC BLUE BELL LLC CTL 3.87 12/15/2038............... ++ [ 09/15/2017. | PAYAOWN. ..o | o [ oo 44,902 | .........44,902 | ........ 44,902 .44,902 |.. o e | 0 [ oo | eeveiennin 44,902 12/15/2038.
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46 .. | 08/25/2017. | MBS Paydown............coovvveemvieienniiianns [ o [ v 76,354 |........76,354 | ....... 51,295 41,458 | .. 58,749 | ... 58,749 | ..o | e 76,354 04/25/2046.
23242L  AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036. ...| .- | 09/15/2017. | MBS Paydown JSUTTTRRTRRI DU 59,971 | .......59,971 | ......... 41,905 L9077 | i [ (6,454) | ... . (6,454) 59,971 07/15/2036.
23245G  AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36....... .. 109/25/2017. | MBS Paydown............ccovvveemriienniiinnns [ covveneiisnniiinnis [ v 124,848 95,024 BTABT | s | s 42,227 | oo [ e 42,227 | .o | e 124,848 12/25/2046.
23245G  AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36. .. 109/25/2017. | Pass-Through LOSS.............cccceomereenes [ covvemvirenniinnnns e [ 2,208 | s 1,862 | oo . o 1,285 12/25/2046.
23248A AJ 0 |CWL 2007-SEA1 2A1 SEQ FLT 05/25/47 . 1 09/25/2017. | MBS Paydown..........cocevvveeriverininees | covveenes 203,599 | ........203,599 | ....... 126,231 128,873 | o | e 42,886 | ..coovrviins | 82,886 | s | e 203,599 05/25/2047.
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233046 AC 5 |DNKN 2015-1A A2 ABS SNR 3.262 02/20/45.... .| 08/20/2017. | MBS Paydown..........cccovurevevmrnverernnis | wrvvvenes 25,000 | .......... 25,000 25,000 ..25,000 0 25,000 ..612 | 02/20/2045.
233046 AD 3 |DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45 .. | 08/20/2017. | MBS Paydown............ccocoemmeveereeerenns | covenes 37,500 | ..cooonnee 37,500 | ......... 37,500 ..37,500 o 0 37,500 ,119 | 02/20/2045.
23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21................ . 109/10/2017. | MBS Paydown...........cc.coocunrivcniicncines [ o ...14,287,088 | ...14,287,088 | ..14,429,650 | ........ 14,298,629 | ....cooovvrrvens | v (45,338) | ..ovvvevreris [ ererrnnn(85,338) | oo | e 14,287,088 08/10/2044.
233320 AD 6 |DSLA 2004-AR1A2B SEQ SSNR FLT 09/19/44. .. 1 09/19/2017. | MBS Paydown SRR DO 135,908 | ........ 135,908 | ....... 119,216 119,181 450 135,908 09/19/2044.
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040. ...|.. | 09/25/2017. | MBS Paydown v | e | 900,602 1 ........500,602 | ... 500,450 500,458 74 06/25/2040.
247367 BH 7 |DELTAAIR LINES 6.821 08/10/2022..........ccccvvererrernns .. | 08/10/2017. | Sinking Fund Redemption...........cccoee. | ovvvvvirnrirerinnnnns 92,665 ..92,658 L I T 1 08/10/2022.
24736X AA 6 |DELTA AIR LINES 15-1AA 3.625 07/30/2027. .. | 07/30/2017. | Sinking Fund Redemption.............cccc. | oo [ 0. 153,409 | ... 153,409 | ....... 153,409 153,406 0 .153,409 07/30/2027.
24736Y AA 4 |DELTA AIR LINES 15-1A 3.875 07/30/2027... .. |.. | 07/30/2017. | Sinking Fund Redemption.. 76,705 | ........76,705 | ........ 76,705 ..76,704 0 . ...76,705 07/30/2027.
24823B  AA 8 |DEN102013-1A A1L CLO SSNR FLT 04/28/25............ .. [ 07/26/2017. | MBS Paydown............coovvvemrvvenniienns | o [ oo 4,588,951 B B9ABBT | e [ s | e (5,278) | ..o [ v (L) R I 4,588,951 04/28/2025.
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36.. .. 109/25/2017. | MBS Paydown............ccocverereverereirenns | covirenes 145,438 | .......145438 | ...... 114,532 119,844 2,801 145,438 12/25/2036.
25150N  AB 0 |DBALT 2006-AR5 1A2 SEQ SSNR FLT 10/25/36... .. 1 09/25/2017. | MBS Paydown............ccccouvurviienniianns | covis 172,122 | ... 172,122 | ... 91,655 87,399 | | 12,044 172,122 10/25/2036.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037......... .. 109/25/2017. | MBS Paydown............ccccvevmrevirmmeirenns | covenes 397,437 359,088 LTS R V2 I IS 16,914 | oo | e 16,914 [ .o [ v 397,437 02/25/2037.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037 .. 1 09/25/2017. | Pass-Through LOSS..........ccrvrverreireens [ ovrvrnernninciens | cevmrnerinnneiens | veveenenenn 3,204 | oo [ e 02/25/2037.
251510 CV 3 |DBALT 2005-1 1A1 SEQ FLT 02/25/2035 woo |-+ [09/25/2017. | MBS Paydown.........c..covvveemeeeennirinns [ o [ v 168,470 | .......168,470 | ....... 122,351 125,215 168,470 02/25/2035.
251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6/25/2035...........cccoocunec .. 109/25/2017. | MBS Paydown............ccoceuemevererererenns | covrenes 294,614 |......294,614 | ....... 221,127 223,646 | ..cooovrrvcrrane | 8,255 [ 8,255 | s | s 294,614 06/25/2035.
251510 LM 3 |DBALT 2006-AR15A1 SEQ SSNR FLT 02/25/36 .. 109/25/2017. | MBS Paydown............coovvuvemvieinneiianns [ covvereiiinniiinnis [ e 17,659 |........17,659 | ........ 15,242 L5307 | | e 2756) | e | reeeeeennn2,756) | e | s 17,659 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 .. 109/25/2017. | MBS Paydown............ccocveereverenerirenns | covieees 25,653 25,618 ..16,701 25,653 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36... .1 09/25/2017. | Pass-Through LOSS..........cccceveevrnminenes [ ovrnrirerinnnenens | veververisnnniiens | vrvernnenn,080 | o 4077 | oo (2) 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 .. 1 09/25/2017. | MBS Paydown............coocvwvmmevrmneerenns | covvenvevenniiienns [ e 18,324 |0 18,324 | i 18,298 11,929 ..18,324 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36... . | 09/25/2017. | Pass-Through Loss.. 2,912 | oo (1) 02/25/2036.
25157F  AJ 3 |DMSI 2005-WF1 1A3 SUP CSTR 06/26/2035 RE......... | .. | 09/26/2017. | MBS Paydown.............cccccoovumvivunniies | comvivsneivinniinns | e 137,513 1 137,513 | 127,656 130,150 137,513 06/26/2035.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028 C| 09/14/2017. | MBS Paydown e 316,877 | 316,877 | ... 316,799 316,811 2 .316,877 07/14/2028.
25755T AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/2042.... .| 07/25/2017. [ MBS Paydown..........ccvvvvivnvermrnniinins [ ovinnirernnineirens | voees 9,247,000 ....9,247,000 | .......... 9,247,000 | ..ooovevvrercirne | e ..9,247,000 01/25/2042.
26067* AA 3 |DOW CHEMICAL CTL 5.18 3/15/2034 .. | 09/15/2017. | Paydown 99,354 99,801 ..99,744 99,354 03/15/2034.
26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045. ..| 07/20/2017. | MBS Paydown 35,000 |..........35,000 | ......... 35,000 ..35,000 35,000 07/20/2045.
26223N  AE 5 |DRUG 2012-1 A2 ABS 5.80 07/15/2024 .. | 07/15/2017. | MBS Paydown............ccovvweemviieneiiinns [ e [ o 102,564 | .......102,564 | ....... 102,546 102,556 07/15/2024.
26223U AD 1 |DRUGB 2014-1 A2 ABS SNR PT 3.484 07/23 .. [ 07/15/2017. | MBS Paydown...........oocvwerevrmneirinns [ covvereiieneiiienns [ v 273,054 |.......273,054 | ....... 273,050 273,054 07/15/2023.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027..... v | [ 07/15/2017. | MBS Paydown.........cevvvrvrernninrerenins | ceveenns 530,152 |........530,152 | ....... 530,145 530,142 04/15/2027.
26224H AE 7 |DRUGC 2017-1A A2 ABS SSNR 3.60 04/15/27............. .. | 07/15/2017. | MBS Paydown.........c..oovvveereeererriens [ o [ v 464,010 | .......464,010 | ....... 463,932 | ..o 04/15/2027.
26827E  AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40... . 09/15/2017. | MBS Paydown...........ccevemiemerierieees | erres 697,750 |.......697,750 | ....... 688,879 318,368 20 10,896 | 06/15/2040.
26827E AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040............ | C| 07/15/2017. | MBS PaydOown.............cccoovvemmmiimmmiins | corvvimmeiisnniiins | coven 453,984 | .......453,984 | ....... 453,984 453,984 06/15/2040.
26845# AA 8 |EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019........ - [ 07/15/2017. | PaYAOWN. ... [ e [ e 165,887 |........165,887 | ....... 165,887 165,887 01/15/2019.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39 .| C|09/15/2017. | MBS Paydown..........covvvverevrnnrerirnnines | coreeens 87,500 |.........87,500 |......... 87,495 ..87,496 87,500 12/15/2039.
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025 woo| - [ 07/01/2017. | MBS Paydown.........c..covvveemevienniienns [ oo [ v 122,515 | .......122,515 | ... 123,128 122,515 | oo [ e [ e | v | e | s 122,515 10/01/2025.
28108 AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025.............cccoonee. .| 07/01/2017. | MBS Paydown..........cccvvuvmivniriveiirenis | corivniineiiveniens [ v 131,883 | .......131,883 | ....... 132,106 131,883 | oo e | e | evvenniieinennd0 e | s 131,883 10/01/2025.
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044.... .. 109/19/2017. | MBS Paydown............ccccowvumrieienniianns | covns 176,026 |.......176,026 | ....... 170,195 170,873 176,026 04/19/2044.
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045.... o[- 09/19/2017. | MBS Paydown............ccooouevwemrevirinnies | overenes L1613 [ 11813 | 11418 | s 11,613 02/19/2045.
28618X AD 4 |ERL2016-1A A1 ABS SEQ SNR 3.968 03/46............... .. 109/19/2017. | MBS Paydown............ccovvveemviienniinnns [ covveneiisnniiinnis [ s 173,122 | ... 173,122 | ....... 173,128 173128 | oo [ e (1) e | v (D) | e | s 173,122 03/19/2046.
28932M  AA 3 |ELM RD GEN STA 5.209 02/11/2030.. .| 08/11/2017. | Sinking Fund Redemption................... (ST DO 149,937 | ........ 149,937 | ... 149,937 149,937 . 149,937 02/11/2030.
29268B AE 1 |ENEL FIN INTL 5.125 10/07/2019 08/02/2017. | Make Whole Call...... 437,160 | ..... 6,000,000 | ....5,973,600 | .......... 5,991,304 | ..oovvirirniees | v 8,696 ...437,160 | ...... 437,160 | ..... 251,979 | 10/07/2019.
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294429 EQUIFAXINC 6.30 07/01/2017 MatUFity.....cooveerercririccnseeecnies | cevieirereseinnens | 007,000,000 | .o 7,000,000 | ....6,984,530 | .......... 6,998,981 | ..o | v 1,019 | e | e 1019 | | 07,000,000 [ e e e 0 | 441,000 | 07/01/2017.
30257G 9 |FPL ENERGY NATL 5.608 03/10/24.... Sinking Fund Redemption...........ccccccc. | oo [ 00000 93,087 | 93,037 92,764 ..93,038 e 03/10/2024.
30605X 1 | FWAY 2012-1 A2 ABS 4.21 10/15/2042 MBS Paydown...........c.ccouevenmmevnmnennns | cervvmsrnirenninnes | 90,361 | i 90,361 | ......... 90,743 ..90,537 (39)] ... 10/15/2042.
30605X 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42. . MBS Paydown.............ccccocevmmrivannnies | convrvsnniienniinns | ceveeennn 15,000 | i 15,000 | ......... 15,000 ..15,000 11/15/2042.
31307# 9 |CORPUS CHRISTI (FDL) CTL 4.537 2/15/35............... . PaydowN. ... | e | ceveeennnn 28,094 | i 26,094 26,098 ..26,097 02/15/2035.
31307# 5 | CORPUS CHRISTI (FDL) CTL 4.537 06/15/37.... Paydown.........coocvivieninincincniniens | v | oo 14,973 | i 14,973 | ......... 14974 | o 7,399 06/15/2037.
31307# 1 | CORPUS CHRISTI (FDL) CTL 5.00 08/17/2017.. MBLUFY......ooeveececeeceiens | e | 08,061,225 | ... 8,961,225 | ....8,961,166 2,736,793 | oo | v D8 [ D5 [ | 08,961,225 | [ |0 [ 206,893 | 08/17/2017.
31620M 2 | FIDELITY NATIONAL 3.50 04/15/2023.... Cash Tender..........cocovvvuinicnnicniiinens | e | 202,461,632 | ... 2,363,000 | ....2,344,285 2,350,468 | ......ooooovvcee | 012,532 | [ 12,532 | | 00000002,363,000 [ [ e 98,632 | .......98,632 |....... 52,210 | 04/15/2023.
31620M 8 |FIDELITY NATIONAL 3.875 06/05/2024.. . Cash Tender..........cccoccoouceivnmecvnnen o | 204,628,619 | ... 4,375,000 | ...4,358,463 | .........4,362,137 | ... ...253,619 06/05/2024.
31620M 7 |FIDELITY NATIONAL 5.00 10/15/2025...........ccccooonvcn . Cash Tender...........cococevervemeceecnenenins | oo | 009,724,474 | L 8,664,000 | ...8,718,571 | .......... 8,712,834 | ............... .1,005,783 10/15/2025.
32027L 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036. MBS Paydown 124,961 | .......109,399 111,572 10/25/2036.
32027N 7 |FFML 2005-FF5 M2 MEZ FLT 03/25/2035. MBS Paydown 152,458 | ....... 124,253 148,265 03/25/2035.
32027N 8 | FFML 2006-FFH1 A4 SEQ FLT 01/25/2036 MBS Paydown..........ccovvvemricnnivenirnies | oo | e 222,418 | i 222,418 | ....... 171,818 207,643 01/25/2036.
32028H 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036 . MBS Paydown.............ccocvuvmmvevmeninns | convvveneevenniinns | 2eeen.580,267 | Looiiic 580,267 | ....... 540,686 563,801 | ..oovveereereees | creerreen 748 | e | e, 748 | 07/25/2036.
32051G 0 |FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35........ . MBS Paydown...........c.coocewnmmevrmnriinns | corverenevreneirnns | cveeenn 126,566 | coveeec 126,566 | ......... 96,277 192,784 | .. 06/25/2035.
32051G 0 |FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35........ |. Pass-Through Loss.. . 18,330 | oo | s . 06/25/2035.
32051G 9 |FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35.......... . MBS Paydown...........cccoucewmmevrmneinns | corevreneireneiinns | 048,119 | Ll 648,119 | ....... 566,458 546,909 09/25/2035.
32051G  SQ 9 |FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35.......... . Pass-Through LOSS............cccviinriieens | coreveniinsiveniinns [ oo | coveeinas 30,264 | ..o [ e 09/25/2035.
32051G XQ 3 |FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/35.......... . MBS Paydown.............ccocvwvmmeevneniins | convrveneevenniinns | e 173,988 | i 173,988 | ....... 165,671 157,693 11/25/2035.
32051G XQ 3 |FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/35.......... . Pass-Through Loss.. 10 I 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35 - MBS Paydown 32,763 ..29,036 11/25/2035.
32051G Y2 5 |FHASI2006-AR1 2A1 SEQ SSNR CSTR 05/36........... . MBS Paydown.............coocvuvemevrmnnerns | corveverervenninins | e 48,410 | 1 48,410 | e 30,493 34,033 |.. 05/25/2036.
32051G Y2 5 |FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........... . Pass-Through LOSS.........ceevivniniies | corivrreierseininns | cvrvnereineninns | coveenenns (3,021)] . 0 [ o . I 05/25/2036.
320518 AA 7 |FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 . MBS Paydown..................... 82,252 .81,372 3,669 |.... 04/25/2035.
320518 AA 7 |FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035................. . Pass-THrOUGN LOSS..........cvveuervenreies | corveirernrienniiinns | cenvimnneiinenniinnne | ceneeeennn8, 1604 i | I 04/25/2035.
32052E AA 7 |FHASI 2006-AR3 1A1 SEQ SSNR FLT 11/25/36.......... . MBS Paydown...................... 896 | ..o . (194) | .... 11/25/2036.
32052E AA 7 |FHASI 2006-AR3 1A1 SEQ SSNR FLT 11/25/36.......... . Pass-THroUGN LOSS..........ccveerveianeies | corveieneeienniiiens | crvvieeniiinnniinens | veresiesenennd 6. 2 IO . 11/25/2036.
32056 AA 2 |FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37... MBS Paydown.........ccovrvvrnerinnrneerernns | vervrvvvirsenerinnes | 001,156,302 | ..o 1,156,302 | ....... 765,153 787,714 |.. 11/25/2037.
32056) AA 2 |FHASI2007-AR3 1A1 SEQ SSNR CSTR 11/37... Pass-THrough LOSS...........ccucervevereees | corverenerieneiiiens | cevvieeneinnniiinns | cevevienees PN (5 R RS IO . 11/25/2037.
32113) CF 0 |FNLC 2005-4 A3 SEQ FLT 02/25/2036 MBS Paydown..........ccovcunmienniiciiens | o [ e 221,436 | ........221,436 | ....... 170,782 210,428 02/25/2036.
33803W AA 7 |FISHERS LANE 3.666 08/05/2030 - Sinking Fund Redemption...........cccc. | oo [ 200,200,534 | ........200,534 | ....... 200,534 200,534 |.. 08/05/2030.
341099 CG 2 |FLORIDA PWR CORP A 5.80 09/15/2017.................... . Maturity. ...3,989,240 | ......... 3,999,021 | ..o 09/15/2017.
34417TM  AA 5 |FOCUS 2017-1A A2l ABS SNR 3.857 04/30/47... MBS Paydown.........ccovevemerininirerinns | verrmrinrrensnrinnns | e 30,000 | ..........30,000 | ......... 30,000 | .o 0 04/30/2047.
34417M  AB 3 |FOCUS 2017-1A A2Il ABS SNR 5.093 04/47 MBS Paydown.............cccoceevemervnnninns | corvermrerivsnniinns | cererennn 15,000 | ...ee0..15,000 | oo 15,000 | ..o 0 [ [ eerverriieenn0 [ 04/30/2047.
34950W AA 7 |FCBSL 2013-1A A CLO FLT 01/19/2025 MBS Paydown...........ccccoueuue LAT28724 1728724 | e | v v [ v | e, 01/19/2025.
35563C AY 4 |FMMHR 2015-R1 C3 MEZ FLT 11/25/2052 RE MBS Paydown.............cccocevvumevinnniies | conviinneiisnniinns | ceveeenn52,556 | ... 52,556 | ......... 43,786 | ..coovvierreris (322) 11/25/2052.
36157N  FL 3 |GECMS 1997-HE4 A6 SEQ 7.17 12/25/28... Pass-Through Loss.. 12/25/2028.
36157N  FL 3 |GECMS 1997-HE4 A6 SEQ 7.17 12/25/28... MBS Paydown 12/25/2028.
361856 CQ 8 | GMACM 2003-HE2 A5 NAS STP 04/25/2033.. . MBS Paydown 04/25/2033.
36185M AJ 1 | GMACM 2005-AF1 A2 SEQ SNR FLT 07/25/35........... . MBS Paydown..........ccovvuemienniveirens | cervvnnineireiiene | ernreeenn 42,268 | 10i00i82,268 | ...t 35,651 | oo | e | eeneeee(1,035) s e (1,035) [ o | 2,268 | e | e 07/25/2035.
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36185N 6N 5 | GMACM 2005-AR2 2A SEQ SNR FLT 05/25/2035....... .. | 09/25/2017. | MBS Paydown..........cccovvemrvenerirerirnies | evives 59,440 |.......... 59,440 | ......... 56,097 ..56,069 263 59,440 | .ooocvvvirens | e | crvniinnieenn0 | s 1,600 | 05/25/2035.
36190F AD 2 |GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35...... .. 109/25/2017. | MBS Paydown............ccocewvmmeverereerenns | covenes 37,940 | .......... 37,940 | ........ 36,053 ..37,652 216 37,940 | oo | e | s 0 | s 1,039 | 07/25/2035.
36191Y BA 5 |GSMS 2011-GC5 A3 SEQ SSNR 3.817 08/2044.......... .| 09/10/2017. | MBS Paydown..........cccvruemivniiicciiienns | o [ v 411,138 | ........ 411,138 | ....... 415,234 412,845 08/10/2044.
3622EA  AA 8 |GSAA2007-3 1A1A SEQ SSNR FLT 03/25/2047......... .. 109/25/2017. | MBS Paydown...........oovvveemviinnnirinns [ covveniiieneiiinnis [ o 673,158 | ........ 673,158 | ....... 446,540 445,702 03/25/2047.
362341 4A 4 |GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036......... .. 109/25/2017. | MBS Paydown............ccccueverevermmerirenns | o 58,610 | ... 58,610 |......... 55,893 ..55,925 01/25/2036.
362341 4A 4 |GSR 2006-AR12A1 SEQ SSNR FLT 01/25/2036......... .. 1 09/25/2017. | Pass-Through LOSS..........cccerveernmrneens [ ovenrinerininsirens | veereriverinnnsinens | eevveennens 3,679 | oo | e 01/25/2036.
362341 BR 9 | GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035................ .. 109/25/2017. | MBS Paydown............oovvwmrevremeeirnnns [ covrereiieneiiienis [ o 166,425 | ........ 166,425 | ....... 163,097 164,913 06/25/2035.
362341 FN 4 |GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035........... .| 09/25/2017. | MBS Paydown............coeueeivnniiveiirniis | eviiens 354,674 | ....... 354,674 | ....... 332,635 328,953 07/25/2035.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035........... .. 109/25/2017. | Pass-Through LOSS............cccccuvurveins [ covivenivieniiiinnns [ [ (10,171) | v [ 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035......... .. 109/25/2017. | MBS Paydown.........c..oocveeereverererirnens | covreneireneiiienis [ v 195,754 | ........ 195,754 | ....... 167,813 166,546 11/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035 .|.. | 09/25/2017. | Pass-Through Loss.. . (1726) [ oo [ e 11/25/2035.
362341 XE 4 |GSR 2005-AR7 5A1 SEQ SSNR FLT 11/25/2035......... .. 109/25/2017. | MBS Paydown............oocvwemrevermmeeirinns | covreneiieneiiienis [ o 180,480 | ........ 180,480 | ....... 158,258 158,574 11/25/2035.
362341 XE 4 |GSR2005-AR7 5A1 SEQ SSNR FLT 11/25/2035......... .| 09/25/2017. | Pass-Through LOSS............cccerrieciiinns | corivenivnniireniene [ cvnrissiveniniins | coviienns (8,689) | cvvvvvrnreruiieis [ e 11/25/2035.
362341 XE 4 |GSR 2005-AR7 5A1 SEQ SSNR FLT 11/25/2035......... .. 1 09/30/2017. | Book Value AdiUStMENt.............ccocvwves [ covrerriririiiicnns e [ e | e | oo 11/25/2035.
362341 XG 9 |GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035.. .. 109/25/2017. | MBS Paydown.........c...ocveemreeereneririens | covreneirnneiiienis [ v 266,976 253,895 255,885 266,976 11/25/2035.
362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046... .. | 08/25/2017. | MBS Paydown ,049,629 v 742,253 873,562 .1,049,629 05/25/2046.
36242D 4W 0 |GSR 2005-AR3 6A1 SEQ SSNR FLT 05/25/2035 .. 109/25/2017. | MBS Paydown............oovveeerereenerrinns [ covvereireneiiienns [ e 96,819 |.........96,819 | ......... 90,974 ..91,031 (980) ... 96,819 05/25/2035.
36242D BZ 5 |GSR 2004-9 B1 MEZ FLT 08/25/2034 .1 09/25/2017. | MBS Paydown..........cccoeerrvvnmrneererinnins | woniiees 235,920 229,138 | oo (651)] ... 08/25/2034.
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034 .. 109/25/2017. | MBS Paydown.........c..oovvvemmeeeemeeiiens | oo [ s 243,664 244,953 | s 09/25/2034.
36242D FX 6 |GSR 2004-11 3A1 SEQ SNR FLT 09/25/2034 .. 109/25/2017. | MBS Paydown.........cc.oervuereiernreeirnnns [ o [ e 13,860 | ..........13,860 |.........13,883 | ...ccooorimiriirirrinns 09/25/2034.
36242D H4 8 |GSR 2005-AR2 1A1 SEQ SNR FLT 04/25/2035.. .| .. | 09/25/2017. | MBS Paydown .178,370 . . 164,275 04/25/2035.
36242D H9 7 |GSR 2005-AR2 4A1 SEQ SNR FLT 04/25/2035........... .. 109/25/2017. | MBS Paydown............ccccvwrmreveremeerenes | covens 714,426 | ...... 714,426 | ....... 694,333 694,748 04/25/2035.
36242D QY 2 |GSR 2004-15F 2A2 TAC SNR 5.00 12/25/34... .1 09/25/2017. | MBS Paydown.......c.ccoevvrrnrernniinirns [ ovenninersinninens | verveerenns 13,429 |.......13,429 | ........ 13,459 .13,459 12/25/2034.
362445 AD 0 | GSAA2006-13 AF4 SEQ STP 07/25/2036 .. 1 09/25/2017. | MBS Paydown............ccccovvumeeeennirinns | covens 291,473 | ......291473 | ... 201,116 153,951 07/25/2036.
36248# AA 0 | GSA (ANCHORAGE, AK) CTL 3.50 11/15/2030.. .| 09/15/2017. | PAYAOWN.......courvrmrireireieeiisenienirenes | eeeeas 283,998 |.......283,998 | ....... 286,554 286,400 11/15/2030.
362480 AD 7 |GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036 .. 109/25/2017. | MBS Paydown............ccovvvemmviienniinnns [ cevveniiianiiiinnis [ v 127,219 | ... 127,219 | ... 97,186 ..94,425 05/25/2036.
362480 AD 7 |GSCC 2006-2 A1 SEQ SNRFLT 05/25/2036.............. .. 109/25/2017. | Pass-Through LOSS............cccovvevereenes [ covvererreniiiennis e | eereerened BTT) [ e | oo 05/25/2036.
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44... .| 09/10/2017. | MBS Paydown..........cuvverrrenerirerirnies | ovives 290,360 | ........290,360 | ....... 296,093 292,910 03/10/2044.
36249@ AA 1 |GSA GTH CTL 4.56 05/15/2038 .. [09/15/2017. | PaYdOWN. ... [ oo [ e 66,985 |..........66,985 | ......... 66,985 | .....covveerrierii 05/15/2038.
362631 AB 9 | GSR 2006-OA1 2A1 SEQ SSNR FLT 08/25/2046 .. | 08/25/2017. | MBS Paydown..........coovuemivniiicniiieis | corivniineiiieiiens [ o 101,908 |........101,908 | ......... 81,145 92,473 08/25/2046.
362669 AV 5 | GSR 2007-4F 6A1 SEQ 6.0 06/25/22027 o| . [ 09/25/2017. | MBS PaydOowN...........c.orvveimniianniins | corevieneiienniiins | cevinnnnes 41,439 38,409 33,853 06/25/2027.
362669 AV 5 | GSR 2007-4F 6A1 SEQ 6.0 06/25/22027.............ccoconcc. .. 109/25/2017. | Pass-Through LOSS.............ccccvemeceenes [ covrerrirnneiinnnns [ [ e 3,314 | s 3,072 | oo 06/25/2027.
36298G  AA 7 | GSPA MONETIZATION TR 6.422 10/09/2029 .. 1 09/09/2017. | Sinking Fund Redemption...........ccceves [ ovrrvrerernrinnirnns | e 107,321 | ......107,321 | ....... 108,823 108,362 10/09/2029.
36318W AA 8 |GALXY 2013-15A A CLO FLT 04/15/2025. .| 07/15/2017. | MBS Paydown............c..oovvevmmervenneins | corvvienerienniiins | covieees 121,959 | ......121,959 | ... 121,959 121,959 04/15/2025.
36828Q QH 2 | GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045... .| 09/10/2017. | MBS Paydown..........cccvrvemiimerivciiienes | corivniineiiveniens [ oviinaes 243,969 232,248 237,666 11/10/2045.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028 C| 09/17/2017. | MBS Paydown............ccoourvienriiinnies | v | cevveenns 468,750 | ........468,750 | ....... 462,089 464,101 04/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028 C | 09/17/2017. | MBS Paydown............ccccceuerenrccnni | covvenes 87,500 |..........87,500 |......... 87,493 ..87,495 11/17/2028.
379520 AD 5 |SEACO 2014-1A A1 ABS SNR 3.19 07/17/24.. .| C|09/17/2017.| MBS Paydown 385,875 ..380,423 380,528 07/17/2029.
37954T AA 2 |GSFI2015-1B1ABS SNR 2.74 01/18/2030.... C | 09/18/2017. | MBS Paydown............cccocvuemrinriinnies | covvenns 224327 |.......224,327 | ....... 224,320 224,327 01/18/2030. ..
393505 HU 9 |GT 1995-6 B1 SUB 7.70 9/15/2026...........cc0oveverrirnnens .1 09/15/2017. | MBS Paydown..........cccuvvumiinerirerinins | o | e 45505 | .........45,505 | ......... 45,896 ..45,505 09/15/2026. | 2AM..........
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39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34 .. 1 09/25/2017. | MBS Paydown.............ccc....... 33,341 | .. 33,341 | .o 33,175 ..33,227 172 .. 172 33,341 09/25/2034. | 1FM...
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020... .. | €| 09/15/2017. | Sinking Fund Redemption...........cc.ccc. | coverevvencrvincns [ o 238,958 |........238,958 239,119 239,034 (24) | . (V2 [ 238,958 12/15/2020.
40423X  AA 0 |NZES 2016-PLS2 A ABS SNR 5.683 07/25/21............. .| 09/25/2017. | MBS Paydown............cooueervnniireriniis | eviie ...14,875,370 | ...14,875,370 | ..14,875,370 | ....... 14,875,331 | .cocevvvirivins | v [ s e | | 14,875,370 07/25/2021.
40429C GD 8 |HSBC FIN CORP 6.676 01/15/21 .. 109/20/2017. | Cash Tender............ccccooouvvecvurvicvanieis [ o ...14,323,000 |...14,323,000 |..13,906,057 | .......14,122,013 | ...c.cccocoeiienc | +0.200,987 | ooiiviiiciirs [ 000000.200,987 [ oo | 14,323,000 01/15/2021.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49......... | .. | 09/24/2017. | MBS Paydown.............cccccoevemerrmmcrrns | corvvenas 7,239 | oo 7,239 | 7,239 7,239 06/24/2049.
40538C AJ 9 |HLA2014-1A B2 CLO MEZ 4.644 04/18/2026.............. .| 07/18/2017. | MBS Paydown..........cccovvrvevvmrnvererinnis | wovviees ....16,000,000 | ...16,000,000 | ..16,000,000 | ........16,000,000 | .......ccoceeerre | coremrmvmrernes [rververirnnine | cvervrneinnennens0 v | v 16,000,000 04/18/2026.
41161G  AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36. .. 109/21/2017. | MBS Paydown............ccoceermreermneirenns [ covovenvicvenniinnnns e 17,783 [ 17,783 | 12,537 .12,656 ..17,783 07/21/2036.
41161P  EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034 w1 09/19/2017. | MBS PaydOwn...........ccvvereeernriiennies | woveervinneiirnnniens | cereeen 155,655 | ........ 155,655 | ....... 124,913 144,964 .155,655 06/19/2034.
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034.............. .. 109/19/2017. | MBS Paydown............ccccovumevenniranns [ covens 35,793 | oo 35,951 06/19/2034.
41161P  FV 0 |HVMLT 2004-6 5A SEQ SNR FLT 08/19/2034... .. 109/19/2017. | MBS Paydown.........c..oecvueerevermneiiranes [ covrereireniiinenns [ e 13,318 | .......... 13,318 | ......... 13,501 | e e | eereeeeen 3 TT8 s [ B8 [ | e 13,318 08/19/2034.
41161P MV 2 |HVMLT 2005-4 1A SEQ SNR FLT 07/19/2035... ..o |- [ 08/19/2017. [ MBS Paydown............ccovvveemviinneiiinns [ o 559 | ... 55% | ... 5,004 | ..o 4975 | (1,623) 5,594 07/19/2035.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.............. .. 109/19/2017. | MBS Paydown............ccocverereveeneiirenes | covrenes 91,304 | ...coo.... 91,304 | ......... 63,880 ..59,607 8,546 | ...ovrvrrins 8,546 91,304 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45... .| 09/19/2017. | MBS Paydown..........cccuvurvienivvciienes | corieerivnnivciiens [ cerreenns066,089 | oveecee. 66,069 | ........ 46,597 .51,183 (840) (840) 66,069 08/19/2045.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46. .. 109/19/2017. | MBS Paydown............coocvvevemevermncrrenns | covsrviveneirinnns [ e 15,720 [ s 15,720 | ......... 11,161 | o 8,972 | oo [ e (B03) | i | e (03) | i | s 15,720 09/19/2046.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........... .. 109/19/2017. | Pass-Through LOSS.............ccocvemereenns [ covveriireneiiinnis [ e [ oo 3,918 2,782 | oo | e | ceereneneineneien | ceereenenninene | evvnneneeneeen0 | s [ e 09/19/2046.
411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043... .. 109/20/2017. | MBS Paydown............ccovuvemmrieienniinnns [ o [ v 352,668 |........ 352,668 | ....... 351,633 342,881 | ..o | o839 [ 839 [ | 352,668 03/20/2043.
401378 AA 2 |GUARDIAN LIFE INS 7.375 09/30/2039 ..101/01/2017. | Transfer to Schedule BA 11,334,075 | ... 8,019,000 | ..11,368,857 | ....ccooourveeemrriracnns | cevriemmiienniins [ ervveniiiveniiinns | ervveneiinnens | vnrnerenniinenn0 | e | e 11,334,075 09/30/2039.
419838 AA 5 |HAWAIIAN AIRLINES A 3.90 01/15/2026... .. 07/15/2017. | Sinking Fund Redemption...........cccccee. [ oerrveererninirnns | crvein 151,991 | ... 151,991 | ... 151,991 151,991 151,991 01/15/2026.
42217K AT 3 |HEALTH CARE REIT 4.70 09/15/2017... .. | 09/15/2017. | Maturity. ......8,000,000 | .....8,000,000 | ....7,976,800 ..7,997,318 ..8,000,000 09/15/2017.
42770Q AA 0 |HERO 2014-2A A ABS SNR PT 3.99 09/21/40... .. 109/20/2017. | MBS Paydown.........cc.ovrvvemmriermnerirnens | cevrereireniiirienns [ o 669,355 | ........ 669,355 | ....... 668,900 668,812 09/21/2040.
42770R  AA 8 |HERO 2014-1A ABS 4.75 09/20/2038 .. 109/20/2017. | MBS Paydown............ccovvveimrieienniinns [ covvenviiinniiinnis [ v 419,193 | ........ 419,193 | ....... 419,189 419,193 09/20/2038.
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036. .. | 09/25/2017. | MBS Paydown 285,664 ..285,664 ..242,457 281,067 01/25/2036.
43710K AC 0 [HEAT 2007-2 2A2 SEQ FLT 07/25/2037. .1 09/25/2017. | MBS Paydown..........cccovervevemmrnnererinnis | ovienes 651,694 | .......651,694 | ....... 388,844 565,324 07/25/2037.
43710M AA 0 |RFMS22007-HSA1 A SEQ FLT 02/25/2037... .. 1 09/25/2017. | MBS Paydown............ccocvvvumvevenniienns [ covcveniiiveniiiinnis [ e 17,689 [ 117,689 | e 12,161 | oo 3,281 ..17,689 02/25/2037.
437303 AA 8 |HPA2016-2 AABS SSNR FLT 10/17/2033. .| 09/17/2017. | MBS Paydown .176,595 176,672 177,962 10/17/2033.
43739E AP 2 |HMBT 2005-1 A1 SEQ SSNR FLT 03/25/2035... .. 109/25/2017. | MBS Paydown............ccoovvevemvviennivenns | o [ e 164,416 | 164,416 | ...... 149,721 | oo, 164,416 03/25/2035.
43739E  CL 9 |HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037... .. 109/25/2017. | MBS Paydown............ccocevvmrevrencerenns [ cocveriicrencivinnns [ oo 119,740 | 119,740 | e 100,110 | v e | eereeeee 3,800 s [ 5,800 [ oo | e 119,740 04/25/2037.
43739E  CL 9 [HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037... v | | 09/25/2017. | Pass-Through LOSS.........cevvvereeneinees | evnrmererennnenins [vervrnriinnieinns [ oo 16,719 [t [ [ e [ [ | o0 | e [ e (2,271) 04/25/2037.
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036................ .. 109/25/2017. | MBS Paydown............coovveeerereeneerenns | oo [ oo 1,556,313 | ..... 1,556,313 |...1,361,146 | ......... 1,378,232 | ..coovvvvvvvciens | 100,297 | [ 00000100,297 [ | s 1,556,313 12/25/2036.
437690 AX 8 |HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34. .| 09/25/2017. | MBS Paydown..............cc...... 225,091 | ... 225,091 | ....... 195,829 210,854 | ..oovvvienriiens | 010,896 | [ 10,896 [ | 225,091 07/25/2034.
44329 AG 9 |HP COMM LLC 5.02 03/15/2023 .. .. 09/15/2017. | Sinking Fund Redemption..............ccc.. | ccourvvvereirinniis | coviernas 265,661 | ........ 265,661 | ....... 260,262 263,434 | ..o | e A | [ B4 || 265,661 03/15/2023.
44329H AS 3 |HP COMM LLC 5.32 03/15/2023............ccoovvveerrrienerenns .. 1 09/15/2017. | Sinking Fund Redemption.............cccc. | coererevreneiinecis [ v 43,544 | .......... 43544 | ......... 42,834 LA3,253 | [ BT | BT | | s 43,544 03/15/2023.
443510 AE 2 |HUBBELL INC 5.95 06/01/18 ..109/02/2017. | Make Whole Call...........ccoevvvervemrricins | v ....10,328,300 | ...10,000,000 | ....9,948,260 19,990,678 | ..o | 9,495 | i 9495 | | 10,000,173 06/01/2018.
45112A AA 5 [ICONX 2012-1A A ABS 4.229 01/25/2043.. oo |- | 07/25/2017. | MBS PaydOWN...........cvverveireriincies | vererineeiieneiens | cevees 1,505,475 1,505,475 | ... 1,505,489 | ... | e (1) | e | (1) | [ 1,505,475 01/25/2043.
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034..........cccconvvvnnnece .| 09/25/2017. | MBS Paydown...........coevvvmivrnmrierieies | erven 31,620 |..........31,620 | ........ 30,424 31,620 09/25/2034.
45254N KX 4 |IMM 2004-9 1A1 SEQ SSNR FLT 01/25/2035.... .. 109/25/2017. | MBS Paydown............ccccouvumvieieneiianns [ covis 21,481 |.......21,481 | ... 19,655 | ..o 21,481 01/25/2035.
45254N MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035.... woo| -+ 109/25/2017. | MBS Paydown.........c..cecvvereveernirenns [ cevrereireneiirinens [ v 125,904 |.......125904 | ..... 102,296 107,499 | oo | eeeeeen(8,919) | | (8919 | i | s 125,904 04/25/2035.
45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035...........c.ccovennneeee .. | 08/25/2017. | Pass-Through Loss............cccocumumviins | covveneiienniiinnis e | e 1487) | i | s (330) 08/25/2035.
45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035. .. 109/25/2017. | MBS Paydown.........c..oovvuerereimerrinns [ covvereireneiiinenis [ e 41,09 | .........41,09 |........ 20,559 | oo 3,841 | i | BT | DA i | 41,096 08/25/2035.
452547 TN 4 |IMSA 2006-1 2A1 SEQ FLT 5/25/36.... . 1 09/25/2017. | MBS Paydown..........cocevvveeriverininees | covveenes 2,386 |..cnnn2,386 | oo 1,670 2,386 05/25/2036.
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453666 ZZ 5 |IMPACT SALES LLC L+700 12/30/2021 .1 09/29/2017. [ PAYOWN......ovvvervrirrieirirsniersssseines | oversnierssssseens | eerveerenns 11,250 |.........11,250 | ......... 11,250 1250 | e | 0 | | 0 | | e 11,250 | .o .0 12/30/2021.
453667 ZZ 3 |IMPACT SALES LLC DD L+700 12/30/2021 cee ] 0972972017, | PaydOwn.........cvverevirrieneieceiiereies | s 516 X [T 516 e | .0 12/30/2021.
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018.........cccccvernes .| 06/29/2017. | PaydOWN.........cvvriieriririicsiiisiiienis | e [ e | e 241,204 | L 217,506 B8 | e e | 0 i [ (100,452) | ..oovvvcrirans ...100,452 | ...... 100,452 | ....cccooovriinnee 12/13/2018.
45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037.... .. 109/25/2017. | MBS Paydown............coovvveemviieneiianns [ covveneiianiiiinnis [ o 278,333 | .......278,333 | ....... 224,232 227,979 | oo | e MATA2 | s [ TATA2 | s | s 278,333 02/25/2037.
45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037.... .. 1 09/25/2017. | Pass-Through LOSS............ccccceemurveres | coviecs 439 | s 545 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35............ .. 09/25/2017. | MBS PaydOwn..........ccrvvrvrvnrermrinerinnnns [ ovrrneirernsisnirens | cvveenee 240,978 | .......240,978 | ....... 175,827 171,628 02/25/2035.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35 .. 109/25/2017. | Pass-Through LOSS.............cccvvemereenes [ covverevreniiiinnis [ [ eieeenn28,071 | i | e 02/25/2035.
45660L DB 2 |INDX 2005-AR1 1A1 SEQ SNR FLT 03/25/2035.......... |.. | 09/25/2017. | MBS Paydown.........c.ccccoveuirmrunniinnis | coviveninriiniiinnns | veviineeas 10,488 |.........10,488 | ........ 10,409 | ..o 03/25/2035.
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35............ .. 109/25/2017. | MBS Paydown............ccccowvumeveennirinns [ covens 1,852 | oo 1,852 [ 904 | s 53 | s 06/25/2035.
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35. .. 1 09/25/2017. | Pass-Through LOSS............cccocvemereeres [ coveenes LI 06/25/2035.
45660L V9 7 |INDX 2005-AR31 1A1 SEQ SSNR FLT 01/25/36 .. | 08/25/2017. | Pass-Through Loss............cccccucnumvicins | covveneiienniicnnis [ | v (T1) [ | s (65) 01/25/2036.
45660L V9 7 |INDX 2005-AR31 1A1 SEQ SSNR FLT 01/25/36.......... .. 109/25/2017. | MBS Paydown............ccccvevmrevirmmeirenns | covenes 21,271 | 21,271 | e 19,075 .18,387 21,271 01/25/2036.
45660N SJ 5 |RAST 2003-A7 A12 PT TAC 5.50 07/25/2033. .. | 09/25/2017. | MBS Paydown...........ccorivmiiverirerinies | ovvvneiireninninns [ e 47,420 |........47,420 | ....... 47,805 | oo | eevrvnennineni | e (144) [ | e (144) | i | s 47,420 07/25/2033.
45660N W6 8 |RAST 2004-R2 A3 Z 5.50 08/25/2034 RE woo || 09/25/2017. | MBS Paydown.............cooouvvvemmmiereniies | s 98,170 |..........98,170 | ....... 102,711 102,456 98,170 08/25/2034.
45660N X9 1 |INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34.............. .. 109/25/2017. | MBS Paydown............ccoceuemevererererenns | covrenes 32,629 26,756 ..26,996 32,629 10/25/2034.
456618 AF 4 |INDX 2006-AR8 A3A SEQ SSNR FLT 07/25/46 .. 109/25/2017. | MBS Paydown............ccovvvvumriiennieinns [ covveneiienniiinnis [ v 107,429 92,248 ..91,440 .107,429 07/25/2046.
456618 AF 4 |INDX 2006-AR8 A3A SEQ SSNR FLT 07/25/46 .. 109/25/2017. | Pass-Through LOSS.............ccccvmereenes [ covvereirenniiennis [ [ 18,369 | i | e . 07/25/2046.
45661X AB 8 [INDX 2006-AR13 A2 SEQ SSNR FLT 07/25/36.. .1 09/25/2017. | MBS Paydown..........cccrvvvrvrvemrinerinnns [ eovrveirerniinsirens | crveie 157,201 | .......157,201 | ......... 94,222 298,644 | e | 5,340 157,201 07/25/2036.
459200 GJ 4 |IBMCORP 5.70 09/14/2017... .. | 09/14/2017. | Maturity. ,000,000 ...3,279,480 ..3,000,000 09/14/2017.
46184# AA 5 |INVISION DIV LIBOR+900 6/30/2020. .| 09/30/2017. | PAYAOWN.......coorvrrirneieirsrinerierienes | ceereennieeniienines | onereeene 3,750 | 10043750 | e 43,313 06/30/2020.
46615P AE 4 |JFIN 2007-1A C CLO MEZ FLT 07/20/2021.... .. [ 07/20/2017. | MBS Paydown............ccccouvumuiimnniiianns | covis ..5,561,722 | ......... 5,670,642 07/20/2021.
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048 .. | 09/15/2017. | MBS Paydown 78,349 78,112 12/15/2048.
46616M AB 6 |HENDR 2010-3A B ABS 6.85 12/15/2050... .. 1 09/15/2017. [ MBS Paydown..........cccoeevrvnrrmrverinnns [ ovrnererinnininns | veeennnn30,250 | ... 30,250 | ... 30,249 ..30,250 12/15/2050.
46616P AA 1 |HENDR2011-1A A ABS 4.70 10/15/2056... .. 1 09/15/2017. | MBS Paydown............ccccvvvumvvvenciienns | coivervicvsniicvinnns [ 0. 140,876 | ... 140,876 | ....... 140,839 140,832 10/15/2056.
46616Q AA 9 |HENDR 2011-2A A ABS 4.94 09/15/56... .. | 09/15/2017. | MBS Paydown 147,667 147,652 147,752 09/15/2056.
46616V AA 8 |HENDR2012-1A A ABS 4.21 02/16/2065... .. | 09/15/2017. | MBS Paydown 87,335 |.........87,335 | ........ 87,315 .87,921 87,335 02/16/2065.
46617A  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065 .| 09/15/2017. | MBS Paydown.............covvvmrvnniiinriianis | eviien 98,767 |.........98,767 | ......... 97,777 ..97,800 98,767 09/15/2065.
46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067 v | 1 09/15/2017. | MBS PaydOown.......c.ocvvrevvereiererrnniinins [ oerneirennsinniinns | crvnes 129,795 | ......129,795 | ....... 129,705 129,714 | oo [ vererieeen(8) | i | vvrreieeenene(8) | e | e 129,795 04/15/2067.
46617) AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062..................... .. [ 09/15/2017. | MBS Paydown.........c..oovvveemeeeenerirnens [ oo [ v 150,868 | ........ 150,868 | ....... 150,833 150,834 | oo [ eevrreneed(102) | i | veereeend(102) | e | e 150,868 03/15/2062.
46617L  AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41 .. [ 09/15/2017. | MBS Paydown............coocvvemrevermrevirnnns | covereees 223,330 | ........ 223,330 223,149 223,144 223,330 01/17/2073.
46617N  AJ 6 |JFIN 2014-2A A1B CLO SEQ SSNR 3.227 7/26. .. | .. | 07/20/2017. | MBS Paydown..............cccccowvurvvramnieas | corveenas ...17,500,000 | ...17,500,000 | ..17,500,000 | ........ 17,500,000 | ... 07/20/2026.
46617N AL 1 |JFIN 2014-2A A2B CLO MEZ 4.476 07/17/26............... .. 1 07/20/2017. | MBS Paydown............ccoceuremevrmmevranns | covovervirennininnns | ...6,000,000 | ..... 6,000,000 | ....6,000,000 | ......... 6,000,000 |........cco.... 07/20/2026.
46617T AA 2 |HENDR 2014-1A A ABS SNR 3.96 03/15/2063.. .. 1 09/15/2017. | MBS Paydown..........cccoevvvvevernrrerinnns [ rvrnerenneiiniinns | ereenn 176,830 | covivne 176,830 | ....... 176,730 176,735 03/15/2063.
46618A AA 2 |HENDR2014-2A A ABS 3.6101/17/2073 wor |1 09/15/2017. | MBS Paydown............cvveerveeercriinnnes | wvererrenenrennnins | ceneeeenn 217,872 | 217,872 | ....... 219,106 219,128 01/17/2073.
46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077............ .| 09/15/2017. | MBS Paydown...........c.covvceivvevrnriinies | onriverveninniens | e 198,468 | i 198,468 | ....... 197,867 197,886 06/15/2077.
46618L AA 8 |HENDR 2015-1A A ABS SSNR 3.26 09/15/2072.... .. [ 09/15/2017. | MBS Paydown............cccccuvemvvieneiinnns [ e [ 0000....566,000 | ..oc.o 566,000 | ....... 560,745 560,964 09/15/2072.
46619R  AA 4 |HENDR 2015-2A A ABS SSNR 3.87 03/15/2058.......... | .. | 09/15/2017. | MBS PaydOwn...........cccocoumuurmrerirmrenes | overerrnrnirennni | ceneen 163,144 | L 163,144 | ....... 163,395 163,378 03/15/2058.
46619X AA 1 |HENDR2015-3A A ABS SSNR 4.08 03/17/70.............. .. [ 09/15/2017. | MBS Paydown............ccocceemviienniinnns [ coivsmniienniinnnns [ e 157,809 [ i 157,809 | ....... 157,671 157,676 | oo | e 18 | | 18 | | s 157,809 03/17/2070.
46620 AA 9 |HENDR 2017-1A A ABS SSNR 3.99 08/15/2062.... .. 1 09/15/2017. | MBS Paydown............ccccveereveemeeirenns | covenes 33,205 |.......... 33,205 | ......... 33179 | 33,205 08/16/2060.
466247 L6 8 |JPMMT 2006-A2 II1B1 MEZ SEQ CSTR 08/25/34... . 1 09/25/2017. | MBS Paydown..........cocevvveeriverininees | covveenes 85,519 | .....c.... 85,519 | ... 81,511 ..82,106 85,519 08/25/2034.
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466247 QP 1 | JPMMT 2005-A3 7CA1 SEQ SSNR FLT 06/25/35........ .1 09/25/2017. | MBS PaydOown.......c.ccoevmrrnrirernniinires [ overvnrnerisinnninens | verveerenns 63,555 | .......... 63,555 | ......... 58,550 ..58,273 196 196 63,555 | oo | e [0 | 1,434 | 06/25/2035.

466247 RP 0 | JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035................ .. 109/25/2017. | MBS Paydown............ccocewvmmeverereerenns | covenes 230,436 | ........ 230,436 | ...... 204,512 206,174 23,400 23,400 | ..o | e 230,436 | ..ovveerrnen [ v [0 | 5,556 | 07/25/2035.

466247 UG 6 | JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035, .| 09/25/2017. | MBS Paydown...........ccuevemivrnerierinees | evees 224,284 | ...... 224284 | ....... 219,588 | ..ccovviiieiiinis ..224,284 08/25/2035.

46625Y CV 3 |JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41 .. 109/15/2017. | MBS Paydown............oovvveimvreeneiranns [ o [ v 78,692 |.......... 78,692 | ... 79,222 ..78,692 e 18,692 07/15/2041.

46626L FL 9 | JPMAC 2006-FRE1 A3 SEQ FLT 05/25/2035............... .. 109/25/2017. | MBS Paydown............ccccueverevermmerirenns | o 352,811 | .o 352,811 | ....... 331,091 343,325 | oo | e 1449 | [ 1449 | | s 352,811 05/25/2035.

46627M AD 9 | JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .1 09/25/2017. | MBS Paydown..........cccovevevevmrneerernnis | rvreees 57,444 | .......... 57,444 55,264 .39,775 57,444 12/25/2035.

46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35. .. 1 09/25/2017. | Pass-Through LOSS..............cccuvereenes [ covvernirnnniiinnis [ e [ e 15,731 | ......... 15,134 | e [ | | e | eeerrenniinenen0 [ | e 12/25/2035.

46627M CU 9 | JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 .. 109/25/2017. | MBS Paydown............coocvvemmrvermmevereens | covieens 28,622 |........ 28,622 28,615 ..20,506 28,622 03/25/2036.

46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36 .. 109/25/2017. | Pass-Through LOSS............cccccuvemvinns [ covvereiiiniiiinnns [ [ e 4346 | .......... 344 | e | e [ || 0| | 03/25/2036.

46627M CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36 .. 109/25/2017. | MBS Paydown.........c..oovveeerveereneernnns | covreneireneiiienis [ v 787,150 | .......787,150 | ....... 670,160 472,799 | v | e 17740 | i oo AT740 | i | e 787,150 03/25/2036.

46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36 .. | 09/25/2017. | MBS Paydown 23,634 22,104 .17,488 23,634 03/25/2036.

46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36.... .. 1 09/25/2017. | Pass-Through LOSS............cccccvevereeres [ covorenveveneiinnnis [ covsneivseniciieni [ e 18,578 | T (I o e | 0 s [ 03/25/2036.

46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 05/05/2017. | Book Value AdJUSIMENL............cccvivees | orvimriireiireiiinns [ evrniiciiieniicins | vevieriissinsiins | e | s | coevesenennnes | e 21,660 21,660 21,660 05/25/2036.

46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 07/26/2017. | Book Value Adjustment.............ccccccoee | covererrerecieens [ 19443 | i | o | e 19,443 | e | i 19,443 05/25/2036.

46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36.... .. | 08/28/2017. | Book Value Adiustment.............cccceeves | covrervirnriiiinnnis [ 13887 [ o [ e | e ...13,887 ...13,887 05/25/2036.

46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36 .. | 09/26/2017. | Book Value Adjustment.............cccccceee | covvenvivenniionnis o 15,658 [ oo | | o ....15,658 ...15,658 05/25/2036.

46628K AC 4 |JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36 . |- 09/25/2017. | MBS Paydown............ccooerveemmmrerinnies | wverevrenerrinciins | cereeren 54,939 | .....54,939 | ... 47,841 46,043 2,427 54,939 05/25/2036.

46628K AC 4 |JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36............. .. | 09/25/2017. | Pass-Through LOSS............cccuvrivciiinns | corvevnrinniveninnns [ evnricsnivnnienins | vereeeeen8,373 [ [ 05/25/2036.

46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36 .. 109/25/2017. | MBS Paydown............ccocevvmmvveereerenns | covenes 8,881 | .o 8,881 | ... 6,968 | ...cccoovvunnn 8,779 | .o 06/25/2036.

46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36 .. 1 09/25/2017. | Pass-Through LOSS.............oevvemereenes | covrerrinnniiinnns v [ ervineeennn889 | i | o 06/25/2036.

46628V AH 9 |JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36 .. | 09/25/2017. | Pass-Through Loss.. . .| 08/25/2036.

46629H AB 2 |JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036 .. 109/25/2017. | MBS Paydown............coocvvvmmevreneerenns | coovenicvencicvinns [ ceeeen217,742 | 217,742 | e 172,560 189,377 07/25/2036.

466300 AL 4 |JPMRR 2009-11 2A1 SEQ 6.0 11/26/36 .1 09/26/2017. [ MBS PaydOown..........ccrvvrvrenrermnrnerinnns [ ovrrveirernsinnirnns | cvnnenes 342,611 | ....... 342,611 352,140 345,360 11/26/2036.

466308 AE 3 | JPALT 2008-R3 3A1 SEQ SSNR 1.8518 5/37RE. .. 1 09/26/2017. | MBS Paydown............coovvveemeveeneirinns [ o [ v 79,410 |......... 79,410 |........ 71,866 | .o 05/26/2037.

466306 AN 5 | JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35....... .| 09/25/2017. | MBS Paydown...........ccvvvemevrnerierinies | ereens 22,921 | .o 22,921 | ......... 21,432 ..21,682 07/25/2035.

46630J) AE 9 |JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049........... .| 09/15/2017. | MBS Paydown...........c.covvvnrienirnrirnnes | onviens 86,444 | ... 86,444 | ......... 84,989 85,076 01/15/2049.

46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37....... .. | 08/25/2017. | Pass-Through LOSS..............cccvemereenes [ covreriirenciiinens [ e [ e 428 AT | e | e | e 0 [ oo | e | e 04/25/2037.

46630P AP 0 [JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37. .1 09/25/2017. | MBS Paydown..........cccovervevevmrnvererinnis | wrvriees 4,368 | ... 4,368 |........... 4,251 | 3315 | | 324 324 4,368 04/25/2037.

46631B  AJ 4 |JPMCC 2007-LD11 AM MEZ 5.7428 06/49 .| 09/15/2017. | MBS Paydown.............covvenriimirinniines | evvienes 2,901,395 | ..... 2,901,395 | ...2,914,996 | .........2,910,802 | .....cccovvurrrurs | v (10,481) L481) [ oo | 000000 2,901,395 | i 06/15/2049.

46631IN DT 3 |JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37.......... .| 09/25/2017. | MBS Paydown...........ccnvverrernerieiinies | erees 3,803 | .o 3,803 | .o 3,235 | ciiiieennn3,156 [ | i 4,953 4,953 3,803 08/25/2037.

46631N DT 3 | JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37.......... .. 109/25/2017. | Pass-Through LOSS............cccccvcvimvenns [ coviveneiiiniiiinnis e [ e 1152 | s s 08/25/2037.

46632H AD 3 |JPMCC 2007-LD12 A4 SEQ 5.882 02/15/2051............. .. [ 06/15/2017. | MBS PaydOown.........coocrvveriieeneiirines [ ceviereiiiniiiieeis [ [ e | coveiieseineneises | coesessesesseseseesenens 02/15/2051.

46632T AA 3 | JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37......... .1 09/27/2017. | MBS Paydown..........ccrvvrnrerermrrnerinnns [ ovrrveirernsisnirens | e 713,553 | ........ 713,553 | ....... 574,401 605,379 07/27/2037.

46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036.............. .. 1 09/26/2017. | MBS Paydown............coovvwemreeeenerernens | o [ v 307,346 | ........ 307,346 | ....... 267,680 286,792 06/26/2036.

46632Y AB 0 |JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36 .. | 08/26/2017. | Pass-Through LOSS............cccviieneiienis | corveeniicnniivciinens [ cvniisniieiinnins | ceveniens 29,705 IV 0 0 I 06/26/2036.

46632Y AC 8 |JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.... .. 1 09/26/2017. | MBS Paydown............ccovevemmriieneiiinnns [ covveneiisneiiinnis [ v 309,612 | ........ 309,612 | ...... 270,911 224,830 | ..coovverieries | e (159,761) | ... (159,767) | v | e 309,812 | e e [0 [ 13,201 | 08/26/2037.

46632Y AD 6 |JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE............... .. | 09/26/2017. | Pass-Through LOSS............cccocvomerveres | covanes 134,770 | ......... 66,671 | oo (273)] ... ..(273) 08/26/2037.

46633A  AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37....... .. | 09/26/2017. | MBS Paydown ..158,729 ..158,729 ..121,626 137,873 | oo | v 9,706 ,706 ..158,729 03/26/2037.

46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE...... .. 1 09/26/2017. | MBS Paydown............coocveeerevermmeririnns | covvereireneiiienis [ o 173,447 173,447 | ....... 134,530 173,447 I .0 173,447 11/26/2036.

46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE............ .1 09/26/2017. | MBS Paydown..........ccrvvvrenvermrinerinnns | ovrveirerniinsiens | v 175,067 | ........ 175,067 | ......... 17,903 | oo | e | v 174,939 | oo | v 174,939 | oo | e 174,939 04/26/2035.
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46633M  AM JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE... . Pass-Through LOSS............evuurieeiiinns | corvvnriinerieninns [ v | ceveenniiend 9,698 992 [ i . 04/26/2035.
46633P AC 6 [JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037............ . MBS Paydown.........ccccvvvervinererinns | veverererenverinnns | eovereennc 73,913 | i 73913 | ... 74,636 73913 02/27/2037.
46633P AU 6 |JPMRR 2009-7 11A1 SEQ SSNR CSTR 09/36 RE....... . MBS Paydown..........ccouvumiieniineiiens | corieniiesnieciiens [ e 18,821 | i 78,821 | ......... 76,050 ..76,590 09/27/2036.
46634B  BY 7 [JPMRR 2009-12 4A1 SEQ5.75 12/26/35..................... . MBS Paydown...........ccvvvervinirerinns | vevvrerrenveninnns | e 48,622 | e 48,622 | ......... 48,075 ..47,989 12/26/2035.
46634D AW 8 |JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37.............. . MBS Paydown.........ccoveruernrnerernns | vevverneneirernnes | weerrern 435,867 | e 435,867 | ....... 435,867 435,867 04/26/2037.
46634D AX 6 |JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37.... Pass-Through LOSS............cuurinriieens | corerniinirineniiens [ v | cvveeenns 16,120 [ ..o | e 04/26/2037.
46634F BA 0 |JPMRR 2010-2 3A7 NAS EX 6.00 7/26/2036 . MBS PaYdOWN.......couvvrerrenriinerienes | veereerserseninee | veriens 519,981 | ........ 519,981 | ....... 422,979 503,354 |.. 07/26/2036.
466358 AJ 0 |JPMRR 2010-7 1A9 SEQ SSNR CSTR 3/26/2039........ . MBS Paydown 622,592 | ........ 622,592 | ....... 612,345 617,223 03/26/2039.
46636V AC 0 [JPMCC 2011-C5 A3 SEQ4.1712 08/15/2046............... . MBS Paydown.........ccvueviirninieiinns | veverienirenivennnes | e 167,388 | ........ 167,388 | ....... 169,061 168,110 |.. 08/15/2046.
46637D AA 3 |JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE......... . MBS Paydown.........cccovueveireiniirerinns | veverineerenineiennes | e 1,120,120 | ..... 1,120,120 | ....1,040,312 | .......... 1,071,085 | ...cvoviinne 06/26/2035.
46645A AB 7 |JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE MBS Paydown 211,051 211,051 | .......193,375 195,720 wene(12,261) 06/26/2047.
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47. MBS Paydown 504,310 504,310 | ....... 461,814 371,675 | .oveervevcrens | e 79484 | oo | e TOA8A | i | e B04,310 | s | e [0 [ 23,978 | 06/25/2047.
472321 AA 6 | JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035 MBS Paydown 634,942 | ........ 634,942 | ....... 486,624 545,505 | ...oovivvcrrans | e 66,152 | ..ovvvrvrivns | erreeerennd86,152 | s [ e 834,942 | L [ | 0 | 26,775 | 10/25/2035.
472321  AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37... MBS Paydown..........ccovevierninrirerens | vevveisreeninernnes | reveens 405,141 | ........ 405,141 350,144 385,513 | .o | e 14813 | i [ 14813 | i | 805,141 | i [ [0 | 9,329 | 01/25/2037.
472321 AG 3 |JMAC 2008-R2 1A3 MEZ CSTR 10/25/35. PasS-THrOUGN LOSS........ceueereinerinns | cerermrinerieniens | cvseineinesiinnins | ceeeeenns 51,041 | ......... 13,074 | oo 10/25/2035.
472321 AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039 MBS PaydOowN........ooverrerrinirinerienes | cevveeriererieniene | veviens 408,362 | ........408,362 | .......344,952 381,476 |.. 01/25/2039.
472321 AK 4 | JMAC 2008-R2 3A2 SUB CSTR 01/25/39.... PasS-ThroUGh LOSS.........ccevvreeerenes | covrenrrnnerienennee | eevnerneriinsinenins | covesneeennd 6,110 |... 8,323 | oo . 01/25/2039.
472321 AN 8 | JMAC 2008-R2 2A4 SEQ CSTR 01/25/37... Pass-Through LOsS...........cccurieciiinns | corvvenniveriennnns [ evnniveiieniicnns | veeenn.84,380 | e 17,365 | oo . 01/25/2037.
47232A  AA 6 [JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036 MBS Paydown 283,317 |.......283,317 | ....... 260,873 278,341 3,353 03/20/2036.
47232A  AD 0 [JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036.... MBS Paydown.........ccoverriirriniieiens | veverineeeninennnns | reveens 459,929 | ........459,929 | ....... 441,100 458,159 | oo | e 944 i | 944 | 06/25/2036.
47232A  AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037 MBS Paydown 80,089 ..23,087 05/25/2037.
47232A  AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.... Pass-Through LOSS.........c.ueevnveneriinns | vevernerennernerinnne [ evvvnvessinenineene | evnneene82,087 [ i 18,113 | i 05/25/2037.
47232A AN 8 |JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036 Pass-Through LOSS...........evenvenriennns | vovennrinmninnriene [ eonnrrnniinninnins | avineeenn 15,800 | oo [ 03/20/2036.
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE.. A MBS PaydOowN........ccverrerrenirinerienes | coveieerenerieriene | vevirens 315,118 259,048 259,606 06/21/2037.
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE............ . Pass-Through LOSS.........ccuvemeenerennne | vovernrrinnenncninene [ evnrrnneinnnnnninns | 2ereen2268,877 [ oo [ 06/21/2037.
47232D AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36.......... . MBS PaydOowN.........vererrenirnerienes | coreeerreerienieee | veriens 150,434 | .......150,434 | ....... 148,905 148,181 |.. 09/26/2036.
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36............ . Pass-Through LOSS.........cceeueerererens | covevemernenineninee [ evvernerinnneincens | vereeeene7,620 | v 17,337 | oo . 09/26/2036.
47232D AN 2 |JMAC 2009-R5 3A2 SUB SSUP CSTR 1/26/2047........ . MBS Paydown 290,648 | ........290,648 | ....... 280,068 286,587 01/26/2047.
47232D AS 1 |JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47............ . Pass-Through LOSS.........c.eeeeenerinnes | vovereevneninerirnne [ eovvrrsernnrineeine | eeneeen 12,789 [ ot [ . 01/26/2047.
47232D AU 6 |JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36... MBS Paydown 261,205 | ........ 261,205 | ...... 245,670 253,237 | v | i 3,343 | .. 09/26/2036.
47232D AV 4 |JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... . Pass-Through LOSS.........c.eveeveerernes | covveemernerireeiinee [ evnerverirnneineens | veeieeenid2,828 | v 17,945 | oo (40)|. 09/26/2036.
47232D AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36............ . MBS Paydown.........ccoeenerenneernerienes | cevernerissersennene | e 110,014 102 110,014 | ... 111,919 109,047 429 | oo | 829 [ 01/26/2036.
47232D BC 5 |JMAC 2009-R5 6A1 SEQ SSNR CSTR 2/26/37.... MBS Paydown.........cccvrvemicnirverrenes | covvenniverrerinns [ v 45,490 | .......45,490 | ..o 41,805 .45,438 02/26/2037.
47232D BD 3 |JMAC 2009-R5 6A2 SUB SSUP CSTR 2/26/37... MBS Paydown.........cvereerrrenererienes | cvvveenernenirenenee | overeeene 14,324 | 1 TA324 | 36,121 ..71,654 02/26/2037.
47232D BG 6 |JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37... Pass-Through Loss.. 25,522 | .o, 02/26/2037.
47232D BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36... MBS Paydown.........cceevrvennrrerrenes | cevviemrrnerrenrnee [ overeeenn 31,157 | il 31,157 | i 31,157 ..26,407 09/26/2036.
47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36... Pass-Through Loss.. LY £ 09/26/2036.
47232D BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37... MBS Paydown 117,437 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37... . Pass-Through LOSS.........ccuveveenereiens | covvvemernerineeinnee [ evnernernnniineens | veeneenndT,408 | e 24391 | s 07/26/2037.
47232D BX 9 |JMAC 2009-R5 9A3 SUB SSUP CSTR 6/26/37............ . MBS Paydown 25,551 ..50,246 06/26/2037.
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47232D BZ 4 |JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37.. .. 1 09/26/2017. | Pass-Through LOSS..........ccoceeeernrernnes | ovveees 309 | oo . 06/26/2037. | 1FM...
47232D CB 6 |JMAC 2009-R5 10A2 SUB SSUP CSTR 2/26/47 oo | | 09/26/2017. | MBS PaydOown...........c.courvvemmverincins | corvrieeerieneiiiins | covieees 169,682 | ........169,682 | ......... 97,006 161,759 |.. 02/26/2047. | 1FM..........
47232D CE 0 |JMAC 2009-R5 10A5 SUB SSUP CSTR 2/26/47.......... .. | 09/26/2017. | Pass-Through LOSS............cccocvemervenes | coveees 5,375 | oo . 02/26/2047. | 1FM..........
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36.... .. 109/21/2017. | MBS Paydown............coovvvemvvienniiinns [ o [ v 174,758 | ... 174758 | ...... 174,758 131,280 | oo | 0000 38,853 | i | 100 38,853 | | s 174,758 05/21/2036. | 1FM...
47232D CQ 3 |JMAC 2009-R5 12A3 SUB SSUP CSTR 12/26/36.. .. | 09/26/2017. | MBS Paydown [SSOTRPRI IO 20,877 |.........20,877 | ......... 18,435 216,591 | | s 1,312 |.. 20,877 12/26/2036. | 1FM..........
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36........ .. 1 09/26/2017. | Pass-Through LOSS..........cccrvvvrernerreens [ ovnrrerinninnnens | cevnnnernnnneinens | eevernenen 1,789 v [ v (60) 12/26/2036. | 1FM..........
47232D CV 2 |JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47.... .. 109/26/2017. | MBS Paydown...........oovvueereueenerrinns | covvereireneiiienis [ v 66,823 |.........66,823 | ......... 62,837 66,717 |.. 107 |... 04/26/2047. | 1FM...
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47 .. | 09/26/2017. | Pass-Through LOSS.............cccceemervenns | coveaes 949 | s SSUSTTORRTTURITR IR @] 04/26/2047. | 1FM..........
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37.......... .. 109/26/2017. | MBS Paydown............coovvweemeveineiianns [ o [ e 76,627 |........76,627 | ........ 75,129 ..74,508 (269) 06/26/2037. | 1FM..........
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37 .. 1 09/26/2017. | Pass-Through LOSS.............ccocvemereenes [ covverrirnreirennns v | eevereen(8,533) | oo | o 06/26/2037. | 1FM...
47232D DD 1 |JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37.......... | .. | 09/26/2017. | MBS Paydown..........ccccocoumvveimmiiiinnies | ovnmvvisnniianniins | cevveenns 276,124 | .......276,124 | ....... 272,439 274,564 | ..ovoeveiaes | i 1,685 |... e . 276,124 | .. el 08/26/2037. | 1FM..........
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37.......... .. | 07/26/2017. | Pass-Through LOSS............cccocvemereenes [ o e | erieeennn(8,937) | e | e . e | e 0 [ | e (311,413) | oo ..311,413 08/26/2037. | 1FM..........
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37 .. 1 09/30/2017. | Book Value AdIUSTMENL..........cocvrvvens [ covrrerriririiiienns [ [ e | e | oo . e | 0 i [ 321,011 | oo (321,011) | o (321,011) | oo 08/26/2037. | 1FM...
47232D DG 4 |JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37.......... | .. | 09/26/2017. | MBS Paydown I 250,995 |........250,995 | ....... 249,416 248,773 |.. (B27) | coveerevennn | vrerrreeed(B27) | i | e 250,995 | ..o | e | e 0 08/26/2037. | 1FM..........
47232D DN 9 |JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............... .. 1 09/26/2017. | Pass-Through LOSS.............ccocvemereenes [ covrerrirereiinnnes e [ 76,088 | v | o 08/26/2037. | 1FM..........
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35.... .. 1 09/26/2017. | MBS Paydown............ccovvveemrieienniinns [ covvinniisnniiinnis [ v 429,718 | .......429,718 | ....... 263,856 365,910 09/26/2035. | 1FM...
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35 .. 1 09/26/2017. | Pass-Through LOSS.............cccccwevereenes | covvervirenniiinnns v [ 1000ee95,490 | i | oo . 09/26/2035. | 1FM...
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35 .. 1 09/30/2017. | Book Value Adjustment.. et | e | e | e | e . 09/26/2035. | 1FM...
47232D DX 7 |JMAC 2009-R5 18A3 SUB SSUP CSTR 4/37. .. | 07/26/2017. | MBS Paydown 174,584 84,031 156,323 174,584 04/26/2037.
47232D DY 5 |JMAC 2009-R5 18A4 SUB SSUP CSTR 4/26/37 .. | 09/26/2017. | MBS Paydown 637,582 | ....... 227,193 443472 637,582 04/26/2037.
47232D EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 .. | 08/26/2017. | Pass-Through Loss............cccccecmurviies [ covveneiiinniiinnis [ [ 14808 | s | o [ | vneeeene(818) [ | e (816) [ o | e 04/26/2037.
47232D EF 5 |JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37 .. | 09/26/2017. | MBS Paydown . . 53,569 |........53,569 | ........ 17,099 ..53,039 53,569 06/26/2037.
47232D EG 3 |JMAC 2009-R5 20A1 SEQ SSNR CSTR 2/26/37.......... | .. | 09/26/2017. | MBS Paydown.........cccccoevervemmvnniienns [ woveriririinicnnins | v 369,465 369,465 368,515 369,465 02/26/2037.
47232D  EL 2 |JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37 .. 1 09/26/2017. | Pass-Through LoSS............cccccvcvmmvenes | covvenriieniiiennns [ [eeeeene(12551) | oo | s (472) 02/26/2037.
47232D EQ 1 |JMAC 2009-R5 21A2 SUB SSUP CSTR 5/26/37 .. | 09/26/2017. | MBS Paydown 554,490 | .......554,490 | ....... 338,972 456,449 554,490 | .. 05/26/2037.
47232D  ET 5 |JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37 .. | 07/26/2017. | Pass-Through Loss............cccccecvumeenes | covivenviieniiiennns [ [eeeene(80,373) | v | o (24,103) B 24,103 | .. 05/26/2037.
47232D ET 5 |JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37 .. | 09/30/2017. | BOOk Valug AdJUSIMENL...........everreeres | covrenrrnerrerirnee [ evreineriiesiineiins | veveseesnssiinsnnes | eereseneesssinens | cooesssssessseessenins 24,103 | n(24,103) ... (24,103) | ... 05/26/2037.
47232D EV 0 |JMAC 2009-R5 22A2 SUB SSUP CSTR 8/26/37.......... | .. | 09/26/2017. | MBS Paydown crerrrenneenns | e 348,072 1 .......348,072 | ... 194,705 296,908 348,072 08/26/2037.
47232D  EY 4 |JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37.......... .. | 09/26/2017. | Pass-Through LOSS............cccccoemureeras | covenes LT/ FSUUUUROUSPSUSPOUUR IURRPOUUPSUPOORS VUPRPOOROOON (0) ) NSSPUOPRTUROR EOVPPRORPROPOOR (0) ) OSSOSO OO 08/26/2037.
47232D FC 1 |JMAC 2009-R5 23A2 SUB SSUP CSTR 11/26/36.. .. | 09/26/2017. | MBS Paydown..........cccovumivniiiiciiieis | coriiniineiiieiiens [ o 475,135 | ......475,135 | ....... 475,135 443,582 475,135 11/26/2036.
47232D  FJ 6 |JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36.. .. | 09/26/2017. | MBS Paydown v | s 96,685 |..........96,685 | ......... 96,685 ..70,923 96,685 12/26/2036.
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37.......... .. | 08/26/2017. | Pass-Through LOSS............cccccvemereenes [ covrerrirenninnnnis [ [ ceereen8,378 | s 1,632 | oo 2,891 06/26/2037.
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE .. 1 09/26/2017. | MBS Paydown..........cccoevveveveirnerinnns | ovrvererviiviinns | e 974,373 | ... 974,373 | ... 948,387 896,914 11/26/2037.
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37. .. | .. | 09/26/2017. | MBS Paydown e [ e | e 44,209 [ 44,209 | 44,209 .43,607 02/26/2037.
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37............. .| 09/26/2017. | Pass-Through LOSS...........ccccccueiveriines | ovivanne 2,006 | ..o [ | e | e | 0 | |, 02/26/2037.
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.. .. 1 09/26/2017. | MBS Paydown............ccccoovumviienniianns [ covis 62,371 62,311 .61,580 62,371 02/26/2037.
47232V AJ 1 |JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37............. | .. | 09/26/2017. | Pass-Through LOSS............ccccceomereenes | covmeriecmnneiinnncns e [ 10,285 | s 8,000 | .vooucveerreeeeneriens | e | vereinenend(89) | oo | e (89) e [ e 02/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37............ .. 1 09/26/2017. | MBS Paydown............ccovvveemrieinnciianns [ covveneiiinniiinnis [ i 64,230 |.........64,230 |........ 64,230 ..62,645 64,230 07/26/2037.
47232V AP 7 |JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37... .. | 09/26/2017. | Pass-Through LOSS............cccccvemereeres [ covverevvenniinnnis oo [ 19,246 | 19,246 | ..o 07/26/2037.
47232V AR 3 |JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36.. . 109/26/2017. | MBS Paydown............ccoevenieenniicniines [ eovvrinniiniicnnins | i 108,819 |.......108,819 | ....... 103,295 100,721 .108,819 09/26/2036.
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47232V AU 6 |JMAC 2009-R4 4A4 SUB SSUP 6.00 09/26/36... .. 1 09/26/2017. | Pass-Through LOSS..........cccrvvvrernerreens [ ovrrnrverinninnnens | cvvnrveninnnerens | eereneeen 19409 | oot [ e (186) | ... 09/26/2036. | 1FM...
47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35. oo |- [ 09/26/2017. | MBS Paydown.........c..ovvveemeeeeneirenns [ o [ oo 195,634 | .......195,634 | ...... 179,090 186,242 8,137 09/26/2035. | 1FM...
47232V AZ 5 |JMAC 2009-R4 5A4 SUB SSUP CSTR 09/26/35.......... .| 09/26/2017. | Pass-Through LOss...........ccccoueivceiiiens | ovivans 861 | ..o 09/26/2035. | 1FM..........
47232V BA 9 |JMAC 2009-R4 5A5 MEZ SSUP CSTR 09/26/35 .. | 09/26/2017. | Pass-Through LoSS............cccccevureeres [ covvemviinnciinnnis e [ e 7,698 | i 43776 | .o 09/26/2035. | 6FM...
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35............. | .. | 09/26/2017. | MBS Paydown............ccocveemruuermmmirnnns | covrervirenniiienns [ v 167,250 |.......167,250 | ....... 144,016 155,149 09/26/2035. | 1FM...
47232V BE 1 [JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35............. .| 09/26/2017. | Pass-Through LOSS............ccccvvieerines | covvvenne 2,691 | oo . 09/26/2035. | 1FM..........
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36.. .. 109/26/2017. | MBS Paydown.........c..oovveereueenerrinns | o [ e 42,657 | .........42,657 | ... 42,657 .42,384 206 11/26/2036. | 1FM...
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.. .| .. | 09/26/2017. | Pass-Through LOSS..........cccooevuecuienns | covienes 2,591 | oo 1 11/26/2036. | 1FM...
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.......... .. | 09/26/2017. | MBS Paydown...........c.coevvnrieimivnrinnes | onviens 262,278 65,440 235,576 | .oovvveerieriens | v (KA ) E— (<)) P 262,278 11/26/2037. [ 1FM..........
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37... .. | 09/26/2017. | Pass-Through LOSS............cccocvemerveras [ covens LG O . 0 544 11/26/2037. | 1FM...
47232V CA 8 |JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36 .. | 08/26/2017. | MBS PaydOown...........c.covvvmrvrenrierirenes | envinns 25,263 25,263 ..25,224 212 .. 212 25,263 07/26/2036. | 1FM...
47232V CB 6 |JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36........... .. 109/26/2017. | MBS Paydown............oovvwereveimerrines | covvereiireneiiienis [ e 12,811 | . 12811 | 12,811 12,760 D] o | e () [ IS 12,811 07/26/2036. | 1FM..........
47232V CE 0 |JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36. .. | 09/26/2017. | Pass-Through LOSS.............coeevemereenes | covrnrrirnnninnenns [ [ 10,77 | s 1,876 | oo (O] e | e (0) | [ 07/26/2036. | 1FM...
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37............ | .. | 09/26/2017. | MBS Paydown............ccccoevumvermrmrrnnns [ covranes 33,003 33,003 ..32,651 36 33,003 04/26/2037. | 1FM...
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35........... .. 1 09/26/2017. | MBS Paydown.........c..ocvueereeeenerrnens | covrereireneiiienes [ v 198,733 | .......198,733 | ..... 198,415 198,033 LT ORI IO LR TR ISR 198,733 11/26/2035. | 1FM..........
47232V CP 5 |JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35.... .. | 09/26/2017. | Pass-Through LoSS............cccocoemumviins | covei 20,873 | .o (70) | . (707) 11/26/2035. | 1FM...
47232V CR 1 |JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36 .. 1 09/26/2017. | MBS Paydown...........oovvueereveimerrnnns | covvereireneirienns [ v 71,527 | .o 71,527 | e 62,780 ..66,445 176 | oo | e 176 | | e 71,527 05/26/2036. | 1FM...
47232V CU 4 [JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36.... .| 08/26/2017. | Pass-Through LOSS..........cccerverrvmineens [ ovvrirerinninenens | vevenverisnniienns | eerernnen 12,787 | s 4,252 | oo (197) [ ovvvervvrnene | evrvrrenee{197) | s [ 05/26/2036. | 1FM...
47232V CV 2 |JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36 .. 1 09/26/2017. | MBS Paydown............cccceevemevveneernnns | covcvenvevsnciinnnns [ reeen.50,656 | ..........50,656 | ......... 49,268 49,844 (398) 50,656 11/26/2036.
47232V DB 5 |JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36.... .. | 09/26/2017. | Pass-Through Loss.. 957 | e (D] ... (54) 11/26/2036.
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35.... .. | 09/26/2017. | MBS Paydown...........cc........ 30,780 |..........30,780 |......... 30,607 ..30,600 (399)] ... 30,780 09/26/2035.
47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35. .. | 09/26/2017. | Pass-Through Loss.. . 20,611 28 (10) 09/26/2035.
47232V DJ 8 |JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36 .| 09/26/2017. | MBS Paydown.............cccoo.... 55,59 |..........55,596 | ......... 34,449 ..50,839 04/26/2036.
47232V DM 1 |JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36.... .. | 09/26/2017. | Pass-Through Loss.. 5,865 | ..oveoorveeerriennnenn 04/26/2036.
47232V DP 4 |JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36. .. | 09/26/2017. | MBS Paydown 733,694 |......733,694 | ....... 733,694 698,674 02/26/2036.
47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36.... .. | 09/26/2017. | Pass-Through Loss.. 58,322 | covooeveeceeerceerr 02/26/2036.
47232V DR 0 [JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36.... .. 1 09/26/2017. | MBS Paydown............ccccowvmmevirereerenns | covrenes 82,357 82,357 ..80,661 04/26/2036.
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36........... | .. | 09/26/2017. | Pass-Through LOSS...........ccccevremriee | vorrrieae 3,526 | o e | e [ | eeneenen0 [ [, 04/26/2036.
47232V DX 7 |JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36........... .. | 09/26/2017. | MBS Paydown.............coevvmrvnmirnniines | oviienes 56,663 | ..........56,663 | ......... 45,925 .47,409 56,663 07/26/2036.
47232V DY 5 |JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36.... .| 09/26/2017. | Pass-Through LOSS...........cccccurieciiinns | convvennivciieniinns [ evvnivcrieniicins | e 17,016 | i 13,459 | oo (4) 07/26/2036.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36........... | .. | 09/26/2017. | MBS Paydown............ccccouumevemmmirinns [ covvemviieriiiinnis [ e 74,198 | ... 74,198 | ... 74,198 72,658 | ..ooovveevriens | e T12) s | e (112) [ | i 74,198 03/26/2036.
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36........... .. 1 09/26/2017. | Pass-Through LOSS.............ccccvemecvenes [ covrerrirmnninnnnis e [ 14151 | 3,650 | .o e | 0 [ e | e 03/26/2036.
47232V ED 0 |JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37 .. | 09/26/2017. | MBS Paydown..........cccovverrvenerirerirnies | oviies 36,870 |.........36,870 | ......... 37,167 36,785 17 1. 17 36,870 03/26/2037.
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........... | .. | 09/26/2017. | Pass-Through LOSS............cccccemumveres | covvemvevmnniiinnns [ coveneivinciiinne [ 11,893 | 11,989 | oo (28) | coveoreienen | verreieeneend(28) | o | e [ 03/26/2037.
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37............ .| 09/26/2017. | MBS Paydown...........c.covueerveeiirerirnies | oviis 20,215 20,518 ..20,153 15 [ 15 20,215 | oo | e | e 0| oo 757 | 04/26/2037.
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37. .. | 09/26/2017. | Pass-Through LoSS............cccccoemumviias | coveie 9,785 | oo 04/26/2037.
47232V ET 5 |JMAC 2009-R4 23A4 SUB SSUP 5.75 01/26/36........... | .. | 09/26/2017. | MBS Paydown............cooceeeerevirmmminenns | covremevienniiienns [ e 195,631 |.......195,631 | ....... 194,538 194,707 01/26/2036. ..
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36............. .. | 09/26/2017. | Pass-Through Loss............cccccemumviins [ covvnnviienciiinnis e [0 84,939 | L 5 T OUURUOUUOISUOUOR DUNOPOOOPOURPOOR INRPPPPORPOON (1<) i RPSPOURRPOURORN EPPPOORPROURPOR (1) N UUPROOORPOUOORY (OPOUSPOORPOUSOOOROOR) NPSSOOORPOUOOON DURPOORPOOROR OUOPOUROOON | I OO 01/26/2036. | 1FM..........
47232V EX 6 |JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36........... .. 109/26/2017. | MBS Paydown............oovvwereuemmerrnnns | covvereiireneiiinnis | e 46,344 | ........46,344 | ... 46,344 46,165 | ..o | eereeeenn220 | [ 220 [ | 86,384 | i 0| 1,814 | 02/26/2036. | 1FM..........
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47232V FA 5 [JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36.. .. 1 09/26/2017. | Pass-Through LOSS..........ccoceeeernrernnes | ovveees (57) ... 02/26/2036.
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... .. 1 09/26/2017. | MBS Paydown............ccocowvemeeeereerenns | covenes 7,832 | 7,832 | i 7,597 | 8,669 | 01/26/2036.
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.... .| 09/26/2017. | Pass-Through LOss...........ccccoueivceiiiens | ovivans 01/26/2036.
47232V FH 0 |JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36.. .. | 09/26/2017. | MBS Paydown...........c.covvvvrvemirinriines | onviens 89,360 01/26/2036.
47232V FJ 6 |JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36............. .. | 09/26/2017. | Pass-Through LOSS............ccccceomerveras | covieces 01/26/2036.
47232V FP 2 |JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36............ .. 09/26/2017. | MBS PaydOWn..........ccovvrnrerremrinerinnns [ ovrrnriernsinniinns | e 578,128 | ........ 578,128 | ....... 374,552 511,819 11/26/2036.
47232V FV 9 |JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47... .. 1 09/26/2017. | MBS Paydown............ocvweereermmeririnns | covveneiinneiiienns [ v 181,995 | ........ 181,995 | ... 140,051 128,752 01/26/2047.
47232V FW 7 |JMAC 2009-R4 30A1 SEQ SSNR CSTR 07/37.... .. | 09/26/2017. | MBS Paydown..........cccovvvemivniricciiiens | o [ o 130,450 | ........ 130,450 | ....... 130,450 128,504 07/26/2037.
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.... .. 1 09/26/2017. | Pass-Through LOSS.............cccccwevmrvvres [ covvnmeiianiiiinnns [ [ i 15,926 3,760 | oo 07/26/2037.
47232V GE 6 |JMAC 2009-R4 31A4 SUB SSUP 5.75 2/26/36.... .. [ 07/26/2017. | MBS Paydown............ccccveverevermreirenns | covrenes ...17,031 02/26/2036.
47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36 .. | 09/26/2017. | MBS Paydown ....10,399 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.... .. | 09/26/2017. | Pass-Through LOSS............ccccoeeomumveres | covacs . T84 | s 02/26/2036.
47232V GJ 5 |JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.... .. | 08/26/2017. | MBS Paydown..........ccceeuemivniiiveiirenis | corvvniineiiveniens [ veiiens 135,530 |........135,530 | ....... 133,749 132,101 03/26/2036.
47232V GM 8 |JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36.. .. | 09/26/2017. | Pass-Through LOSS............cccccocmureeres | covans X707 I 03/26/2036.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47............ .. | 09/26/2017. | Pass-Through LOSS............cccocvmerveras | coveenes 340 [ oo 01/26/2047.
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/3 .| 109/26/2017. | MBS Paydown............ccocvvemrveenciiinns [ covvinniienniiinnis [ o 152,715 .......140,880 149,662 .152,715 03/26/2037.
47233C  AA 1 |JMAC 2009-R9 1A1 SEQ SSNR CSTR 8/26/46............ .. 1 09/26/2017. | MBS Paydown............ccccoevmreveemeiirenes | covenes 21,012 |........21,012 | ... 19,421 ..20,748 21,012 08/26/2046.
47233D AA 9 |JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36.... .. | 09/26/2017. | MBS Paydown..........cccvvuemivniriveiirenes | corvvniineiiveniene [ cveiiens 1471 | AT 104,783 111,471 (113)] .... 111,471 09/26/2036.
48124X AC 1 |JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050... .. | 04/17/2017. | MBS Paydown............ccccoevumeermrerrenns | covrenes K2 I 3. 3 3 R 3 06/17/2050.
48250R AU 0 |KKR 12 B2 CLO MEZ SEQ 4.205 07/15/2027... .. | 08/15/2017. | DiStribUtON. ........oooeveecreereiieeriiieens [ e ....12,500,000 | ...12,500,000 | ..12,500,000 | ........ 12,500,000 | ...oovverrrins [ e e | e 0 [ | e 12,500,000 07/15/2027.
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.... .. | 07/25/2017. | MBS Paydown 21,242 ..21,242 .21,240 21,242 07/25/2029.
50543L AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042 .. [09/15/2017. | MBS Paydown...........ovvwmmevermneririnns | covvereiieniiiienns [ v 218,750 218,750 214,537 | v | erneereennB2 [ [ erriinienn32 | s | s 218,750 01/15/2042.
52518R BE 5 [LSSC 2002-GE1 A SEQ CSTR 7/26/24 .1 09/26/2017. | MBS Paydown..........cccovervevemmrnvererinnins | rviiees 4,021 | . 4,021 | . 3,839 | 4,021 | oo | s 0 4,021 07/26/2024.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035. .. | 07/25/2017. | Pass-Through LOSS............cccocvcvurvnes [ covieniiieniiiinnns [ [ e (11,120) | oo e 11/25/2035.
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035. .| 09/25/2017. | MBS Paydown.............cocueeiinniirenirnnis | eviie 296,382 | ........ 296,382 | ....... 280,002 263,119 11/25/2035.
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035 .| 08/25/2017. | Pass-Through LOSS............cccocouruuuares | ovnmrveemniiinnii | v | coereiiinnns 874 (0 12/25/2035.
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035.............coccocc... .. 109/25/2017. | MBS Paydown............ccocoevmrevremeerenes | o 53,020 | ..oceeen. 53,020 |......... 38,502 ..38,120 12/25/2035.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035.......... .1 09/25/2017. [ MBS PaydOwn..........ccrvvrrenrermrinerinnns [ ovrrneirernsissirens | e 129,106 | ........ 129,106 | ......... 94,688 102,666 12/25/2035.
525221 GM 3 |LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036............ .. 109/25/2017. | MBS Paydown.........c..coovvvemmeeeereerinns | covveneiisneiiienes [ v 936,809 | ........ 936,809 | ....... 798,923 800,905 02/25/2036.
525226  AB 0 |LXS 2006-18N A2A SEQ SNR FLT 12/25/2036... .| 08/25/2017. | Pass-Through LOSS............ccccurieciiinns | corvvvnninniiieniens [ covviinniieiiicins | e (5,244) | cooovvrririienis e 12/25/2036.
52522G  AB 0 |LXS 2006-18N A2A SEQ SNR FLT 12/25/2036... .. 109/25/2017. | MBS Paydown............ccccvvvumeveenniranns | coviens 7991 | 7,991 | oo | e 6,822 | ..o 12/25/2036.
52523M AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036............... .. 109/25/2017. | MBS Paydown.........c..oovveeerveeemeernens | covreneirnneiiienis [ v 106,541 | ........ 106,541 | ......... 64,703 .69,119 10/25/2036.
52523M  AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036.. .| 09/25/2017. | Pass-Through LOSS............ccccveieeriines | covvienns 10/25/2036.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .. 109/25/2017. | MBS Paydown............coocvwereeeeneerenns [ eevivenervscerinenns oo 12,113 [ 12113 | 7,848 | i 7498 | 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037... .| 09/25/2017. | Pass-Through LOss...........ccccueiveriines | ovivane 01/25/2037.
525248 AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.... .. 109/25/2017. | MBS Paydown............ccocevvumvvvenciinnns [ cocvsnniienniiinnis [ e 26,077 [ 1000000.26,077 | 1o 7,876 | 1,932 | 05/25/2037.
525248 AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.... .. 109/25/2017. | Pass-Through LOSS.............ccccvemereenes [ covreriemnnninnnnns e [ eoireen20,947 | 18,326 | e v e | e | eenvrnnriinenend0 [ | cvveennend(10,372) [ [ e 10,372 | ........ 10,372 05/25/2037.
525248 AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.... .. | 09/30/2017. | Book Value Adjustment.............cccccccee | covverriieniiiianes v [ [ [ .(10,332) 10,332) . 05/25/2037.
52525F AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/2047 .. | 07/25/2017. | MBS Paydown...........cccc...... 231,638 |........231,638 | ....... 204,330 215,810 | oo | 21,210 [ [ 21,210 [ | 281,838 [ [ e | e 0 07/25/2047.
526602 AA 5 |LEONARD WOOD FAM 5.124 07-15-20.........cocrveerene .. 1 07/15/2017. | Sinking Fund Redemption...........cccceew. [ oerrveererninirnns | e 162,995 |........162,995 | ....... 162,995 162,995 | oo | veverrnrneinnnines | e | e [ | e 162,995 | i | | s 0 07/15/2020.
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542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034 .1 09/25/2017. | MBS Paydown..........cccovurvevemmrnererinnis | rvvines 25,183 | ..cccene. 25,183 | ......... 24,642 ..24,199 193 e 193 25183 | [ | 0| 302 | 02/25/2034. [ 1FM....
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045... .. [09/15/2017. | MBS Paydown...........oovvwemmeeeemnrranns | oo [ ol 646,954 | ........ 646,954 | ....... 625,993 620,566 3,040 B I 3,040 | oo | e 646,954 | .....ooovvvvans [ e | 0 [ 12,763 | 01/15/2045.
548661 CN 5 |LOWES COMPANIES 6.10 09/15/2017 .| 09/15/2017. | MALUFItY.......cooomeeiiireiceiiccieiienies | i ....13,000,000 | ...13,000,000 |..13,024,320 | ........ 13,002,233 | ..o | e 2,283) [ s [ einieennd(2,283) [ | e 13,000,000 | ...covvverienins | e | s [ 793,000 |09/15/2017.
55265K 6U 8 |MASTR 2004-1 5A18 PAC 5.50 2/25/34 .. 109/25/2017. | MBS Paydown............coovvvemmviinneiiinns [ e [ o 367,441 | ... 367,441 | ....... 366,522 366,507 | ..o | e 1,507 [ [ 1,801 | s | s 367,441 | .o | v | o0 [ 12,712 | 02/25/2034.
55265K 7C 7 |MASTR 2004-1 B1 MEZ FLT 02/25/2034...................... .. 109/25/2017. | MBS Paydown.........c..oovvwerereeneirenns | covvereireneiiinnis [ v 59,806 |......... 59,806 |........ 58,853 ..58,810 59,806 | ..oourvrrrrennns [ crrrrrnerieeinn [ e (V] I 2,120 | 02/25/2034.
55274Q AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36........... .1 09/25/2017. | MBS Paydown..........cccovevevevmrneerernnis | rvreees 83,971 | .o 83,971 | .o 77,663 ..70,549 06/25/2036.
55274Q AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36........... .. 109/25/2017. | Pass-Through LOSS.............ccocvemereenes [ covreririeniiiinnis [ | e 36 | i [ s 06/25/2036.
55279Y AA 1 |MCA2014-1 AABS SNR PT FLT 08/15/2024.. .. | 08/15/2017. | MBS Paydown...........ccovuumrivmiieriinis | ovvineiiiciieniens [ e 73,919 | ..o 73,919 | ... 73,919 .73,919 08/15/2024.
55281T AA 8 |MCA2017-1 A ABS SNR FLT 08/15/2028. .| 08/15/2017. | MBS Paydown...........ccrverrrmerierernees | eevven 2,309,370 2,309,370 | ...2,309,370 | ..oovvrevrrrrrirerirnens 08/15/2028.
55281T AB 6 |MCA 2017-1 B ABS MEZ FLT 08/15/2028. .. | 08/15/2017. | MBS Paydown.........c..oovveeereveeneernnns | covreneiieneiieenns [ oo 1,026,506 | ..... 1,026,506 | ....1,026,508 | .......coovereeermrrrerans | omrerermrnniienes | eeeereineneene() | oo | (@) | e [ e 1,026,506 08/15/2028.
55312H AA 7 |MMCAP 17A A1 CDO SSNR FLT 12/01/35. .. 1 09/01/2017. | MBS Paydown 55,902 .47,533 55,902 12/01/2035.
55818K AL 5 |MDPK2013-11A C CLO FLT 10/23/2025, .. [09/07/2017. | DIStADULON. .........oooeveeceeecniieeriiienes [ oo [ e 2,000,000 | .....2,000,000 |....1,937,400 | .......... 1,962,254 | ...ovvvevvrvins | e 5,869 [ s [ 5,869 [ | s 1,968,123 10/23/2025.
576431  AJ 9 |MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........... .| 09/25/2017. | MBS Paydown...........ccovvvvrvneiirerirnins | oviies 90,572 ..59,422 90,572 11/25/2036.
576431 AJ 9 |MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........... .. 1 09/25/2017. | Pass-Through LOSS............cccocvvereecnes [ rovvenviveneiiinnns [ | ceveiereeeeed(907) | oo | o . 11/25/2036.
576433 C5 3 |MARM 2005-6 5A2 PT SNR FLT 07/25/2035... .. 109/25/2017. | MBS Paydown.........c...ocveemreeereneririens | covreneirnneiiienis [ v 270,217 225,522 | .ovveoerinerrane | v 19,043 07/25/2035.
576433 C5 3 |MARM 2005-6 5A2 PT SNR FLT 07/25/203 .. 1 09/25/2017. | Pass-Through Loss............cccocvnumviins [ covveneiienciiinnis e i385 | | s 07/25/2035.
576433 D5 2 |MARM 2005-7 3A1 PT SSNR FLT 09/25/2035. .. 109/25/2017. | MBS Paydown............ccocveereverenerirenns | covieees 5,021 25,021 | 4,054 | 4,058 | ..o (1,295) 09/25/2035.
576433 GM 2 | MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033.... .. | 09/25/2017. | MBS Paydown..........cccvruvmiinirireiiieis | o [ o 465,763 | ........ 465,763 450,532 ..6,690 12/25/2033.
576433 HM 1 |MARM 2003-7 4A1 PT SNR FLT 01/25/2034 .. 109/25/2017. | MBS Paydown............oovvwereveereirenns [ o [ e 11,209 | ......... 11,209 | ........ 10,901 | i ) (2,167) 01/25/2034.
576433 QD 1 |MARM 2004-7 5A1 PT SSNR FLT 07/25/2034. .| 09/25/2017. | MBS Paydown...........cvevemeernerierinies | ereen 6,720 |..coooenncn 6,720 |...........6,384 | ..o 6,379 | .o )| (2,505) 07/25/2034.
576433 XA 9 | MARM 2005-1 3A1 PT SNR FLT 02/25/203 .. | 09/25/2017. | MBS Paydown v 11,646 11,646 | ... 11,084 | ..o ) .(1,786) 02/25/2035.
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033 .. 109/25/2017. | MBS Paydown............oocvwmrevermmerrnnns | covvereiieneiiienns [ o 149,994 149,994 150,300 )| e ...(813) 11/25/2033.
576434 J7 0 |MALT 2005-2 4A3 SEQ FLT 03/25/2035 .1 09/25/2017. | MBS Paydown..........cccovervevemmrnnererinnis | ovienes 207,908 | ........ 207,908 184,208 | ..o | e (11,637) | ... (11,637) 03/25/2035.
576434 W5 9 | MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020 .. 1 09/25/2017. | MBS Paydown............ccccovvumeeeennirinns | covens 53,098 |.......... 53,098 .50,828 (963) | .... (963) 53,098 11/25/2020.
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035.... .. 109/25/2017. | MBS Paydown............oueveemrvvemmneirenns | covrereviveneiinenns [ oo 1,115,317 | ... 1,115,317 |....1,085,820 | .......... 1,074,575 | oo | e 21,916 | oo [ 21,916 [ | s 1,115,317 11/25/2035.
57643M LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36 .. | 09/25/2017. | MBS Paydown...........ccrverrrmerirerernies | eveven 56,183 | .......... 56,183 ..48,583 5,289 56,183 05/25/2036.
57645T AA 5 |MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037.......... .. 109/25/2017. | MBS Paydown...........coovvweereeemneeirnnns | covvereireneiiienns [ e 1,255,070 | ..... 1,255,070 |....1,100,842 | .......... 1,153,254 | ..o | e 39,718 | oo | s 39,718 | | s 1,255,070 09/25/2037.
575767 AG 3 |MASS MUTUAL LIFE 8.875 06/01/2039 .. 01/01/2017. | Transfer to Schedule BA...........cccocvves [ ovrveirervnnernns | v 9,085,984 | ..... 6,154,000 | ....9,088,366 |.......cccovrirrirrinrnne e |0 i | 9,085,984 06/01/2039.
575767 AG 3 |MASS MUTUAL LIFE 8.875 06/01/2039. .. | 03/24/2017. | Cash Tender.............ccccoouvevvereeveneris | o .(11,916,729) | ....(7,891,000) | .(11,934,436) | ......ovverrreerarrrians | rererireemriinens | i 16,751 | oo | e 16,751 | i | (11,916,729) 06/01/2039.
589929 RJ 9 | GNABS 1998-GN2 M17.155 07/27 .| 09/25/2017. | MBS Paydown.............cocueervnciireiirniis | eviiens 6,037 0 6,037 07/25/2027.
589929 TP 3 |MLMI 1999-H1 A5 NAS STP 5/20/2028 .. | 08/20/2017. | MBS Paydown............ccccoevumvverennirinns [ covens 4,249 ...4,249 0 4,249 05/20/2028.
59020U V7 7 |MLMI2005-A9 1A1 SEQ SSNR FLT 12/25/2035.......... .. 109/25/2017. | MBS Paydown.........c...ovvweerveermrerirnens | covreneireneiiienis [ v 270,374 254,216 | ..o | e 8,399 | .o | e 8,399 | .o | e 270,374 12/25/2035.
590200 W4 3 |MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35.. .| 09/25/2017. | MBS Paydown...........ccovverrveneiirerinies | ovives 85,587 ..68,375 85,587 12/25/2035.
590200 W4 3 |MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35.. .| - | 09/25/2017. | PasS-THrough LOSS...........ccomrruerereees | corveiereriinniiiins | cevvieeniisnniinene | veeeviesesin L OO IOSTOR 12/25/2035.
590200 ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035............ .| 09/25/2017. | MBS Paydown...........ccovuevrveneiirerirnies | eviis 2,331,800 |..... 2,331,800 | ...2,173,675 | .......... 2,197,645 | ..o 08/25/2035.
590200 ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035 .. 109/25/2017. | MBS Paydown............coovvueimvieinniienns [ covveneiisniiiinnis [ v 46,481 .41,344 S 10/25/2035.
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36. .. 109/25/2017. | MBS Paydown............ccocvevereeererevrenns | covieees 1,340 | oo 1,340 [ o804 | e e | e 11,922 i e 11,922 | [ 11,922 | oo | oo (10,582) 10/25/2036.
59023P AB 9 |MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/3 .. | 09/25/2017. | MBS Paydown 64,882 ..58,196 64,882 10/25/2036.
59048@ AA 6 |MESA AIRLINES 2015-1A-0 4.75 7/15/29 .. [ 07/15/2017. | PaydOWN. ... [ e [ e 149,394 149,402 | oo [ evervvereeene (1) e | e () | e | e 149,394 07/15/2029.
59156R BS 6 |METLIFE CAP TRUST X 9.25 04/08/2038.................... .| 08/31/2017. | Consent Fee........cocvvrveerermereveneirerns | v 5,000 | oo | e e 5,000 | oo e e (01 R 04/08/2038.




¥2'5030

Statement as of September 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
F Other- Bond NAIC
0 Than- Total Interest / Designatio
r Unrealized Current | Temporary Foreign Foreign Stock Stated nor
ei Number of Prior Year Valuation Year's Impairment | Total Change | Exchange | Book/Adjusted | Exchange | Realized | Total Gain | Dividends | Contractual | Market
g| Disposal Shares of Book/Adjusted Increase | (Amortization| Recognize | inB.JA.C.V. | Changein | Carrying Value at| Gain (Loss) | Gain (Loss)| (Loss)on | Received Maturity Indicator
CUSIP Identification Description n Date Name of Purchaser Stock Consideration | Par Value | Actual Cost | Carrying Value | (Decrease) | )/ Accretion d (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal| Disposal | During Year Date (a)
595481 AA 0 |MDST 2005-1 A SEQ 5.745 01/15/40.. .1 09/15/2017. | MBS PaydOown.......c.ccovvnrreirernniinirns [ overenrnerisinninens | verveerenns 60,777 | .coeenn 60,777 | .o 58,346 ..59,397 432 |... 432 60,777 .0 01/15/2040.
59549W AA 1 |MDST 11 A14.864 07/15/2038 woo | -+ [ 09/15/2017. | MBS Paydown............coocvveervvemrerrinns [ cevenes 61,377 | .ccovnne 61,377 | ........ 61,375 .61,377 L(0)] ... (0) 61,377 07/15/2038.
59560W AA 5 |MDST 2010-1 ASEQ 3.50 12/15/2045...............cccoucc.. .| 09/15/2017. | MBS Paydown..........cccovuemivniricciiieies | corivssineiiieiiens [ oviiens 162,588 | ........ 162,588 | ....... 162,232 161,974 K A TR A KA IR IS 162,588 12/15/2045.
59748T AA 7 |MIDLAND COGEN 6.00 03/15/2025 .. | 09/15/2017. | Sinking Fund Redemption.. 255,500 | ........ 255,500 255,500 255,500 (U PO IO 255,500 03/15/2025.
59748T AB 5 |MIDLAND COGEN VENTURE 5.25 03/15/2025. .. .. 09/15/2017. | Sinking Fund Redemption.............cccc. | cooerevrervrrinnis | cerrn..333,456 | oo 333,456 333,456 333,456 0 [ eorreereereeens | evvs 333,456 03/15/2025.
600323 ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022............. .1 08/23/2017. [ Commitment FE........ovvvvrverernens [ ervrvrrnrieiniinns [ rererreend,898 | it [ [ | e | o | e 0 6,896 12/02/2022.
600323 ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022... .. 109/20/2017. | Commitment Fee...........c..ccouvverervirans | covracs 1577 | e [ [ e o 0 1,577 12/02/2022.
604668 AC 7 |MRMX 2014-1A A2 ABS SNR 3.34 07/20/2026.. .| .. [ 07/20/2017. | MBS Paydown...........ccooevurinmiicnninns [ eoverinriiniiinniins | e 265,600 265,585 265,588 B | e | i3 [ [ e 265,600 07/20/2026.
60688H AA 3 |MMCAPS 18A A1 CDO SSNR FLT 12/26/2039............ .. 1 09/26/2017. | MBS Paydown............ccccoevumeveennirinns [ covens 67,524 |.........67,524 | ........ 51,953 252,019 | | (32,217) | oo [ v (32,217) 67,524 12/26/2039.
610332 AE 8 |MCBSL 2015-1AB CLO MEZ FLT 05/22/2027... .. 1 08/22/2017. | MBS Paydown...........oocvueereveeneerinns | covrereiiienniiienns [ oo 5,192,000 | ..... 5,192,000 | ....5,196,868 |........ccocoorurrururrns 25,192,000 | ..o | e [0 [ 127,803 | 05/22/2027.
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE o |- | 09/25/2017. | MBS Paydown.............ccoevueummiennniiies | corviienniieneiians | s 1,580,601 | ..... 1,580,601 |...1,395,894 | .......... 1,398,235 | ..ooovvicvciiens | 58414 | 58414 || 1,580,601 [ [ [0 [ 12,616 | 12/26/2046.
61690P AM 3 |MSRR2013-R7 6B MEZ FLT 12/26/2046 RE............... .. 109/25/2017. | Pass-Through LOSS.............ccocvemereenes [ covvereeiirniiinens [ [ e 8,324 | oo | e [ | e | e | 0 [ | e | s | e | e 0 | e 12/26/2046.
617432 ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23... .| 07/19/2017.| CONSENt FEE......ouvvvieriereiierirerirsies | eriiaa 25,656 [ cvvooucrrirrniiinns | e | s 0 25,656 | ...oocvveriienins | e [0 [ i 10/30/2023.
617432 ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23... .. | 08/07/2017. | PAYAOWN......ccovmvrrrercirerinernerienirees | oeereenseeisseenns | oeeees 5,953,548 | ..... 5,953,548 | ....5,936,324 | ..o .0 ].......19,411 | 10/30/2023.
617446 V7 1 |MORGAN STANLEY SER F 6.25 08/28/2017 MTN...... .. [ 08/28/2017. | MALUFItY.......coooorveeriereiereieneiienens [ oo [ oo 5,000,000 | ..... 5,000,000 |....4,439,015 | .......... 4,945,875 | ..oooovvvvennns | c0eD4125 | i | e B4125 | | 1000005,000,000 | | e | e 0. 312,500 |08/28/2017.
617458 AE 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047 .. [ 09/15/2017. | MBS Paydown............ccovvvumrveienniianns [ covveneiisnniiinnis [ v 215,084 | ........ 215,084 | ....... 217,234 215,654 | ..o | eerreeenen(282) [ i | errernennd(252) | i | 215,084 [ [ [0 | 11,989 | 09/15/2047.
61748H AW 1 |MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034.. .. 109/25/2017. | MBS Paydown............ccocveereverenerirenns | covieees 663,786 | ........ 663,786 | ....... 671,239 | v | eerrverieniineen | reeerenn(6,008) [ e | rveeeennn(8,008) [ oo | 883,786 | s | e | o0 [ 12,400 | 07/25/2034.
61748H FK 2 |MSM 2004-10AR B1 MEZ FLT 11/25/2034. .. 1 09/25/2017. | MBS Paydown 50,699 |.......... 50,699 |......... 48,061 ..48,186 50,699 1,114 | 11/25/2034.
61748H UF 6 |MSM 2006-1AR 1A1 PT SNR FLT 02/36 .. | 09/25/2017. | MBS Paydown 131,592 98,996 ..98,119 .131,592 02/25/2036.
61748H UF 6 |MSM 2006-1AR 1A1 PT SNR FLT 02/36.... .. 1 09/25/2017. | Pass-Through LOSS.............cecvemereenes | covrerrirnniiirnenis [ [ 18,072 | i | e 02/25/2036.
61749L AP 6 | MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036. .. | 09/25/2017. | MBS Paydown 65,108 .49,026 (96,752) 65,108 06/25/2036.
61749L BM 2 |MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/3 .. | 09/25/2017. | MBS Paydown 2,287 .1,060 (2,211) 2,287 06/25/2036.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46 .. 09/25/2017. [ MBS Paydown..........ccrvvrvrenrermrrnerinnns [ ovrrneirernsisnirnns | cvvveenee 242,755 122,825 20,440 | .o | e 242,755 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047 .. 1 09/25/2017. | MBS Paydown............ccccovvumeeeennirinns | covens 559,172 496,909 | ..o | 012,829 | s | 12,829 | | 559,172 07/25/2047.
61751Q AB 1 |MSHEL 2007-1 A2 SEQ FLT 12/25/2036.... .. 109/25/2017. | MBS Paydown.........cc.ouvveeerevermrerirnens | cevrereiirneeiiinnns [ e ..73,607 24,372 12/25/2036.
617526 AD 0 |MSAC 2007-HE1 A2B SEQ FLT 11/25/203 .. 1 09/25/2017. | MBS Paydown 152,582 ..89,656 11/25/2036.
61758M AA 5 | MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.. .. 1 09/26/2017. | MBS Paydown............ccccowvmmevirereerenns | covrenes 628,973 653,185 629,998 (19,536) | ... 04/26/2036.
61758Q AH 1 |MSRR 2010-R1 2B SEQ CSTR 07/26/2035 RE. .1 09/26/2017. [ MBS Paydown..........coovvvrvnrererrnniinins [ ovrnrirersnineiiens | voees 3,659,310 ...3,279,656 | .......... 3,518,996 | ...covvivrvne | crnen 122,009 122,009 crennn 3,699,310 07/26/2035.
61758Q AN 8 |MSRR 2010-R1 3B SUB CSTR 07/26/2035 RE............ .. | 09/26/2017. | MBS PaYdOWN........ooverrrrinerierirenes | ceevieersnenierinne | vevenens 439,559 369,230 409,593 | ..o | 8,523 [ s | 8,523 [ [ 439,559 07/26/2035.
61758V AP 2 |MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37.. .. | 09/26/2017. | MBS Paydown..........cccovuumivnericciiiens | o [ v 317,344 | .....317,344 | ...... 291,956 306,506 .317,344 10/26/2037.
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.. o | .. | 07/26/2017. | Pass-Through LOSS..........cccceererneverenes | veverenes B,776 | ovooeercveecenerirenns [ rvvnrverreneinee | cevverenee304 | i e 304 | i | e [ [ [0 | v 10/26/2037.
61759D AP 1 |MSRR 2010-R3 2BA SUB 5.5 10/26/2035.................... .. 1 09/26/2017. | MBS Paydown.........c...ocvuemrevereneernnns | covreneiieneiiienis [ ol 609,264 | ........609,264 | ....... 579,563 603,485 | ..o | e 154 | 154 || 809,264 | [ [0 [ 22,099 |10/26/2035.
61759X AC 6 |MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037....... .1 09/26/2017. | MBS Paydown..........cccovvrvevemmrnvererinnins | rvrenns 353,989 239,838 264,989 .353,989 ....14,737 | 01/26/2037.
61759X AC 6 |MSRR2010-R8 1C MEZ SSUP CSTR 01/26/2037....... .. | 09/26/2017. | Pass-Through LOSS............cccoceerurveres [ covvervrreneiiinnns e [ e 31,694 | L 21473 | oo 01/26/2037.
61760R BA 9 |MSC 2011-C3 A3 SEQ 4.054 07/15/2049..................... .. | 09/15/2017. | MBS Paydown..........cccvrvemiinnrireiirenes | corvvnvineiiveniens [ v 167,035 | ........ 167,035 | ....... 168,700 167,333 | oo | errieeenee(381) | i | e (B81) e | e 167,035 07/15/2049.
61915R  AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035 .| 09/25/2017. | MBS Paydown..............ccccowvumcviinniins | convienas 3,459 | ..o 3459 |......... 1,989 | oo 2,421 3,459 08/25/2035.
61915R AU 0 |MHL 2005-5 A1 SEQ SSNR 12/25/2035 .. 109/25/2017. | MBS Paydown............ccocvevereeererevrenns | covieees 226,894 |.......226,8%4 | ....... 146,347 166,555 | .ooovvevreneis | 37,584 | i | 37,584 [ e [ s 226,894 12/25/2035.
62856R  AA 3 |MIHBV 6.375 07/28/2017.........oocvvvecirriiriiriiicnnins C| 07/28/2017. | MAUFILY.........ovveroreeeriireisceisneiens | e | oo 2,000,000 |..... 2,000,000 | ....2,000,000 | ......... 2,000,000 07/28/2017.
62942K AA 4 |NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043.. .. 109/25/2017. | MBS Paydown.........c..oovvwmmevreneeirinns [ covrereiisneiiienis [ ol 641,009 | ........ 641,009 | ....... 612,897 614,443 07/25/2043.
62946A AA 2 |NPRL2016-1A A1 ABS SNR 4.164 04/20/2046.. . 109/20/2017. | MBS Paydown............c.coeceneeenvermnrnes | covneenne 296,436 | ........ 296,436 | ....... 296,436 296,436 0 04/20/2046.
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63860H AC 3 |NSTR 2007-A AV3 SEQ FLT 03/25/2037.... .| 08/25/2017. [ MBS Paydown..........ccrvvrvrenrermrrnerinnns [ ovrrneirerssisnirens | e 712,590 | ........ 712,590 | ...... 667,195 TO1L547 | oo | e 16,490 16,490 | .ovvvvcriins | v 712,590 | oo | e [ eevrerennennn0 | s 4,916 | 03/25/2037. [ 1FM...
638671 AE 7 |NATIONWIDE MUTL 144A 7.875 04/01/2033. ...| .| 01/01/2017. | Transfer to Schedule BA.... ....22,245,806 |...16,250,000 |..22,351,225 | ......ccccoccvvrrrrrnnnen. . 22,245,806 | ......coovverecnns | e [0 [ 319,922 | 04/01/2033. | 1FE....
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028................. .. [ 09/15/2017. | MBS Paydown.........c..coucveemmrvermrerrnnns | covmnrrivnnniinenns [ 0000 212,025 | e 212,025 | ....... 211,947 211,974 51 | e | oD [ | eer0een212,025 | e | e |0 | s 3,743 | 12/15/2028.
640222 ZZ 1 |NATURE'S TREES INC TL L+5.25 06/01/2022.. .. 109/29/2017. | PaydOwn............coourvveemrienerennienns [ o e 10,111 [ 10,111 | oo 10,111 | e [ [ e | eevvnnniinnnn0 i | e 10T L [ |0 | 217 | 06/01/2022.
64129G AA 4 |NEUB2012-13A A1 CLO FLT 01/23/24 v | | 07/23/2017. | MBS Paydown...........c.coocvvvmrevrmnceirns | corvvvenevrinnnnnns | ..6,952,230 | ... 6,952,230 | ....6,952,230 | .......... 6,952,230 | ..o | e . 20 128,924 | 01/23/2024.
64129G AE 6 |NEUB2012-13A C3 CLO FLT 01/23/24.........ccocovvvrvrnnee .. 07/23/2017. [ MBS Paydown.......c..cooevvrenreerrnniinins [ ovirnrirersnineiiens | s 6,000,000 |..... 6,000,000 | ....5,700,000 | .......... 5,814,824 | .....ccovvvvevns | o 185,176 | .oocvvevevriens [ covriene 185,176 | o | e 6,000,000 | ..o e e 0 .. 176,330 | 01/23/2024.
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36.. .. | 09/25/2017. | MBS Paydown et [ e [ s 84,149 | ... 84,149 | ........ 55,959 ..40,551 (501){ ... (501) 84,149 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36.. .. |.. | 09/25/2017. | MBS Paydown [SUTTOIRTRRRO DU 38,392 | ...ccoo.. 38,392 25,531 .18,513 (233) ] ... (233) 38,392 10/25/2036.
64952G AF 5 |NEW YORKLIFE 6.75 11/15/2039.........cccocouvvvrunnrir ..101/01/2017. | Transfer to Schedule BA.............cccocoe. | o 13,413,024 | ..10,175,000 | 13,417,976 | ....oooovieiiicciins [ | v | e | e (U O 11/15/2039.
650119 AA 8 |NEW YORKUNIV 5.236 07/01/32 .. 1 07/01/2017. | Sinking Fund Redemption................... 314,000 |........314,000 |....... 317,879 317,169 07/01/2032.
651577 AE 8 |NMRK2013-1A A3 CLO 2.43 06/02/2025... ... .. 09/02/2017. | MBS Paydown...................... . 701,410 |........701,410 | ....... 691,941 697,892 06/02/2025.
65444# AA 1 |MARSH & MCLENNAN COS CTL 3.48 7/11/2024........ - [09/11/2017. | PaYdOWN. ... [ o [ v 106,251 |.......106,251 | ....... 106,251 106,251 07/01/2024.
65535V KX 5 | NAA 2005-WF12A5 NAS 5.159 03/25/2035 .| 09/25/2017. | MBS Paydown...........ccovvvvrvneiirerirnins | oviies LA3767 | ... 43767 | ... 44,489 .44,437 03/25/2035.
65535V  MJ 4 |NAA2005-AR3 1A1 SEQ SSNR FLT 07/25/203; o | .- 109/25/2017. | MBS Paydown.........c..ccoovwemreeeenceirnnes | covianes 48223 |......48223 | ... 40,086 .40,215 .48,223 07/25/2035.
65535V NL 8 |NAA2005-AR4 5A3 SEQ SSNR FLT 08/25/2035......... .. 109/25/2017. | MBS Paydown............ccoceuemevererererenns | covrenes 251,958 |........251,958 | ....... 173,536 174551 | oo | e 16,864 | i | e 16,664 | s | e 251,958 08/25/2035.
65535Y AB 8 |NAA2006-S2 A2 SEQ 5.81 04/25/2036.. .. 1 09/25/2017. | MBS Paydown............ccccoevurvieienniiianns [ covis 34,729 |.......34729 | ... 11,649 .27,153 34,729 04/25/2036.
65535Y AB 8 |NAA2006-S2 A2 SEQ 5.81 04/25/2036.. .. 109/25/2017. | Pass-Through LOSS.............ccocvevereenes [ covvereireniiiennis v | eeveerend 1) | e | i (424) 04/25/2036.
65536M AC 1 |NHELI2006-HE2 A3 SEQ FLT 03/25/2036 .| 09/25/2017. | MBS Paydown.............cccc...... 350,140 | ........350,140 | ....... 276,111 | ciereeeer323,103 | v | oo 17159 | | e 17,159 | i | s 350,140 03/25/2036.
65539C AK 2 [NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE .. | 09/26/2017. | Pass-Through Loss.. (707) 12/26/2036.
65539W AA 0 |[NMRR2012-1R A SEQ SSNR FLT 08/47 RE .. 1 09/27/2017. | MBS Paydown............cccco..... e 1155,327 | 1,322,369 | e | e 78439 | i [ e 78439 | i [ 1,391,960 08/27/2047.
656569 AK 6 |NORTEL NETWORKS VIR 07/15/2011... - [ 07/11/2017. | DIStADULON. ... [ e [ 816,188 [ i [ | e | e | o0 [ s | e, 616,188 07/15/2011.
656569 AK 6 |NORTEL NETWORKS VIR 07/15/2011.. .. | 08/18/2017. | Book Value Adjustment.. . 236,153 07/15/2011.
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024.. .| 07/18/2017. | MBS Paydown..........ccovvvmrverierinins | v | v 5,001,906 25,001,906 | ........5,001,906 | ..ooovveriireri [ v | cerverveniene | v 0 [ | s 5,001,906 01/18/2024.
67087T DE 8 | OAK 2002-A A3 ABS SEQ 6.03 05/15/24 .. [ 09/15/2017. | MBS Paydown............ccccovumeveeneiranns | coviens 24,927 |.......24927 | ....... 24,925 24,927 05/15/2024.
671090 AE 2 |OZLM 2015-11A A2B CLO MEZ 4.17 01/30/2 .. | 08/18/2017. | DIStHDULON. ........oooeveercrverrieeeriienes [ e [ e 6,000,000 ....6,000,000 ..6,000,000 ..6,000,000 01/30/2027.
671090 AN 2 |OZLM 2015-11A A1B CLO SSNR 3.28 01/30/27.... .. | 08/18/2017. | DIStADULON...........ooorveevrvireiecriienes [ oo [ o 9,000,000 ....8,991,000 ..8,995,055 01/30/2027.
67112P AA 6 |SYNERGY 1608 10.00 08/30/2020 .. [09/30/2017. | PaYAOWN..........covoereeirreieeceiieneiienes [ oo [ e 86,639 |..........86,639 | ......... TT674 | oo 86,639 08/20/2020.
674135 EM 6 |OAK 1999-A M2 MEZ VIR 04/15/2029 v |1 09/15/2017. | Pass-Through LOSS..........cocrvverervnvernees | ovveens 8,726 | ..o | e [ | e | e [ [ (7,735) 04/15/2029.
67575N AL 7 |OMART 2015-T3 AT3 ABS SSNR 3.211 11/47............. .. [ 09/15/2017. | MBS Paydown...........ovveeerereemnerinns [ o [ oo 4,000,000 ...3,999,965 | .......... 3,999,985 | ... | e 18 | i i 15 i | s 4,000,000 11/15/2047.
67590E AE 4 |OCT152013-1A B2 CLO 3.507 01/19/2025 .| 07/19/2017. | MBS Paydown...........c.ccvuvmiiiciieiiniis | v | e 7,000,000 ...6,838,125 | ......... 6,913,579 . e | s 7,000,000 01/19/2025.
678858 BB 6 |OKLA GAS & ELEC 6.50 07/15/2017 oo |- [ 07/15/2017. [ MALUFItY.......covoeeneceseenens [ e ...15,320,000 |...15,320,000 | ..16,433,151 | ........ 15,394,150 (74,150) | ... cereeeene(TA150) | i | e 15,320,000 07/15/2017.
68383N BN 2 |OPMAC 2005-3 A2 SEQ SSUP FLT 07/25/2035........... .. 109/25/2017. | MBS Paydown.........c...ovvweerveermrerirnens | covreneireneiiienis [ v 218,455 | ........ 218,455 | ....... 167,938 189,123 | oo | e 21,911 | [ 21911 [ | e 218,455 07/25/2035.
68389F JW 5 |OOMLT 2005-5 A3 SEQ FLT 12/25/2035 .| 09/25/2017. | MBS Paydown...........ccovverrveneiirerinies | ovives 196,995 | ....... 169,908 191,278 | oo | e 3,893 .196,995 12/25/2035.
68403B AB 1 |OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037........ | .. | 09/25/2017. | MBS Paydown.............ccccovevmrvvrmmmerns | corvvvmrervmnnirins | ceverennn 46,389 | oo 46,389 | ........ 46,476 .46,389 .- ...46,389 03/25/2037.
68504R AA 6 |ONGLT 2014-AA A ABS SNR 2.29 07/09/2029............. .| 09/09/2017. | MBS Paydown...........c.covvvmivevcvrnrinnns | onrvveriveninniens | e 182,631 | i 182,531 | ....... 182,499 182,506 12 | s e 12 |, 07/09/2029.
68764W AA 0 |SYNERGY 1657 10.00 8/30/2020. .. | 08/30/2017. [ PaydOwn............cooourvveimvianrieneienns [ o [ e 438,431 [ L 438,431 | ....... 410,158 08/30/2020.
693456 AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/204 woo| .- 1 09/25/2017. | MBS Paydown.........co.oocvvemrvvermrerirines [ covvenevreneirenens [ e 197,782 | 797,782 | ....... 777,339 20 [ 18,656 | 09/25/2043.
69349L AC 2 |PNCBANKNA 4.87509/21/2017.........coccuvvviirrriinnnns - [09/21/2017. | MALUFItY.......oovoorciecieciceeeienes [ o [ e 5,000,000 |..... 5,000,000 | ....4,853,000 | .........4,988,369 |....cccoumire | v 11,631 | oo | e 11,631 | | 10000005,000,000 | | e v | 243,750 |09/21/2017.
69352) AN 7 |PPLENERGY SUPPLY 4.60 12/15/2021 .. | 08/04/2017. | EXChanged............cccooveevveerieieniirenes [ o [ e 2,100,000 | ..... 3,000,000 | ....2,999,040 22,999,525 | .....ccoovvivannns | --.(899,525) | .....(899,525) | ....... 87,783 | 12/15/2021.
69352M AJ 9 | GHAWK 2007-1A B CLO MEZ FLT 04/18/2021.. .1 07/18/2017. | MBS PaydowN.........ccvvvrevnrineererineiinns | vereriseirensseienens | cevens 3,781,374 | ..... 3,781,374 | ....3,593,656 L3TB13TA | | e [0 [ 52,136 | 04/18/2021.
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69403W AA 5 |PACIFIC BEACON MIL HSG 5.379 07/15/2026... .. 07/15/2017. | Sinking Fund Redemption...........cccceee. [ ovrrverernrinnirnns | crvveenee 286,163 | ........ 286,163 | ....... 315,656 306,695 (2,024) | .... (2,024) | oo | e 286,163 | ..o | vevvrererienn [ eeererennenn0 e 15,393 | 07/15/2026. | 1FE.
694475 AA 2 | PACIFIC LIFE INSURANCE 9.25 06/15/2039. ..101/01/2017. | Transfer to Schedule BA.... ...12,593,897 | ..... 8,235,000 | ..12,609,597 | .....oooivvererririnnns | covrrernnneniins [ e | e | e | e | e 12,593,897 JESSTUURRRN 1 I DO 33,855 | 06/15/2039.
70437Y AB 7 |PAYLESS INC TL B 1L L+400 03/11/2021 . [ 08/10/2017. [ Exchanged...........cccouvrvmiinriiiciiinnines [ e | e 4,479,568 | ..... 5,430,203 | ....2,497,893 2,790,335 | .o | 0000 96,669 | s [ 1000 96,669 | [ 2,887,004 1,592,564 | ...1,592,564 |....... 68,632 |03/11/2021.
705011 AA 2 |PEARSON FUNDING 3.75 05/08/2022.... .| C | 08/15/2017. | Cash Tender...........ccccucvemmrveremeeerinens | corveereriinniians | o 6,225,000 | ..... 6,000,000 |....5,961,900 | .........5,977,827 | ..cccocvmmmccc | 002273 | oo | 2173 | i | e 6,000,000 ...225,000 | ..... 225,000 |..... 173,125 | 05/08/2022.
707567 AC 7 |PENN MUTUAL LIFE 7.625 06/15/2040.............cccco...ec ..101/01/2017. | Transfer to Schedule BA..........cc.cccoove | o ..17,255,905 | ...13,020,000 | ..17,273,894 | ......coovvoierrrvennins | o | evveneineneinenes | eevvenervnnnnns | evvvrsnnninenen0 [ e | e 17,255,905 06/15/2040.
71755V AB 5 |PAENERGY TL B 1L L+125 04/04/2018 .1 09/29/2017. [ PaYOWN......coovvvvrerrirerrnisirenssernnnns | vniees 5,616 | ..o 5,616 5,082 | .o 5,616 04/04/2018.
72447X AC 1 |PITNEY BOWES INC MTN 5.75 09/15/2017... o [ 09/15/2017. | MALUFIY.......coooorereeceeceirenens [ e [ e 151,000 | ........ 151,000 | ....... 149,193 150,836 | .ovoovvievcrin | e 164 | i | e 164 | i | s 151,000 09/15/2017.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.... .. | 09/25/2017. | MBS Paydown..........ccovvumivnnricciiienes | corvvsiineiiveiiens [ oviiens 147,749 | ........ 147,749 | ....... 147,749 136,874 01/25/2036.
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046.... .. 109/25/2017. | MBS Paydown............ccccowvumeveennirinns [ covens 205,966 | ........ 205,966 | ....... 193,351 204,184 11/25/2046.
74040X AB 0 |PRETSL 9A A2 CDO SNR FLT 04/03/2033 .| 07/03/2017. | MBS Paydown.............cocuverinniiieniniis | eviiene 387,582 387,582 | ...... 360,451 361,430 . 04/03/2033.
74040X AF 1 |PRETSL 9A A3 CDO SNR FLT 04/03/2033. .. 1 07/03/2017. | MBS Paydown .415,192 415192 | .......366,317 313,907 .415,192 04/03/2033.
74040Y AA 0 |PRETSL 10A A1 CDO FLT 07/03/2033 .. 1 07/03/2017. | MBS Paydown............oovvweereveenerrinns | covveneireneiiinnis [ v 121,303 121,303 | ....... 115,944 116,397 ..121,303 07/03/2033.
74041A  AA 1 |PRETSL 13A A1 CDO SSNR FLT 03/24/34 .. | 09/24/2017. | MBS Paydown...........c.ovueemivvevinrinins | ovriveriresissiens | oo 9,184,825 | ..... 9,184,825 | ....8,011,468 | .......... 7,996,396 | ...ooovvvervenns | 00322,595 | s | 10000 322,595 [ s [ s 9,184,825 03/24/2034.
74041C  AA 7 |PRETSL 15A A1 CDO SSNR FLT 09/26/2034. .|| 09/26/2017. | MBS Paydown...........ccccovvuenrunnniniins | cevveees 59,053 .44,763 59,053 09/26/2034.
74041N  AA 3 |PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33......... .. | 09/24/2017. | MBS Paydown.........c...ocvueereverererrnens | covreneireneiiienis [ e 101,717 290,189 | oo | e 26,351) | e | e 26,351) | e | e 101,717 12/24/2033.
74041N AL 9 |PRETSL 12A ATW CDO SSNR FLT 12/24/2033. .. | 09/24/2017. | MBS Paydown 3,886 ...3,254 3,886 12/24/2033.
74041P AB 6 |PRETSL 8A A2 CDO SSNR FLT 01/03/2033 .. 1 07/03/2017. | MBS Paydown............oovvveereeemneeirinns | covreneiieneiinenis [ oo 2,164,049 X eerreeeen 1,060,822 | o | 12264 | | 12,264 | | 2,164,049 01/03/2033.
74041U AA 7 |PRETSL 14A A1 CDO SEQ SSNR FLT 06/24/34 .. 09/24/2017. | MBS Paydown..........ccvvvrerrerernnienins [ ovivnirerenineirens | voees 1,798,131 | ... 1,798,131 | ....1,450,180 | .......... 1,466,779 .. 1,798,131 06/24/2034.
74041W AA 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033 .. | 09/24/2017. | MBS Paydown.............covuvmrinmivineiines | ovviens 205,999 | ........ 205,999 | ...... 181,634 161,884 205,999 09/24/2033.
74042E  AA 2 |PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35... .. 109/23/2017. | MBS Paydown.........c..ouvvveerevemmeernnns | o [ oo 1,744,947 | ..... 1,744,947 | ....1,404,288 569,323 | ..covververiens | 00000022,035 | o [ 00000 22,035 | i | i 1,744,947 06/23/2035.
74042F AA 9 |PRETSL 25A A1 CDO SSNR FLT 06/22/2037. .. 1 09/22/2017. | MBS Paydown 57,386 ..29,010 57,386 06/22/2037.
74042H AA 5 |PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35 .. 109/22/2017. | MBS Paydown...........oocveeerevermneerenns | covreneiieneiieenis [ oo 1,482,351 |....1,482,351 | ....1,109,136 | .......... 1,119,283 | oo | c0eeeni20,646 [ s [0 20,646 [ | s 1,482,351 12/22/2035.
74042) AA 1 |PRETSL 21A A1 CDO SEQ SSNR FLT 03/22/38 .1 09/22/2017. [ MBS Paydown..........ccrvvrvrenrermrinerinins [ ovrrneirernsisnirens | cvvnes 113,624 ..60,173 03/22/2038.
74042M  AA 4 |PRETSL 22A A1 CDO SSNR FLT 09/22/2036 .. 109/22/2017. | MBS Paydown............coovvvvemveineirinns [ covveriiisneiiinnis [ o 124,900 ..33,761 09/22/2036.
74042T AA 9 |PRETSL 27A A1 CDO SSNR FLT 12/22/2037. .. 109/22/2017. | MBS Paydown.........cc.ovmvuemerenrerirnnns [ o [ e 67,368 .47,358 12/22/2037.
74042W  AA 2 |PRETSL 18A A1 CDO SSNR FLT 09/23/2035. .. 109/23/2017. | MBS Paydown............covvveemeviennirinns | o [ o 1,099,059 897,499 | ..o | e B3LIET | e 35T | i | i 1,099,059 09/23/2035.
74043A AC 5 |PRETSL 23A AFP CDO SSNR FLT 12/22/36............... .. | 09/22/2017. | MBS Paydown.............coeuvmrinniiiniiinnis | eviien 26,931 |.........26,931 | ........ 22,866 | ..cooovvririinnnn 153 26,931 12/22/2036.
74043C AA 5 |PRETSL 24A A1 CDO SSNR FLT 03/22/2037. .1 09/22/2017. | MBS Paydown..........cccovvrvevevmrnvererinnis | rnrieens 83,452 46,105 83,452 03/22/2037.
74160M HK 1 | PRIME 2005-2 1A2 SEQ 5.00 07/25/20 .. 109/25/2017. | MBS Paydown............coovvvemereererranns [ covvereieneiinenns [ e 16,547 16,600 | ..o | cevvreennennn 98 | s e8| s [ 16,547 07/25/2020.
743917 AH 9 |PRUDENTIAL INS 8.30 07/01/2025 .| 01/01/2017. | Transfer to Schedule BA...............ccccc. | oo [ oo 8,303,668 | ..... 6,395,000 | ....8,305,698 | .....ccccouimriruriinni [ emriinriiniiens | e [ | e | | e 8,303,668 07/01/2025.
744482 BH 2 |PUBSVC NEW HAMP N 6.15 09/01/201 |- | 090172017, | MAHUFIEY.......oooveeceeseiereiins | e | oo 3,000,000 |..... 3,000,000 | ....2,985,000 | ......... 2,998,675 | ...ovoevvriennne | e 1,325 | s i 1,325 | | 3,000,000 09/01/2017.
74922M  AA 9 |RALI 2006-QA6 A1 SEQ SNR FLT 07/36..................... .. 109/25/2017. | MBS Paydown.........c..oovveeerveeemeernens | covreneirnneiiienis [ v 161,466 |.......161,466 | ....... 139,566 140,332 | oo | 08,905 | i | 8,905 | i | e 161,466 07/25/2036.
74922M  AA 9 |RALI 2006-QA6 A1 SEQ SNR FLT 07/36 .. | 09/25/2017. | Pass-Through LOSS...........ovvevenriernns | vevvenmeieniieniiene | eonnvrsnrnnsieniins | vevvsene E822 | e [ 07/25/2036.
74922Q AA 0 |RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036. .. | 09/25/2017. | MBS PaYAOWN.......coouvrmriarrierireririees | oeernnersenineennne | woverinenes 45,807 35,295 39,348 09/25/2036.
74922Q AA 0 |RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036. .. | 09/25/2017. | Pass-Through LOSS............cccuvrireiiinns | corveenrinniiveninns [ evnrrsnivenieniins | vevvrenennd888 | o [ 09/25/2036.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046 .. 109/25/2017. | MBS Paydown............ccovvveemrvienniianns [ e [ v 745,824 | .......745,824 | ....... 685,436 728,283 08/25/2046.
74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037. .. | 08/25/2017. | Pass-Through LOSS.............ccccvevereenes [ covrereirnreiinnnns e | e (1) | e | e 01/25/2037.
74923G AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037. .. | 09/25/2017. | MBS Paydown 293,296 ..227,745 231,097 ..293,296 01/25/2037.
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37... .. 1 09/26/2017. | MBS Paydown............ccccoevmreeeemeirenes | covreees 69,738 |..........69,738 | ......... 75,230 .71,876 69,738 09/26/2037.
74927D BY 1 |RBSSP 2010-4 11A5 SEQ SSNR 5.50 10/37................ .. 109/26/2017. | MBS Paydown..........ccrvvrvrervermrinerinnns [ ovrneirerniinsiens | v 401,332 398,836 399,554 | ..o | D92 | i D92 | i | e 401,332 10/26/2037.
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749280 AV 7 |RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037... .1 09/26/2017. | MBS Paydown..........cccovervevemmrnerernnis | rvrinns 208,011 |........ 208,011 | ......... 96,178 119,961 06/26/2037.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036. .| .. | 09/26/2017. | MBS Paydown...........c.coovveemmeeermreirns | comveieneiireneiens | v 134,699 | ........ 134,699 | ... 77,783 .49,322 03/26/2036.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036. .. 1 09/26/2017. | Pass-Through LOSS.............ccvvemereenes [ covmmmrimnnriiinnnns [ e [ s 59,703 | oo | erveereiieneiieneiiens | e | cevreesenssieneees | conreennennnns | evnenenennnn0. | s [ e | e 03/26/2036.
74928R  AB 0 |RBSSP2009-10 1A2 RR MEZ CSTR 8/26/35.. o[- [09/26/2017. | MBS Paydown...........cc.ccocuurvinrivniins [ o 36,385 | .......... 36,385 | ......... 24,560 ..34,902 08/26/2035.
74928R AE 4 |RBSSP2009-10 3A1 RR SEQ SSNR CSTR 12/35....... .. 1 09/26/2017. | MBS Paydown............coocvwerrvermmeeirinns | covvereiieneiiienes [ v 106,616 | ........ 106,616 |......... 93,822 L97,785 | [ e 9,780) | e | e 9,780) | i | s 106,616 | ....ooovveeras 12/26/2035.
749280 AL 1 [RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36....... .. 09/26/2017. | MBS PaydOWn..........ccrvvrvrerremrinerinnns [ ovrrneirerssisnirnns | e 171,123 | ... 171,123 | ... 165,989 168,010 | oo | e 2822 | s e 822 | i | e 171123 | o 08/25/2036.
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE....... .. 1 09/26/2017. | Pass-Through LOSS.............ccoceemereenes [ covmerivviniiiineis [ | e 2 | e | s (50) 08/25/2036.
749280 AW 7 |RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36......... .| 09/26/2017. | MBS Paydown.............cocueeiineiiierirnies | eviii 95,807 |......... 95,807 | ......... 94,614 ..94,651 95,807 06/25/2036.
749280 AX 5 |RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036......... .. 1 09/26/2017. | Pass-Through LOSS.............cccccwevmrvvres [ covvnmeiianiiiinnns [ [ i 15,096 | ...ovoooeecciens [ o 06/25/2036.
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.. .. [ 09/26/2017. | MBS Paydown............oovveeereveeneirenes | covrereiienniiienns [ oo 1,183,463 1,183,463 922,363 453,840 01/26/2036.
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.. .. | 09/26/2017. | Pass-Through Loss.. 43,225 | .o | e 01/26/2036.
74929F BK 4 |RBSSP 2010-3 9A2 MEZ SSUP 5.5 02/35 RE. .. 1 09/26/2017. | MBS Paydown............oovvweerevermmeririnns [ covvereiinniiiienis [ v 912,510 912,510 | ....... 755,102 832,011 . 02/26/2035.
74930A AA 5 |RBSCF 2010-RR4 CMLA SEQ SSNR CSTR 12/49...... .| 07/16/2017. | MBS Paydown...........c.covuuerirevirerirnins | ovrivevivenisniens | o 2,731,160 | ..... 2,731,160 | ...2,973,095 | .......... 2,739,695 | .oovvvvervenns [ e BTT9) s e BTT9) i | e 2,731,160 12/16/2049.
74930A AG 2 |RBSCF 2010-RR4 CMLB SUB SSUP CSTR 12/49....... .. [ 09/16/2017. | MBS Paydown............ccccoevumveeereerenes | covienes ...12,595,062 |...12,595,062 | ..12,754,741 | ......12,588,578 | .....ccoevvvcviec | coreeeae(5,743) | o [ B T43) [ s | 12,595,062 12/16/2049.
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40......... .. | 07/16/2017. | MBS Paydown.........c..oocvweereverenerirnnns | covreneiieneiiienis [ v 376,671 | ........ 376,671 | ....... 402,065 378,154 376,671 09/16/2040.
74930A BL 0 |RBSCF 2010-RR4 CSCB SEQ 5.695 09/40 RE... .. | 08/16/2017. | MBS Paydown ,857,000 | .....4,857,000 | ....4,982,599 ,857,000 09/16/2040.
74930E BB 4 |RBSSP 2010-12 7A2 MEZ SSUP 5.5 12/35RE... .. [ 09/27/2017. | MBS Paydown.........c..oovvweemvveemerrinns [ covveneiieneiiinnis [ v 882,247 | ........ 882,247 | ....... 579,749 693,466 882,247 12/27/2035.
74930N  AQ 2 [RBSSP 2011-3 3A7 SUB 9.8224 07/26/37... .1 09/26/2017. | MBS Paydown...........ccovervirevrrneererinnins | woniiees 224,346 | ........ 224,346 | ....... 182,598 175,360 07/26/2037.
74930N AQ 2 |RBSSP2011-3 3A7 SUB 9.8224 07/26/37... .. 1 09/26/2017. | Pass-Through LOSS.............cccceevereeies [ covvnrerinnniiinnns [ e [ e 22,333 | s [ e 07/26/2037.
74930V AA 9 |RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036........ .. 1 09/26/2017. | MBS Paydown............coocveemrevermrevernnns | covieens 617,356 617,356 | ....... 594,205 605,210 05/26/2036.
74930X AX 5 |RBSSP 2012-15A1 SEQ SSNR CSTR 12/2035RE...... .. | 07/27/2017. | MBS Paydown .125,237 125,237 | ......121,793 122,930 12/27/2035.
74931) AD 9 |RBSSP2012-32A2 Z SEQ FLT 02/26/2036 RE........... .. | 08/26/2017. | MBS Paydown............ccccoevmrevrereerenes | covreees 633,647 633,647 539,233 633,256 02/26/2036.
74931IN AA 6 [RBSSP 2012-51A1 SEQ 6.27 11/26/2036 RE. .1 09/26/2017. [ MBS Paydown..........ccrvvrvrenrermninerinnns [ ovrveirernsinnirnns | e 160,309 | ........ 160,309 | ....... 159,307 155,993 11/26/2036.
74931T AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE... .. 109/25/2017. | MBS Paydown.........c..ccovvveemvvienniiinns [ e [ v 11,719 | ... 11,719 | ... 104,178 106,217 01/26/2036.
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE........ .| 09/27/2017. | MBS Paydown...........ccvveerrernerierinies | ereeas 204,964 | ........ 294,964 259,569 277,540 07/26/2033.
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037.........cccccvvvunee .| 09/10/2017. | MBS Paydown...........corverrrmerierernies | rveven 357,726 | ........ 357,726 | ...... 158,578 146,609 03/10/2037.
749574 AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36.................. .. 109/25/2017. | MBS Paydown.........c..oovvueereueeneirinns [ covvereiieneiiieens [ e 44,962 | ......... 44,962 | ... 31,464 ..24,544 08/25/2036.
749574 AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36 .. | 09/25/2017. | Pass-Through LOSS............cuuurrieeiiines | covvvnrriverieninns [ eovviriveriieniienins | cevevneeennd 4,945 | oo | e 08/25/2036.
74958T AB 9 |RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37.. .. 109/25/2017. | MBS Paydown.........c..oovveemmeeeenerrinns | o [ v 152,423 | ........ 152,423 | ....... 130,892 128,542 07/27/2037.
74958T AB 9 |RFMSI2007-SA3 2A1 SEQ SSNR FLT 7/27/37.. .. | 09/25/2017. | Pass-Through LOSS............cccvrinrienis | corvveniinniiiciiiens [ cvneicsniiciiniins | e 17,278 | i | e 07/27/2037.
74958W AC 0 |RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37. .. 109/25/2017. | MBS Paydown............oovvuemevenrnirinns [ o [ v 12,826 |.......... 12,826 | ........... 6,956 | ....ccoovvunnn 4,903 | ..o 02/25/2037.
74958W AC 0 |RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37.......... .. 109/25/2017. | Pass-Through LOSS.............ccocvemereenes [ covrereirereiinncis v [ 12387 | i | s 02/25/2037.
75086# AA 3 | GSA RAINIER 4.82 6/15/2036. .| 09/15/2017. | PaydOWN........oovvrerirririeiinerierirenes | v 51,024 |.......51,024 | ........ 51,024 ..51,024 0 51,024 06/15/2036.
75114R  AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36.... .. 109/25/2017. | MBS Paydown............coovvweereveeneerenns | oo [ oo 1,367,106 L A174108 | 1,239,038 | ..oovvvvvvvriens | eeeeen 76,308 [ oo [ e 76,306 [ oo | s 1,367,106 04/25/2036.
75114R  AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36 .| 09/25/2017. | Pass-Through LOSS............ccccuriveriines | covvienniveriieniinns [ evvniivciinninenns | ceveeennn. 15,047 | s 10,993 | .o (183) 04/25/2036.
751158  AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36... .. 109/25/2017. | MBS Paydown............ccovvvemrviennieianns [ covveneiisnciiinnis [ v 180,776 | .......180,776 | ....... 151,046 141,818 | oo | e 1,863 | | e 1,863 | i | s 180,776 07/25/2036.
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36... .. 109/25/2017. | Pass-Through LOSS.............ccocvevereenes [ covrerrirnriiinienis v [ e 30,496 | i | o 07/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036.. .. 109/25/2017. | MBS Paydown............ccovvveemriienniianns [ covieneiisnniiinnis [ v 216,565 | ........216,565 | ....... 171,058 171,851 ..216,565 05/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036.. .|| 09/25/2017. | Pass-Through Loss...........ccccecrervereres | orerenes 1269 | s [ s (72) 05/25/2036.
75406E  AD 3 |RASC 2006-KS4 A4 SEQ FLT 06/25/36............covvenene .1 09/25/2017. | MBS Paydown..........ccrvvvrerrermrinerinnns [ ovrveirerniinsiens | e 488,121 | ........ 488,121 | ....... 241,616 403,306 | .ooovrerrrriis | 36474 | s | 38,474 | e | s 488,121 06/25/2036.
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75406W AC 5 |RASC 2006-KS6 A3 SEQ FLT 8/25/2036...........ccc00nue. . MBS Paydown.........ccvureerernrenrereninns | vereenns 490,006 | ........ 490,006 | ....... 384,654 467,984 | ..o | 27,891 490,006 | ....ovvvvrirenns | v [0 3,612 | 08/25/2036.
75574T AA 2 |RCMT 2017-FL1 A CLO SSNR FLT 05/25/2034.. MBS Paydown...........c.coucvemmmrrenniins | covveeneeieneiinns | i 1,306,749 | ..... 1,306,749 |....1,306,749 | ... . 12 21,306,749 | s e [ veerieenn0 ] 3,099 | 05/25/2034.
75887F AE 6 |REGT4 2014-1AB CLO MEZ FLT 07/25/2026. Distribution...........ccoevvnriveeniieiieriieies | e ....16,000,000 | ...16,000,000 | ..15,870,400 | ........ 15,881,078 | ...oovvveicni | e 11,978 15,893,056 ...106,944 | ......106,944 | ..... 341,896 | 07/25/2026.
75902X AA 6 |REGDIV 4A A1 CDO SSNR FLT 02/15/2034... . MBS Paydown.............cccoevvvmmevvincirns | corvvenas 711,146 | ....... 711,146 | ....... 598,252 599,964 85,193 |.... e T4 | e [ v | o0 | 8,453 | 02/15/2034.
75903A AB 3 |REGDIV 2005-1 A1B CDO SSNR 5.251 01/36............. . MBS Paydown..............cooceevmmevrmneirns | corevenas 24,408 | ... 24,408 23,066 L2814 | | (3,965) | ..oocvvvrnenn 24,408 | ...ooovvverins | e | o0 | s 961 | 01/25/2036.
759676 AF 6 | RAMC 2006-2 AF3 SEQ STP 8/25/36, MBS Paydown..........cccrvemrvnerirerirenes | eviies 2,708 , 2437 | i 1,659 | oo | e 7,358 2,708 ...96 | 08/25/2036.
75971F AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/203 MBS Paydown.............coocewvmrevrmncirns | corvvenas 66,467 |......... 66,467 47,856 .50,618 <.rr.1,755 | 09/25/2037.
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36 MBS Paydown..........cccvumivmniiveniienis | evii 476,455 466,546 | ......coovviinis | ceerieennn(662) [ s | irieenenn(662) [ s [ e B76,455 | e |0 [ 13,141 | 02/25/2036.
760985 7F 2 | RAMP 2004-RS7 Al6 NAS 5.22 7/25/34.. MBS Paydown.............cccocvwvemeviannirns | corvvenas 207,208 112,875 | oo | 091,364 | s | 91,364 [ [ o000 207,208 | s | e | o0 | s 7,979 | 07/25/2034.
760985 GQ 8 |RAMP 2002-RS1 Al5 NAS 5.91* 01/25/32 MBS Paydown...........c.cooceevmmevrmneeirns | corvvenas 4,350 |..ced,350 | 4,349 | 4,350 01/25/2032.
760985 M7 3 | RAMP 2004-RS1 AI6A SEQ STP 01/25/34.. MBS Paydown 24,718 23,787 01/25/2034.
760985 M8 1 |RAMP 2004-RS1 Al6B SEQ STP 01/25/2034.. MBS Paydown.............ccoceevmmevrmneiirns | corvvenas 5618 |...........5,618 | ........5,056 | ..ooorrin. 5,282 01/25/2034.
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33 MBS Paydown.........cccrumivnerivenienis | evii 61,744 ..56,328 04/25/2033.
760985 WY 3 | RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33.... MBS Paydown.............cccocewvmmvrrmncirns | corveenas 134,819 134,483 06/25/2033.
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4/25/33 MBS Paydown.............coocvemmmevrmneeirns | corvvenas 3,481 3,481 04/25/2033.
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4/25/33.. MBS Paydown 3,481 ...2,006 3,481 04/25/2033.
760985 XK 2 |RAMP 2003-RS6 Al5 SEQ 5.42 7/25/33 MBS Paydown.............coocewvmmevrmneerns | corvvenas 168,371 156,049 168,371 07/25/2033.
76110H E8 8 |RALI2004-QS15 A5 NAS 5.5 11/25/2034 MBS Paydown.........cceerrerernreniernninns | ceveenes 181,771 177,066 |.. 181,771 11/25/2034.
76110H H8 5 |RALI2004-QA6 NB4 SEQ SNR FLT 12/25/2034. MBS Paydown.............ccocewvmmvevmncirns | corveenas 60,625 |..........60,625 |........53,589 | .............. 50,592 | ......... 1,108 | oo 318 60,625 12/26/2034.
76110H H8 5 |RALI2004-QA6 NB4 SEQ SNR FLT 12/25/2034. Pass-THroUgGh LOSS..........ccveervemereies | cerverernireneiinns | eevvvnnnninenninene | eeveneen THA26 | i | 12/26/2034.
76110H J6 7 |RALI2004-QS16 1A2 SEQ 5.50 12/15/2034.... MBS Paydown 507,615 486,384 ..507,615 12/25/2034.
76110H T9 0 |RALI2005-QA2 NB2 SEQ CSTR 02/25/2035. MBS Paydown..........cccovunvvnniiinniienis | oviiine 27,271 19,813 27,271 02/25/2035.
76110H T9 0 |RALI2005-QA2 NB2 SEQ CSTR 02/25/2035. Pass-THIOUGN LOSS.........vvverrrvennnrins | vervvennrninnnninnns | eevvivnenniinnnninnns | vevveneen2y 102 | vvviriree 1,852 | oo 02/25/2035.
76110V HJ 0 |RFMS22001-HI4 A7 SEQ STP 10/25/26 MBS Paydown.............cccocvvvmmevvnnniins | corveenas 12,576 12,576 12,576 10/25/2026.
76110V RX 8 |RFMS22005-HS1 Al4 SEQ STP 9/25/35 MBS Paydown..........cccovueivnniieniianis | eviie 162,017 54,445 162,017 09/25/2035.
76110W XS 0 |RASC 2004-KS4 Al6 NAS 4.43 05/25/2034 . MBS Paydown.............cccoeevvummivanciins | corveenas 56,480 43,761 56,480 05/25/2034.
76110W XS 0 |RASC 2004-KS4 A6 NAS 4.43 05/25/2034.................. . Pass-THroUgh LOSS..........ccuervevereees | corvvrererienniinns | cenvseniineneinene | ovenerereene{857) [ o | e (955) [ covoorvieceiins | e 955 | o955 | 05/25/2034.
761118 BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035.......... . MBS Paydown.........cvurierernrinrereninns | vereeens 529,907 440,652 529,907 | ..cvvvivrerrens | v |0 [ 13,738 | 07/25/2035.
761118  BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035.......... . Pass-Through LOSS..........ccc.oeervvvereees | corveenae 07/25/2035.
761118 FL 7 |RALI2005-QA9 CB3 SEQ SNR FLT 08/25/2035.......... . MBS Paydown..........ccccvumiinniieniianis | eriis 464,893 08/25/2035.
761118 FL 7 |RALI2005-QA9 CB3 SEQ SNR FLT 08/25/2035.......... . Pass-Through LOss..........ccc.couvvvveriees | corvvenas 08/25/2035.
761118 FM 5 | RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35............ . MBS Paydown..........cccovueniinniiieninnis | v 206,236 08/25/2035.
761118 FM 5 | RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35 Pass-Through Loss............ccurriveiiines | covivens 08/25/2035.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35 MBS Paydown.............coocewvmmerrmneirns | corveenas 149,848 10/25/2035.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... Pass-Through Loss...........cccocueiveiiines | covivans 10/25/2035.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... MBS Paydown.............cccoevvvmmeiiinciins | covvienas 9,431 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36. Pass-Through LOSS..........cccoeeervevereees | corvvenas 02/25/2036.
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16 MBS Paydown 3,340 02/25/2036.
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16 e Pass-Through LOsS..........cccoouervevereees | corveenas . . 02/25/2036.
76111X LE 1 |RFMSI 2004-SA1 A3 SEQ SNR FLT 07/25/2034.......... . MBS Paydown.........ccceveeernreneernrinns | vevenenns 2,164,026 2,186,973 | e SEOURURRR IO (26,260) | .....oocvvnevee 07/25/2034.




62'6030

Statement as of September 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

F Other- Bond NAIC

0 Than- Total Interest / Designatio

r Unrealized Current | Temporary Foreign Foreign Stock Stated nor

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

g| Disposal Shares of Book/Adjusted Increase | (Amortization| Recognize | inB.JA.C.V. | Changein | Carrying Value at| Gain (Loss) | Gain (Loss)| (Loss)on | Received Maturity Indicator
CUSIP Identification Description n Date Name of Purchaser Stock Consideration | Par Value | Actual Cost | Carrying Value | (Decrease) | )/ Accretion d (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal| Disposal | During Year Date (a)
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035.... .1 09/25/2017. [ MBS Paydown..........cccovvvvvevenrirerinnins [ ovrvrrenvnnininns | e 485,626 | ... 485,626 | ....... 456,248 457,618 | oo | e 19,467 19,467 03/25/2035. | 1FM...
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035 .. 109/25/2017. | MBS Paydown............ccocewvmmeverereerenns | covenes . 157,782 | ........ 157,782 | ....... 154,494 154,880 682 03/25/2035. | 1FM..........
76112B  C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35............cco..... .. | 09/25/2017. | MBS Paydown..........ccovvverivneiiciiieies | o [ oviis 796,793 | ........ 796,793 | ....... 472,100 737,386 09/25/2035. | 1FM.........
76112B  H4 5 |RAMP 2005-EFC5 M1 MEZ FLT 10/25/35.. .. | 09/25/2017. | MBS Paydown...........c.covvvnriemivinnirnnes | onviens 204,248 | ........ 204,248 | ....... 141,582 192,257 10/25/2035. | 1FM...
76112B KC 3 |RAMP 2005-RS2 M2 MEZ FLT 02/25/35.... .. | 08/25/2017. | MBS Paydown............oovvvemvvemneririnns [ covvereiieneiiienes [ v 245,641 | ........ 245641 | ....... 162,123 240,098 02/25/2035. | 1FM..........
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035........ .1 09/18/2017. | MBS Paydown..........cccoverevevrrnverernnis | rvviees 992,399 | ....... 992,399 | ....... 909,286 909,069 05/18/2035. | 1FM..........
76112B SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34... .. 109/25/2017. | MBS Paydown.........c..oovvuerereemerrinns | covvereireneirienns [ e 79,374 | ... 79,374 | 76,648 .78,512 09/25/2034. | 1FM...
76117W AB 5 |RESOLUTE FOREST 5.875 05/15/2023. w.o | .. [ 09/26/2017. | OPPENHEIMER & CO........coooovvvvrrics | o 99,000 |........100,000 |......... 75,500 ..78,306 80,159 05/15/2023.
76126C DE 9 |CBBC-CCE 98-17.00 5/15/2018.........ccccooomvrviiiriins .. | 08/09/2017. | Consent Fee...........c.courvwvemnieimnnieiienns [ covens 2994 | oo [ s [ | s [ | 0 2,994 05/15/2018. | 1...............
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021 .. | 08/15/2017. | MBS Paydown............ccocveeveevverereerenns | covoveneiveneirienns [ .. 134,836 [ ... 134,836 | ....... 134,679 134,813 134,836 05/17/2021.
78249L AB 6 |RUSSELL INVEST TL B 1L L+575 04/14/2023... .. 109/29/2017. | Paydown............coooovvvnmrienniencienns [ o .12,500 |.........12,500 |........ 11,750 11,797 ...12,500 04/14/2023.
78386N BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39................. .. 109/25/2017. | MBS Paydown.........c..oovvuereuemmerrinns | o [ e 18,031 | ......... 18,031 | ........ 17,555 ATT54 | i | eieeeed(252) | i | vereeeen(252) | s 04/25/2039.
78410T AA 4 | SCFET 2017-1A A ABS SSNR 3.77 01/20/2023. .| 09/20/2017. | MBS Paydown 652,804 | ....... 652,804 | ...... 652,666 | ......coooeerierinriins | e [ vvriinniennn 2 | |28 [ | 852,804 | e | e |0 [ 11,440 | 01/20/2023.
78412F AL 8 | SPN-CALL09/17 6.37505/01/2019 oo | [ OIMBI2017. | Call..oooceceereereiieens | cerevierenieeniiins | 5,250,000 | ..... 5,250,000 | ....5,250,000 | ......... 5,234,000 | ....occoovvris 20 294,711 | 05/01/2019.
78442F EN 4 | SLM CORP 4.625 09/25/2017........cocvvvveieriireriirenenens - [09/25/2017. | MALUFIY.......coooorveoreieriieceirereiienens [ e [ oo 7,000,000 | ..... 7,000,000 | ....6,922,510 | .......... 6,987,563 | ..o | e 12437 | s | oo 12,437 | | 0000 7,000,000 | o | e [ s 0. 323,750 |09/25/2017.
78443C BN 3 |SLMA 2004-B A3 ABS FLT 03/15/2024 .. [ 09/15/2017. | MBS Paydown............coovvuvmreveineiianns [ covveneiienniiinnis [ oo 1,101,955 | ..... 1,101,955 | ...... 876,054 | .......... 1,016,087 | ..oovvveiviiins | 235,343 [ [0 35,343 [ | 1,101,955 | i [0 [ 11,978 | 03/15/2024.
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 .. [ 09/15/2017. | MBS Paydown...........oovveerevemmeeirinns | covveneiieneiiienis [ v 519,476 | ........ 519,476 | ...... 519,476 B19476 | ..o | e [ e | e | | e 519476 [ s [ [0 | 14,733 | 05/16/2044.
78446D AB 5 [SLMA 2011-A A2 ABS 4.37 4/17/2028.... .1 09/15/2017. | MBS Paydown..........cccovervivevrneererinnins | voviiees 2,029,766 | ..... 2,029,766 | ....2,083,737 22,037,886 | ...ooccoveiriens | 00renn(45,042) | oo [ (45,042) | s | 0000 2,029,766 | | e [ [ 58,696 | 04/17/2028.
78446T AB 0 |SLMA 2011-C A2A ABS FLT 10/17/2044 .. | 09/15/2017. | MBS Paydown ......1,550,886 | .....1,550,886 | ....1,550,886 ..1,550,886 44,004 | 10/17/2044.
78446V AB 5 |SLMA 2012-A A2 ABS 3.83 01/17/2045 .. 109/15/2017. | MBS Paydown.........cc.ouvvvemmveermnerernens | covrereiiieneiiiienes [ v 542,359 | ....... 542,359 | ...... 542,351 542,359 01/17/2045.
78447B  AB 8 | SLMA 2012-C A2 ABS 3.31 10/15/2046 .. [ 09/15/2017. | MBS Paydown............ccovvuemrvvenneiianns [ covveneiienniiinnis [ oo 1,792,692 | ..... 1,792,692 |...1,792,463 | .......... 1,800,636 10/15/2046.
78447F AB 9 | SLMA 2012-E A2A ABS SSNR 2.09 06/15/2045. .. | 09/15/2017. | MBS Paydown 607,363 ..607,363 ..607,211 607,341 06/15/2045.
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027 .1 09/15/2017. | MBS Paydown..........cccovvrvevemmnvrerinnis | ovienes 901,889 | ........ 901,889 | ....... 901,635 901,843 05/17/2027.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030 .| 09/15/2017. | MBS Paydown...........c.covvvnriemirnninnes | envienes 336,597 |........ 336,597 336,597 336,597 06/17/2030.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 .. | 09/25/2017. | MBS Paydown L977,949 | ... 977,843 977,853 08/25/2025.
78471F AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25 .. 1 09/25/2017. | MBS Paydown 695,489 695,497 12/26/2025.
78473T AJ 9 |STARM 2007-2 4A1 SEQ SSNR FLT 04/25/37... .. | 08/25/2017. | Pass-Through LOSS............cccocvemereenes [ covverevreniiiennis v [ 80,848 | i | e o 04/25/2037.
784737 AJ 9 | STARM 2007-2 4A1 SEQ SSNR FLT 04/25/37... v |+ 1 09/25/2017. | MBS PaydOown.......c.oovvrevrreiernrinniinins [ ovrnninennninninns | crvneeees 448,992 448,992 | ....... 378,270 359,133 | oo | e 24973 | .. 448,992 .....11,847 | 04/25/2037.
803168 AC 7 |SRANC 2013-1A A1F CLO 3.29 10/26/24..................... .. | 08/25/2017. | DistribUtion.............ccvveereveerereecniieenns [ o ....25,000,000 | ...25,000,000 | ..25,000,000 25,000,000 [ I 0 25,000,000 | eveonnreerneees | eovrreererneeens [ evnrreinnnnnns0 [ 683,132 | 10/26/2024.
805564 KR 1 |SAST 2002-1 AF6 NAS 6.303 10/25/2030. . 109/25/2017. | MBS Paydown............c.coveemeveneernernes | covveenne 882 [ .o 882 L (52) ... 882 [ .o [ [0 | s 27 | 10/25/2030.
80851Q DA 9 |SCHWAB CHARLES MTN 6.375 09/01/2017. .. | .. 09/01/2017. | Maturity NS [ ...10,000,000 |...10,000,000 |..10,179,544 | ........ 10,020,961 | ..oovvvvvriians | s (20,961) [ .ooovvveervis [ ereeennn(20,981) [ oo | s 10,000,000 | ...ocvovvvians [ v | o0 [ 637,500 |09/01/2017.
81180W AL 5 |SEAGATE HDD CAYMAN 4.7501/01/2025.................. C| 07/12/2017. | RBC CAPITAL MARKETS........cccoovvve | v | cevens 3,750,000 | ..... 3,750,000 | ....3,750,000 | .......... 3,750,000 | ..ecovoouvvirenes | ceereieneiirenenen | vereeireneiiene | evveeneiennieen0 | e [ e 3,750,000 | ..o | e [0 [ 181,094 | 01/01/2025.
81180W AR 2 [SEAGATE HDD CAYMAN 4.875 06/01/2027.. .| C|07/06/2017. | STIFEL NICOLAUS.... [RTRTSRTRRTRU IR 1,980,000 | ..... 2,000,000 | ....1,994,360 ..1,994,999 21,995,196 | v | 00.(15,196) | .......(15,196) | ....... 53,083 | 06/01/2027.
81180W AR 2 |SEAGATE HDD CAYMAN 4.875 06/01/2027.. ...|C| 07/12/2017. | RBC CAPITAL MARKETS.................. JETSTORR I 2,966,250 | ..... 3,000,000 | ....2,991,540 2,992,804 | .....cccoovovunnns | -...(26,554) | .......(26,554) | ....... 98,313 | 06/01/2027.
81375F CM 3 | SASI 1993-7 TAG 6.25 12/25/2023...........cccoovvvivrinriians .| 09/25/2017. | MBS Paydown..........ccuvverivnmivenienes | orvvnniveiveniinne | covrvesnieenn 34 | i, 54 | s 54 | oD | | s [ | 0 | | 54 | oo | e |0 | i, 2 | 12/25/2023.
81378E AA 1 | SABR 2007-BR4 A2A SEQ FLT 05/25/2037... .. 109/25/2017. | MBS Paydown............ccocvwemviieneiinnns [ o [ e 172,691 [ 172,691 | ......... 75,604 .49,132 05/25/2037.
81745A AB 3 | SEMT 2013-5 A2 SEQ CSTR 05/25/2043 coe [ 09/25/2017. | MBS PaydOWn............ccvverveeecriiiniies | worererienenireneiins | ceneee 340,948 | i 340,948 322,782 324,203 05/25/2043.
81745C AA 1 |SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043............ .| 09/25/2017. | MBS Paydown.............cccccevunveinnniies | comvivenniisnniiins | e 172,687 | i 172,687 | ....... 155,608 156,526 06/25/2043.
81745) AA 6 |SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043... .. 109/25/2017. | MBS Paydown............ccocvveemevermmeernnns | covvereivenniinenns [ e 477,529 | i 477,529 | ....... 471,113 471,628 09/25/2043.
81745M  AA 9 |SEMT 2013-2 A SEQ SNR CSTR 02/25/2043.... . 109/25/2017. | MBS Paydown...........ccouvuvmivcnnrivernes | covvrieniiineiinenns | 419,609 | Lo 419,609 | ....... 375,887 377,268 02/25/2043.
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81745R AB 6 |SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43.. .1 09/25/2017. | MBS Paydown..........cccovurvevemmrnererinnis | rvvines 697,529 | ........ 697,529 | ...... 644,924 643,869 | ...coviririins | e 21,708 21,708 | e | 897,529 | e [ | 0 11,512 | 03/25/2043. | 1FM...
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22.. oo |-+ [ 09/05/2017. [ PaydOWN. ... [ o [ e 216,261 | ........ 216,261 | ....... 216,261 216,261 |.. - 10/05/2022.
823210 AA 1 |SHNTN 2015-1A A ABS SNR 4.75 10/15/2042............. .| 09/15/2017. | MBS Paydown..........cccvruumivcniricciiienis | o [ oriid 608,156 | ........ 608,156 | ....... 602,318 602,927 |.. 2,641 10/15/2042.
82650A AA 6 |SRFC 2012-3A A ABS 1.87 08/20/2029 .| 09/20/2017. | MBS Paydown...........c.covvvnrvemivnniinnes | onviens 22,379 | ..o 22,379 22,375 22,377 |.. 1 1 22,379 08/20/2029.
82817* AA 9 |SILVER SPRINGS CTL I1I-A1 3.81 1/5/2029.. oo || 09/05/2017. | PaydOWN.........cvvoucveereeeenieiereiieneies | verevieneiisneiens | ceneeen 115,580 | ... 115,580 | ... 115,580 115,580 |.. o | 0 [ | 115,580 01/05/2029.
82817@ AA 7 [SILVER SPRINGS CTL IV-A1 3.89 1/5/2029................ .| 09/05/2017. [ PaYOWN......c.ovvvvvrerrrirerrnisersnssernnnns | s 52,098 .52,098 |.. PN T 0 52,098 01/05/2029.
82922T AA 7 |SINAIHEALTH SYS 3.034 01/20/2036.. .. | 07/20/2017. | Sinking Fund Redemption................... ..65,000 |..........65,000 |........ 65,000 ..65,000 01/20/2036.
831490 AB 7 |SLMA 2011-B A2 ABS 3.74 02/15/2029.. ... | .. [ 09/15/2017. | MBS Paydown...................... R 428477 | .......428,477 | ....... 428,300 429,045 |.. 20 10,676 | 02/15/2029.
83402Q AA 0 |SCLP 2016-2A A ABS SSNR 3.09 10/27/2025.............. .. 109/25/2017. | MBS Paydown............coovvveereveeneirinns | o [ o 1,336,718 | ..... 1,336,718 |....1,336,509 | ......... 1,336,547 | ..coovvvinni 0 ... 27,336 | 10/27/2025.
83404) AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/2026.. .. 109/25/2017. | MBS Paydown............ccocverereverereirenns | covirenes 667,670 | ........ 667,670 | ....... 667,670 | ...oocveerrreecrics . 05/25/2026.
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026.. ... | .| 09/25/2017. | MBS Paydown e [ | 1,564,621 | ..... 1,564,621 | ...1,564,488 |........ccccoooiiinri . . . S I 01/26/2026.
83417E  AA 0 |SOCTY 2014-1 A ABS 4.59 04/20/2044.............c..ccc.... .. 109/20/2017. | MBS Paydown.........c..oovvuerereimerrines | covrereireneiinenns [ e 31,438 |......... 31,438 |........ 31,434 31,433 |.. I T 1 31,438 04/20/2044.
83417F AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044.... .| 07/20/2017. | MBS Paydown...........coevvemivrnmrierieies | ereen 94,739 | .......... 94,739 | ......... 94,737 94,739 |.. . 0 94,739 07/20/2044.
83417P AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45.. ...| .. | 08/20/2017. | MBS Paydown ST DU 33,69 |.......... 33,69 | ... 33,681 ..33,682 |.. 10 |... . 10 33,698 08/21/2045.
83608G AL 0 |SNDPT 2013-1A A1F CLO 2.246 04/26/2025............... .. | 07/26/2017. | MBS Paydown.........c...ocvweereuereneirnens | covrereireneiiienis [ v 978,050 |....... 978,050 | ....... 978,050 978,050 |.. S PO IO (0 SOOI IO 978,050 04/26/2025.
83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035... .. 1 09/25/2017. | MBS Paydown............ccccoevurvieienniiianns [ covis 96,021 | .......... 96,021 52,451 .25,156 |.. 22,321 22,321 96,021 05/25/2035.
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035... .. 1 09/25/2017. | Pass-Through LOSS..............ccceemereenes [ corvereirnneiiinens [ oo [ e 20,180 |......... 11,023 | oo FSSVUTTURRPPURPIORE UUPPPOUPPOUOPOUR BURVOPOORTOPOURORN EPPRORPPRORPOORON | I IUSOPORRPOOON 05/25/2035.
84474Y AA 4 | SOUTHWEST AIR 6.15 08/01/22 .. | 08/01/2017. | Sinking Fund Redemption................... e [ 290,436 | ........ 290,436 | ....... 291,197 290,734 | .o | erereneeen(80) [ | e (80) [ i | eieeeei290,436 | e | e [0 [ 17,696 | 08/01/2022.
845743 BM 4 |SOUTHWN PUB SERV SER G 8.75 12/01/2018 .. | 08/30/2017. | Make Whole Call...... .....,605,153 ,000,000 | ....6,942,180 ..6,984,888 ..7,000,000 ....605,153 605,153 12/01/2018.
84755T AD 9 |SPECTRAENERGY 5.65 03/01/20 .. [ 07/13/2017. | Cash TeNET............oovvveervererrireneiins [ coreneiiineiinenis [ oo 2,177,640 ..1,995760 | .......... . ..2,000,000 L AT7,640 177,640 | ....... 97,933 | 03/01/2020.
85022W AA 2 |SCFT 2016-AA A ABS SSNR 3.05 04/25/2029 .. 109/25/2017. | MBS Paydown............ccovvveemvvenneiianns [ covveneiienniiannis [ o 2,023,817 12,035,201 | . ..2,023,817 04/25/2029.
85235 AA 6 |STLOUIS CNTY CTL 3.79 12/15/2036 .. 1 09/15/2017. | Paydown...........cc..coovvvrernnenas . . 121,176 | ... 121,176 | ... 121,176 121,176 121,176 12/15/2036.
855030 AM 4 |STAPLES INC 4.375 01/12/2023 .1 09/12/2017. [ Cash TENAEN........ccovvrvevverrierieirerines [ eeivrireieniseiiens | s 6,378,750 ....6,317,528 | .......... 6,311,086 01/12/2023.
855541 AC 2 |STARM 2007-S1 3A1 SEQ CSTR 01/25/2037... .. | 07/25/2017. | Pass-Through LoSS............cccccvcmurvenes | covivenviieniiiennis [ | v (T2) | oo | o 01/25/2037.
855541 AC 2 |STARM 2007-S13A1SEQ CSTR 01/25/203 .. | 09/25/2017. | MBS Paydown 289,134 |.......289,134 | ....... 266,105 261,608 01/25/2037.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046 .. 109/20/2017. | MBS Paydown............oovvueemeiennirinns [ o [ v 46,766 | .........46,766 | ........ 46,741 46,741 | .. . . el 10/20/2046.
86213B AA 5 |STR2014-1A A1 ABS 4.21 04/20/2044 .. 109/20/2017. | MBS Paydown............ccccveereveemeeirenns | covrees 4,375 | .o d,375 | 4375 | 4375 | o . e |- e el 20 ] 04/20/2044.
86213C AA 3 [STR2015-1A A1 ABS SNR 3.75 04/20/2045.. ... | .. [ 09/20/2017. | MBS Paydown crrrens [ | 10,375 | .........10,375 | ......... 10,389 ..10,386 04/20/2045.
86213C AB 1 [STR2015-1A A2 ABS SNR 4.17 04/20/2045................ .| 09/20/2017. | MBS Paydown...........c.ovvvmvveerrierirenns | erriens 26,250 26,119 ..26,133 26,250 04/20/2045.
863222 ZZ 1 |STRIPES 20131 LIBOR + 350 4/5/2023. .| 09/20/2017. | Partial Call (SOOI DU 394,069 |........394,069 |....... 397,229 394,138 .394,069 04/05/2023.
863572 LV 3 |SASC 1996-4 A SEQ CSTR 09/25/2031. woo | [ 09/25/2017. | MBS Paydown...........cc.coovvvemeiianniins | coreeeneisnniins | e 12,070 |..........12,070 | ........ 11,315 11,416 ..12,070 09/25/2031.
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035.................. .. | 09/25/2017. | MBS PaydOWN........covvreerrierierienes | ceerreeiserseninne | veeenees 343,345 | ........ 343,345 | ....... 227,936 283,726 | ..o | 000020,528 | i 0000000 20,528 | i | s 343,345 12/25/2035.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035... .. | 08/25/2017. | Pass-Through LOSS............ccuurieeriines | covvvmnriverireninns [ wevveriveniieninenns | e (24) [ v | e . 0 (96) e 11/25/2035.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035......... |.. | 09/25/2017. | MBS PaydOWN..........ccccoovmmvrimmmieinnnes | vererierneienciins | ceveeennd 662,789 | ........ 662,789 | ...... 581,619 564,364 | ...oooververrene | 003170 [ s [ 39,170 | s | s 662,789 | ...coovvrverrrns 11/25/2035.
863579 J9 0 |SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035......... .| 09/25/2017. | MBS Paydown...........coevvvmivrnmrierieies | erven 99,941 |.......99,941 | ........ 89,790 | ..o, 99,941 12/25/2035.
863579 J9 0 |SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035... .. 109/25/2017. | Pass-Through Loss............cccocvwvumviiies | covvenviienniiinnis [ [ eeeenen,536 | oo | o, . . (39) N 12/25/2035.
863579 RP 5 | SARM 2005-11 1A1 SEQ SSNR FLT 05/25/2035......... |.. | 09/25/2017. | MBS PaydOWN..........ccocoummruuiiriririrenes | orereiienenienniins | cenves 106,338 |.......106,338 | ........ 93,312 ..93,376 |.. 343 | ... i e 383 | s | s 106,338 | ..ovvvrernnns 05/25/2035.
863579 SU 3 | SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35.......... .. 109/25/2017. | MBS Paydown............ccccoeumrieieneiiianns [ covins 93,644 |........93,644 | ... 71,925 T34 | | (16,457) | .ooovvecri [ v (16,457) 93,644 06/25/2035.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35... .. 109/25/2017. | MBS Paydown.........c..oovvuerereimerrinns [ covvereireneiiinenis [ e 41,676 | ........41,676 | ....... 31,712 ..30,103 |.. (530) | cvvverrvriennne | rererireened(530) | oo | s 41,676 | ..o 07/25/2035.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35... . 109/25/2017. | Pass-Through LOSS...........cccuuucnviveni | rovrvvcmnivcrnnnins | cvvennivenieniinnns | eovvenennee 117 [ | i 0 (1) 07/25/2035.
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863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035.. .. 09/25/2017. [ MBS Paydown..........ccrvvrrerrermninerinnns [ ovrrveirerssisnirnns | e 199,472 | ......199,472 | ....... 175,457 171,023 | o | v 1,198 199,472 | .. 07/25/2035. | 1FM...
863579 UU 0 |SARM 2005-154A1 PT SSNR FLT 07/25/2035.. .. 1 09/25/2017. | Pass-Through LOSS............cccocvevereeres [ corvenvirenniiinnns [ [ e ,548 | i | s ..(1,892)] .. 07/25/2035. | 1FM...
863579 VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035......... .. 109/25/2017. | MBS Paydown.........cc.oervuemevenreiirnnns [ o [ e 43,686 | .........43,686 | ........ 39,129 238,605 | .o [ e (1,593) | | (1,593) | i | s 43,686 08/25/2035. | 1FM..........
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35. .. 109/25/2017. | MBS Paydown............coovvvemmviinneiiinns [ e [ o 339,968 | ........339,968 | ....... 237,978 218,426 | ...oooocvvvviens | 183,003 | [ 83,003 [ | 339,968 08/25/2035. | 1FM...
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35. wor| .- [ 09/25/2017. | Pass-Through LOSS.............ccevvemereenes [ covvemvevineiiinens [ coveneiieeniinens | e 143,984 | 100,789 | ..o [ e | evvereiieneinnnes | e | eenvrerrernenen0 [ e | e 08/25/2035. | 1FM...
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35.......... .1 09/25/2017. | MBS Paydown..........cccovevevevmrneerernnis | rvreees 855,451 | ........855,451 | ....... 772,853 163,187 | e | e 17,944 | i | b 17,944 | i | 855,451 09/25/2035. | 1FM..........
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035. .. | 08/25/2017. | Pass-Through LOSS.............ccocvemereenes [ covvererreniiiinnis oo [ B0AT8 | i | s 10/25/2035. | 1FM...
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035 v |- | 09/25/2017. | MBS Paydown..........cccrveriiniiiniiens | oo [ i 306,969 263,959 257,860 .306,969 10/25/2035. | 1FM...
86358E A8 9 |SAIL 2006-1 A3 SEQFLT 01/25/2036...........ccoocvvvevnnee .. 109/25/2017. | MBS Paydown............oovvveemvvemneirinns [ e [ o 277,837 |......2T7837 | ....... 210,288 258,084 | ..o | e 17,484 | s [l 17484 | s | s 277,837 01/25/2036. | 1FM..........
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31. .. 109/25/2017. | MBS Paydown.........c..ooceeeereeeremerirnnns | covrereireneirienis [ v 270,365 | ........ 270,365 | ....... 242,336 253944 | oo | e B8T2 [ [ 5872 | s | s 270,365 08/25/2031. | 1FM...
86358R XY 8 |SASC 2002-AL1 A2 SEQ 3.45 02/25/32.. .. | .. | 09/25/2017. | MBS Paydown............cccovvemmmiianniins | coveienas 229,399 | ........ 229,399 | ....... 180,685 193,774 | oo | e 11,001 | | el 11,001 | | 229,399 02/25/2032. | 2AM...
86358R  XZ 5 |SASC 2002-AL1 A3 SEQ 3.45 2/25/32...........occovvveenec .. 109/25/2017. | MBS Paydown............ccccvevmrevirmmeirenns | covenes 237,360 | ........ 237,360 | ....... 214,281 218,569 | ..vvvvrrrerrene | 8,594 [ 8,594 | i | s 237,360 02/25/2032. | 4AM..........
86358R YB 7 |SASC 2002-AL1 APO PO 02/25/2032 .. | 09/25/2017. | MBS Paydown...........cooevvrivrneiierieies | ereeas 33,529 23,700 .27,416 33,475 02/25/2032. | 1AM...
86358R YB 7 |SASC 2002-AL1 APO PO 02/25/2032. ... | .- | 09/25/2017. | Pass-Through LOSS............ccccovwmerernes [ covrenes 490 | o (398) 02/25/2032. | 1AM...
86359A ME 0 |SASC 2003-AL1 A SEQ 3.3565 4/25/31..........c.couvevene. .. 109/25/2017. | MBS Paydown............coocveererevereneirnnns | covvenevrenciiienns [ reeerernn 72,606 [ 1.0 72,666 | ...ccc. 63,365 65,562 | ...ocvveenciiens | oo 162 | [ 162 [ | e 72,666 04/25/2031. | 1AM..........
86359A MG 5 | SASC 2003-AL1 APO 4/25/31 .. 1 09/25/2017. | MBS Paydown............ccccoevurvieienniiianns [ covis 9,703 .11,570 L3777 04/25/2031.
86359A WR 0 |SASC 2003-AL2 A SEQ 3.3565 1/25/2031.. .. 109/25/2017. | MBS Paydown............ccoceevemewreneerenns | coiveriicvnniicvinnns [ 00000...500,625 | ........500,525 | ....... 434,376 453,838 500,525 01/25/2031.
86359A WT 6 | SASC 2003-AL2 APO 0.00 01/25/2031 .| 09/25/2017. | MBS Paydown...........ccoovvemivnerircrirenes | covvvemniverieniinns [ 01,461 | 61,461 | i 47,786 ..52,688 61,461 01/25/2031.
86359B 4U 2 | SASC 2005-4XS 1A4A SEQ 5.33 03/25/2035. .. | 09/25/2017. | MBS Paydown ..403,632 418,924 431,692 03/25/2035.
86359B LE 9 | SARM 2004-2 4A1 SEQ CSTR 03/25/34 .. 1 09/25/2017. | MBS Paydown............coocvermmevereneernnns | coeververnnniivnenns [ vreerrern.87,670 [0 .87,670 | .oece 84,492 87,670 03/25/2034.
86359B YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034... .. 109/25/2017. | MBS Paydown............ccccvvvumrvienniienns [ o [ 000,105,916 | ... 105,916 | ...... 106,344 | ..o [ | o2, 783 s [ 2783 [ | s 105,916 08/25/2034.
86359F AB 8 | SASC 2006-S2 A2 SEQ 5.50 6/25/36.. .. | 09/25/2017. | MBS Paydown 22,127 17,204 22,127 06/25/2036.
86359L NA 3 | SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45.. .. 09/25/2017. [ MBS Paydown..........ccrvvrvrervemnrnerinnns [ ovrrneirernnisnirnns | e 102,063 | ........102,063 | ......... 71,833 B I (14,895) [ ..o | v 102,063 09/25/2045.
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036. .. 109/25/2017. | MBS Paydown............coovvveemveeenniianns [ covveneiianiiiinnis [ v 366,313 | ........366,313 | ....... 260,082 .38,268 .366,313 03/25/2036.
86360B AG 3 | SARM 2006-4 4A1 PT SSNR FLT 05/25/2036 ..| 07/25/2017. | Pass-Through Loss.. .0 05/25/2036.
86360B AG 3 | SARM 2006-4 4A1 PT SSNR FLT 05/25/2036.... .. 1 09/25/2017. | MBS Paydown...........cc........ 21,802 |.........21,802 | ......... 17,546 .17,500 (25,694) 21,802 05/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036........ .. 109/25/2017. | MBS Paydown.........c..oovvueerevermneirnnns [ covvereireneiiinens [ e 67,310 |........67,310 | ......... 55,637 .53,572 ..67,310 |.. 05/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036........ .. | 09/25/2017. | PasS-ThroUGN LOSS.........ccvvvvmrirrrinns | cevvenneieniinniens | ennnieniinnieniins | vevreenen2y382 | cirevieciinseiinins [ ..(1,469) ] .. 05/25/2036.
863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037.................... .. 109/25/2017. | MBS Paydown.........c..oovveeereeeennirinns | covvereiieneiiienns [ v 302,287 285,661 300,376 | ..ovvverrerirene | 3,815 [ [ 3815 | s | s 302,287 06/25/2037.
86611# AA 4 |SUMMIT INC 18.00 1/31/2018 .| 08/31/2017. | Book Value Adjustment..............cccccees | covvvrrvvcvirnniians [ vveiiens 14,000 [ .o | e | e 01/31/2018.
867914 AZ 6 |SUNTRUST BANKS 6.00 09/11/2017 coo [ | 09/1172017. | MAUFItY......oooovevceceereieniiias | vereiiensisnniens | +222..5,000,000 | ... 5,000,000 | ....4,999,600 | ......... 4,999,965 |.....ccooconnenen. 09/11/2017.
867914 AZ 6 |SUNTRUST BANKS 6.00 09/11/2017........ovvvvrerrri - [09/11/2017. | MALUFItY.......ooooorveriieriiereirereisenens [ e [ 000002.500,000 [ ocevc 500,000 | ....... 499,960 499,997 3 09/11/2017.
86909# AA 5 | SUSQUEHANNA CTL 5.73 12/23/2036 11 09/23/2017. [ PAYOWN......ovvvrvirrininirsnierisnsssines | oversnsersnsssiens | eereeerenns 19,682 | .......... 19,682 | ......... 19,682 ..19,682 e |0 | | 19,682 12/23/2036.
869507 AA 1 |SPSS2017-1A A ABS SSNR 4.19 01/15/2071... <. |- | 08/15/2017. | MBS Paydown............ccccoumveerererimrnies | overeees 5,489 | ..coovvnnns 5,489 5,486 | ...oocoovverenriennnens 2 2 5,489 01/15/2071.
87155M AA 9 |SYMP 2007-5A A1 CLO FLT 01/15/2024...................... .| 07/15/2017. | MBS Paydown...........covuueiivevierirnins | v | oo 1,541,034 |.... 1,541,034 |...1,507,806 | .......... 1,540,288 | ....ooovvvvicenns | v 3,731 | oo | s 3731 | | e 1,541,034 01/15/2024.
87244B  AA 6 | TGIF 2017-1A A2 ABS SNR 6.202 04/30/2047. .. [ 07/30/2017. | MBS Paydown............ccovvveemrieieneiianns [ o [ i 73,750 |.......... 73,750 | ......... 73,598 | oo 6 73,750 04/30/2047.
87244D AA 2 |WINDR 2013-1A A1 CLO FLT 04/20/2025 weo || 07/20/2017. | MBS Paydown............ccocmrvueereiirinines | v ,500,000 | ..... 7,500,000 | ....7,463,250 | .......... 7,487,406 | ..o | e 12,594 12,594 ..7,500,000 04/20/2025.
87266H AA 6 |TFINS 2016-1AA CDO SNR FLT 01/20/2038.............. .. [ 07/20/2017. | MBS Paydown............ccccouvumvveienniiianns | covins 53,584 | ..o 53,584 | ......... 48,091 ..48,356 503 | .o 503 53,584 01/20/2038.
87305N AV 0 |TTXCO 5.453 01/02/22 .. 1 07/02/2017. | Sinking Fund Redemption.. 2,680 .2,680 0 2,680 01/02/2022. | 1....
87305N AW 8 |TTX CO A2 5.503 01/02/2022. .| 07/02/2017. | Sinking Fund Redemption.. ...800 ....800 0 800 01/02/2022. | 1....
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87342R AA 2 |BELL 2016-1A A2l ABS SNR 3.832 05/25/46 .| 08/25/2017. | MBS Paydown..........cccovurvevemmrnverernnis | wonieees 30,000 |.......... 30,000 |......... 30,000 ..30,000 30,000 05/25/2046. | 2AM....
87342R  AB 0 |BELL 2016-1A A2ll ABS SNR 4.377 05/25/46.... o |- | 08/25/2017. | MBS Paydown.............cccocvevemeevmneinns | corvevenervenniinns | eereeennn 30,000 | oo 30,000 |......... 30,000 ..30,000 30,000 05/25/2046.
87342R AC 8 |BELL 2016-1A A23 ABS SNR 4.97 05/25/2046............. .. | 08/25/2017. | MBS Paydown...........coucvvrmmrvermnevrnnns [ e [ ereeernn22,000 [ coveece 22,000 |......... 21,998 ..21,999 22,000 05/25/2046.
874074 AA 5 |TAL 2017-1A A ABS SNR 4.50 04/21/2042. .. 109/20/2017. | MBS Paydown............ccoovweemvvvemeirenns [ covivemniianiiiannns [ 0. 191,886 [ i 191,886 | ....... 194,214 | s 04/20/2042.
87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038. wor| - [ 09/20/2017. | MBS Paydown..............ccocvvverevrennrnns | corvvvenviveneiiins | 20000ee.655,000 | oo 655,000 | ....... 648,824 649,297 02/22/2038.
87407P AE 0 |TAL2013-2A A ABS 3.55 11/20/2038...........coccvverurnnne .. 109/20/2017. [ MBS PaydOwn..........ccovvrvrvrremrrnerinnns [ ovrrnrirerssinnirnns | crnnene 430,875 | ........ 430,875 | ....... 427,133 427,285 633 | o [ e 633 | s | e 430,875 11/20/2038.
87407P AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039 .. 109/20/2017. | MBS Paydown............ccccvermrevemmeeirenns | covienes 250,000 | ........250,000 | ....... 245,468 245,571 TA8 | oo [ e TA8 | i [ e 250,000 02/22/2039.
87407P AP 5 | TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39.. . |- | 09/20/2017. | MBS Paydown...........cccoeeuuerimmiicnins | cevienes 84,289 |........84,289 | ........ 83,953 ..83,982 60 60 84,289 05/20/2039.
87407P AR 1 |TAL2014-3A A ABS SNR 3.27 11/21/2039................... .. 109/20/2017. | MBS Paydown...........coovvvvemvueenniiinns [ covvemeiianiiiinnis [ v 150,000 | ........150,000 | ....... 149,949 149,959 [ O N (o RO ISR 150,000 11/21/2039.
878091 BC 0 | TEACHERS INS & ANN 6.85 12/16/2039... ..101/01/2017. | Transfer to Schedule BA..................... JESTIRRR I 7,713,864 | ..... 6,000,000 | ....7,715,020 | ....cvoorreemmeirenins | cevrirmrmiineniins [ erviveniiieneinns | ervreneiinnens | vnrensnnienenn0 | e | e 7,713,864 | .. 12/16/2039.
878091 BC 0 | TEACHERS INS & ANN 6.85 12/16/2039... .. 1 05/09/2017. | Cash Tender............ccccooourviumrivnneis [ coviveneiienciiinns [ e (7,650,505) | ....(5,494,000) | ...(7,064,218) | ........oovvvrervevennns | covvvenriinnnnes | e 13,544 | i | 13,544 | | (7,049,616) | .............c..... | ...(600,889) | ..... (600,889) | ... (37,223) | 12/16/2039.
87819# AA 2 | TD BKMIAMI CTL 3.79 1/15/2038.........ccocooevrrririrnrenne .| 09/15/2017. | PAYAOWN......ccovmvrrrireireriervnenienirenes | eeeians 23,023 | ..o 23,023 | ......... 23,023 223,023 | [ | 0 23,023 01/15/2038.
878888 ZZ 2 | TECH FUNDING LLC 2013 TL 3.483 2/25/2018. .. | 08/25/2017. | PaYAOWN........oorvrniirrireiinieeeiierirenes | ereees 655,047 | ........855,047 | ....... 630,707 646,760 | .....ccocoveriens | e 8,257 [ 8257 | s | s 655,047 02/15/2018.
881561 LE 2 | TMTS 2004-11HE A SEQ FLT 10/25/2035 .. | .. | 09/25/2017. | MBS Paydown.............cccovwrmrvvrmncrrns | corevenas 38,254 |.........38,254 | ........ 30,651 ..33,283 38,254 10/25/2035.
881561 VY 7 |TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36.............. .. 109/25/2017. | MBS Paydown............ccoceuemevererererenns | covrenes 227,016 |........227,016 | ....... 219,192 142,452 227,016 07/25/2036.
881561 XJ 8 | TMTS 2005-14HE AF2 SEQ STP 8/25/2036 .. 109/25/2017. | MBS Paydown............ccovvvvumriiennieinns [ covveneiienniiinnis [ v 113,359 |.......113,359 | ... 109,958 112,655 113,359 08/25/2036.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/3; .. | 07/25/2017. | Pass-Through LOSS.............ccocvemereecnes [ covvereireniiiinnis e [ v (38) | oo | o 01/25/2038.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. .1 09/25/2017. | MBS Paydown..........cccoevvevevernrrerinnns [ ovrvereriniiviinns | 460,013 | ........460,013 | ....... 396,936 402,103 01/25/2038.
88156P AY 7 | TMTS 2006-7 2A2 SEQ FLT 08/25/2037. .. | 09/25/2017. | MBS Paydown 369,559 445,679 08/25/2037.
88157V AB 3 | TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038. .. 109/25/2017. | MBS Paydown............coocvvermmevermmvernnns | corervernnniinenns [ e 81,381 [ 1000.81,381 | i 42,318 ..50,875 08/25/2038.
885220 DX 8 | TMST 2003-4 M1 MEZ FLT 09/25/2043 .. 109/25/2017. | MBS Paydown............ccovvveemriienniinnns [ covisneiienniiinnis [ v 109,601 |.......109,601 | ......... 92,613 .93,122 09/25/2043.
885220 GK 3 | TMST 2004-4 5A SEQ CSTR 12/25/2044 .. | 09/25/2017. | MBS Paydown 290,870 ..276,690 258,841 12/25/2044.
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46 .. 09/25/2017. | MBS Paydown FEOTRTOTRRROTON BUPON 27,345 | ......27,345 | ........ 18,113 .14,090 10/25/2046.
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46 .. 1 09/25/2017. | Pass-Through LOSS............cccccvvemvines [ o [ [ e 2,673 | s L 10/25/2046.
88606W AA 0 |TBOLT 2017-A A ABS SSNR 4.212 05/17/2032. .. | 09/15/2017. | MBS Paydown 191,964 | .......191,956 . 191,964 05/17/2032.
89054X AB 1 |TOPAZ SOLAR FARM 4.875 09/30/2039. .. | 09/30/2017. | Sinking Fund Redemption................... 155,375 | ........ 155,375 | ....... 155,375 155,375 155,375 09/30/2039.
89288B AE 1 |TRAL 2007-1A B CLO MEZ FLT 04/16/2022.. .. [ 07/16/2017. | MBS Paydown...........oovvweereeerinerrinns | oo [ e 3,000,000 |..... 3,000,000 | ....2,887,500 ..3,000,000 ..3,000,000 04/16/2022.
89289U AA 6 [TRAL 2013-1A A CLO FLT 04/20/2025 v |+ | 07/20/2017. | MBS PaydOwN........ccovvvrirrierniinerenns | coverrnsiisinsinenins | vvvs 3,607,545 | ..... 3,607,545 | ....3,592,754 | ..........3,602,042 ..3,607,545 04/20/2025.
89280U AA 6 |TRAL2013-1A ACLO FLT 04/20/2025............cccoevvvenee .. | 08/08/2017. | DIStADULON...........coooveerceeerceeeceiiienes [ oo [ e 8,756,842 | ..... 8,756,842 | ...8,720,939 | .......... 8,743,483 | ..o | weeeeen D570 | s e 5,570 | i | 8,746,183 04/20/2025.
89400P AE 3 | TRANSURBAN FIN 4.125 02/02/2026 08/04/2017. | Consent FEe..........cocurivneiiieriiriiinis | cevvisniivesireniens [ s 10,000 | oo [ e | e | e | ceeneennesnneies | ceenesnenennnne | evnennnenenen0 | s | e 10,000 02/02/2026.
89412M AC 0 | TRAP 2003-3A A1B CDO SSNR FLT 01/20/2034......... | .. | 07/20/2017. | MBS Paydown...........ccccccovvwrmmerrmneies | ovirnnes 59,227 59,227 | ..cooou 54,785 ..54,953 59,227 01/20/2034.
89412W AA 2 |TRAP 2004-7A A1 CDO SSNR FLT 01/25/2035........... .. [ 07/25/2017. | MBS Paydown.........c..oervueereverimeirnnns [ covrereirineiieenis [ e 76,387 |........76,387 | ......... 64,935 210,461 | [ eeenn(80,710) | | eeeeeeene(B0,710) | i | s 76,387 01/25/2035.
89413A  AA 9 | TRAP 2005-9A A1 CDO SSNR FLT 01/27/2040 .| 07/27/2017. | MBS Paydown..........cccvvrvrerrermrinerinnns [ orrveirernsisnirnns | e 131,173 | ... 373 | 116,744 | oo e | e 3,709) | s | eiereeed(3,709) | o | v 131,173 01/27/2040.
89413G  AA 6 | TRAP 2007-12A A1 CDO SSNR FLT 04/06/2042......... | C| 07/06/2017. | MBS Paydown............ccccoovvvemmerrmnnees | overeees 28,328 23,548 | oo 28,328 04/06/2042.
89655Y AA 4 | TRL 2009-1A A ABS 6.657 11/16/2039..........cccocvvvvnec .. | 09/16/2017. | MBS Paydown..........cccvvvemivniriveiirenis | corvvniineiiveniens [ v 110,248 | .......110,248 | ....... 112,659 112,163 | oo [ e (190) [ v | vverireend(150) | o | s 110,248 11/16/2039.
89656C AA 1 |TRL2010-1A A ABS 5.194 10/16/2040... .. [ 09/16/2017. | MBS Paydown............ccovvvemrieienniinnns [ covveneiianiiiinnis [ s 128,565 | ........128,565 | ....... 134,025 122,704 | oo | ereeeend(293) [ | vvreieeeend(293) | i | s 128,565 10/16/2040.
89656F AA 4 | TRL 2012-1A A1 ABS 2.266 01/15/43 wer |- [ 09/15/2017. | MBS Paydown.........cccoeeveevenererncernnnens | ceveeees 90,634 |.........90,634 | ......... 87,582 .87,733 90,634 01/15/2043.
89656F AC 0 |TRL 2013-1A A ABS SSNR 3.898 07/15/2043.............. .. [ 09/15/2017. | MBS Paydown............coovvveemvieinnniiianns [ o [ i 17,024 | ......17,024 | ... 16,736 | ..o 07/15/2043.
89690E AA 5 | TRMF 2011-1A A1A ABS 4.37 07/15/41 .. | 08/15/2017. | MBS Paydown............oovvweerevemneerinns | covvereiieneiiienis [ oo 3,997,246 | ..... 3,997,246 | ...3,997,246 | .......... 3,997,246 | ......coovvvcinns | e 07/15/2041.
89690E AB 3 | TRMF 2011-1A A1B ABS SNR FLT 07/15/2041. . 1 08/15/2017. | MBS Paydown.........ccvverevnreriererinerinns | veverineerenineninnns | veviees 908,465 | ........ 908,465 | ....... 908,465 908,342 131 07/15/2041.
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89690E AD 9 | TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44 .| 08/15/2017. | MBS Paydown..........cccovurvevevmrnvererinnis | rvienes ....15,285,985 | ...15,285,985 | ..15,180,661 | ........ 15,191,544 | ....ccovveene 96,029 | ... 96,029 | ..ovveireiinns | e 15,285,985 | ....covvvivvens oo [ o0 | 353,414 | 04/15/2044.
89707Y AA 2 | TROPC 2004-4A A1L CDO SSNR FLT 04/15/35.......... | .. | 07/15/2017. | MBS Paydown............cccccovumvrrmmcnies | corvrenas 56,334 | .........56,334 | ......... 43,737 .43,737 ..(1,350) | ... (1,350) 56,334 04/15/2035.
90253@ AA 1 |UNDER ARMOUR PORTLAND CTL 4.87 02/15/32...... <. [ 09/15/2017. | PaYAOWN. ... [ e [ v 102,358 |........102,358 | ....... 103,382 | ..o (1C1S) ) SO I (116 SR 102,358 02/15/2032.
90272* AA 0 |UNITED HEALTH CARE CTL 3.50 5/15/2033 .. 1 09/15/2017. | Paydown............c.ccovvvenrnnenae 39,115 39,115 .39,115 39,115 05/15/2033. | 1....
902752 AA 2 |UIRC-GSAV LLC 2015-A 4.71 12/05/2035 ...| .- | 09/05/2017. | Sinking Fund Redemption................... (ST DO 100,219 |.......100,219 | ....... 100,219 100,219 | oo [ evervrenienna(0) [ e | e (0) | e | s 100,219 12/05/2035. [1....
902753 AA 0 |UIRC-GSA IV LLC 5.00 12/05/2034...........ccocorvrrrrerrns .. 09/05/2017. | Sinking Fund Redemption...........cccccve. [ covervrrverivininens | vorvverenns 78,691 | .ccoveenee 78,691 | ... 78,691 LT8,891 | e [ [ | 0 | i | e 78,691 12/05/2034. | 1.
902756 AA 3 |UIRC-GSA Il LLC 5.36 12/05/33. .. | 09/05/2017. | PaydOWN..........covvrviriisiiniiesienis | v 293,619 |........ 293,619 293,619 293,619 | .o | e [ | e | e | s 293,619 12/05/2033.
902756 AA 3 |UIRC-GSAIII LLC 5.36 12/05/33. .| 09/11/2017. | DiStribution............c.covverivniiiciieriiniis | v ...27,672,512 | ...25,921,980 | ..25,921,980 | ........ 25,921,980 |...coccoevvnnee 25,921,980 12/05/2033.
903329 AA 8 |USCAP 1A A1 CDO SSNRFLT 05/01/2034................. .. [ 08/01/2017. | MBS Paydown............ccovvweervveeneiinnns [ o [ o 2,065,909 | ..... 2,065,909 | ....1,811,258 396,228 236,230 | ..o | e 236,230 | .ovreerrrerires | e 2,065,909 05/01/2034.
903320 AE 3 |US AIRWAYS PASS-THR 991A 8.36 01/20/19... .. | 07/20/2017. | Sinking Fund Redemption................... [RVSTORTRR O 468,839 | ........468,839 | ....... 479,388 468,839 o e | 0 i [ 468,839 01/20/2019.
90342B  AA 1 |USCAP 3A A1 CDO SSNR FLT 12/01/2035. .. | .1 09/01/2017. | MBS Paydown.............c........ 36,373 |..........36,373 | ......... 31,483 14,813 680 |... 680 36,373 12/01/2035.
90342W AA 5 |USCAP 2006-5A A1 CDO SSNR FLT 10/10/2040........ .. | 07/10/2017. | MBS Paydown............ccocvevmmevrmncirnnns | covcvenviiveniiiinnnis [ reeen.860,034 [ .........60,034 | ........ 49,828 | ... (969) | oo | s (969) | ovvvvvrveiereies | e 60,034 10/10/2040.
90390K AA 2 |USCAP 2A A1 CDO SSNRFLT 08/01/2034... .| 08/01/2017. | MBS Paydown.............ccc...... cevrnriennennens | 21,453,073 | 1,453,073 | ...1,314,542 746,639 | ..oovveverians | s 122,540 | oo | e 122,540 [ i | e 1,453,073 08/01/2034.
907833 AE 7 |UNION PACIFIC RR 6.7 02/23/19 .. | .. | 08/23/2017. | Sinking Fund Redemption................... e | e 87,296 | 87,296 | ... 84,037 ..86,859 324 |... . 87,296 02/23/2019.
90783X AA 9 |UNION PACIFIC RR 6.176 01/02/31.........ccoovvveerrrins .. 1 07/02/2017. | Sinking Fund Redemption.............ccce. | oo [ 000 109,618 | ... 109,618 | ...... 109,618 109,604 LI ST IR 1| e | e 109,618 01/02/2031.
909287 AA 2 |UAL 2007 PT TRUST 6.636 07/02/22 .. 1 07/02/2017. | Sinking Fund Redemption.. ..88,767 |.........88,767 | ........ 84,977 ..86,540 256 256 88,767 07/02/2022.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025.. .. | 08/15/2017. | Sinking Fund Redemption.. 174,418 | ... 174,418 | ... 174,418 174,418 | oo [ e [ e | v | e | e 174,418 08/15/2025.
90932Q AA 4 |UNITED AIR 2014-2 A 3.75 09/03/2026.. ..109/03/2017. | Sinking Fund Redemption 113,957 | ... 113,957 | ....... 113,957 113,957 113,957 09/03/2026.
91845# AA 2 | VERIZON CTL 3.812 05/15/2035.... .. | 09/15/2017. | Paydown 62,800 62,800 ..62,800 05/15/2035.
91854* AA 4 |VZ(IRVING TX) CTL 3.62 08/15/2036 .| 09/15/2017. | Paydown 57,005 |..........57,005 | ......... 57,005 ..57,005 e el 08/15/2036.
91911T AJ 2 | VALE OVERSEAS LTD 5.625 09/15/2019.. . 09/28/2017. | Make Whole Call............cccocuviumviiireies | v | e 1,074,899 | .....1,000,000 | ...... 992,320 997,480 2,520 |... ..1,000,000 74,899 09/15/2019.
91911T AL 7 |VALE OVERSEAS 4.625 09/15/2020.. C| 09/18/2017. | Cash Tender....... ......6,225,000 | .....6,000,000 | ....5,941,800 24,793 ..6,000,000 09/15/2020.
92257L AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/204 .1 09/25/2017. [ MBS Paydown..........ccrvvrrenrermninerinnns [ ovrrneirernsisniens | e 426,365 | ........ 426,365 | ....... 426,251 | oo 05/25/2047.
92258N  AB 1 |VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46 .. 109/25/2017. | MBS Paydown............coovvveemveeenniianns [ covveneiianiiiinnis [ v 369,558 | ........ 369,558 369,558 369,426 04/25/2046.
92320N  AJ 9 |VENTR 2013-13A C2 CLO FLT 06/10/2025 .. 09/10/2017. | MBS Paydown ,000,000 | .....6,000,000 | ....5,940,000 ..5,963,587 ..6,000,000 06/10/2025.
92535V AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046 .1 09/15/2017. | MBS Paydown 22,503 | ..cooveee 22,503 22,502 ..22,502 22,503 10/15/2046.
92557G AL 2 |VIBR2013-2A A2B CLO 4.03 07/24/24 |- | 07/2472017. | MBS PaydOWn...........covveuereriririniies | e | cevens 6,000,000 |..... 6,000,000 | ....5,836,200 | ......... 5,903,826 | ....ooovvvvreenns | e 98,174 | i e 96,174 | i | 6,000,000 | ...oooveriiirs 07/24/2024.
92765Y AA 5 |VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023.. .. | €| 07/23/2017. | Sinking Fund Redemption.................. [RUSRURISRRRRN IR 520,433 | ........ 520,433 520,433 520,433 | .o [ v | 0 | [ 520,433 10/23/2023.
92912E  AC 7 |VALEANT PHARMA 6.75 08/15/2018.........ccccoocvurvrers o [ 08/15/2017. | Calll.....ceocereeceereieeerieenies [ e [ e 1,965,000 | ..... 1,965,000 |....1,757,250 | .......... 1,818,558 08/15/2018.
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033............ .| 09/25/2017. | MBS Paydown.............cocueervnciireiirniis | eviiens 161,374 | ........ 161,374 | ....... 162,030 161,407 06/25/2033.
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35....... .. 109/25/2017. | MBS Paydown............ccccvvvumeveenniranns | coviens 498,934 | .......498,934 | ....... 471,181 472,564 | ..o | e 9,432 . .9,432 10/25/2035.
92922F 7C 6 |WAMU 2005-AR16 2A1 SEQ SSNR FLT 12/25/35....... .. 109/25/2017. | MBS Paydown............ccocverereverererrenes | covrenes 265,565 226,224 225,239 | oo | e 21,627 | oo [ e 21,627 | oo 12/25/2035.
92922F 7C 6 |WAMU 2005-AR16 2A1 SEQ SSNR FLT 12/25/35....... .. 1 09/25/2017. | Pass-Through LOSS..........ccvvvrernmrreens [ ovnrrerinninenens | cevnrvennnnenens | vevnninennen 381 oo [ e e |0 | | 12/25/2035.
92922F GY 8 |WAMU 2003-S11 3A3 SEQ SNR FLT 11/25/2033........ .. 109/25/2017. | MBS Paydown............ccccovvmmevrereerenes | covenes 5713 |..........5,713 5,726 | .ovveeceeceennens 269 5,713 11/25/2033.
92922F J5 8 |WAMU 2005-AR6 2A1C SEQ SSUP FLT 04/25/45....... .| 09/25/2017. | MBS Paydown...........ccovuevrveneiirerirnies | eviis 591,973 | ....... 591,973 | ....... 492,263 497,800 | ..ovvvrrrirenns | s 7405 | oo | s 7405 | i | s 591,973 04/25/2045.
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46......... .. 109/25/2017. | MBS Paydown............ccccouvumvieieneiianns [ covis 51,552 |..........51,552 | ......... 41,628 236,444 | | 4,689 4,689 51,552 01/25/2046.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37.......... .. 109/25/2017. | MBS Paydown............ccocvevereeererevrenns | covieees 525,340 |........525,340 | ....... 468,714 472,873 | oo | 21,449 | s | e 21,449 | [ 525,340 02/25/2037.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37.......... .. 109/25/2017. | Pass-Through LoSs............cccocevemvinns [ covivnnviienniiinnis e [ 57808 | s | o e | [ | o0 [ | v, (3,103) 02/25/2037.
92935) BA 2 |WFRBS 2011-C2 A3 SEQ SSNR 4.498 2/15/44 .. | 09/15/2017. | Prepayment penalty............c..cooeevveeces | covverevivencirienis [ o 300,578 | ooooeereriinns | e | e . 02/15/2044.
92935 BA 2 |WFRBS 2011-C2 A3 SEQ SSNR 4.498 2/15/44 . | 09/15/2017. | MBS Paydown ,558,769 | ..... 3,558,769 | ....3,594,278 | .......... 3,550,224 | ...ooovviirnriens | v 3,245 ..3,558,769 02/15/2044.
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92937W AA 2 |WCP ISSUER LLC 3.819 08/15/2020 .. 1 09/15/2017. | Sinking Fund Redemption................... crrree | 39,368 [ i 35,368 |......... 35,368 ..35,368 0 35,368 08/15/2020. | 1FE....
92977Y BW 0 |WMLT 2005-B 2A4 SEQ SSNR FLT 10/20/2035 woo| - | 09/20/2017. | MBS Paydown.............coovveemeermneenns | corvereneirenniinns | e 17,912 | 17,912 | o 16,802 | .ooooeenne 16,390 | ..oocoovvrennnc B | ooeeeene(895) [ s | e (689) [ s | e 17,912 10/20/2035.
92977Y BW 0 |WMLT 2005-B 2A4 SEQ SSNR FLT 10/20/2035........... .. 109/20/2017. | Pass-Through LOSS.............ccccvemerveenns [ covmnriirniniinnins [ e [ e 2,070 | cooveevieriines | e | s L1 [PSSTOUTOUSTOORS IUUPOPOUROPOOPRN ISP I PO (OO 10/20/2035.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37... .. 109/25/2017. | MBS Paydown............coovvveereveennirinns | covveneiieniiiinnns [ oo 1,163,713 | ..... 1,163,713 | ....... 866,338 854,441 | ..o | e 37,894 | oo | 37,894 | s | e 1,163,713 05/25/2037.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37......... | .. | 09/25/2017. | Pass-Through LOSS...........cccccvceruueeres | overvreremmiiininins | oereviieneiieniins | oo (V220725 RTINS IR 0 (26,451) 05/25/2037.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37......... .. 1 09/30/2017. | Book Valug AdJUSIMENL..........cvvvrrereren [ oviririrernniiniiens | crrenierinineiieis | e | seerensernnsneens | e 26,451 05/25/2037.
92990G  AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37... .. 109/25/2017. | MBS Paydown............ccccvevmreeeremerrenes | coveees 29,832 26,806 ..26,505 29,832 05/25/2037.
929906 AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37......... | .. | 09/25/2017. | Pass-Through LOSS...........ccccuvueuvenins [ ovnviverinnicnniens | coveriniinnicnnis | ceverieenee(373) | e e, (578) 05/25/2037.
93147# AA 3 |WALGREENS (MARICOPA) CTL 4.51 10/31/2034....... .. | 09/15/2017. | PaYdOWN........oorvvicviriiriisiniiesiinas | e 32,104 32,104 ..32,104 [ I 0 32,104 10/31/2034.
933636 AA 0 | WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37... .. 109/25/2017. | MBS Paydown.........c..oocveeereverererirnens | covreneireneiiienis [ v 149,608 | .......149,608 | ....... 130,223 130,685 | ..oooovveecriis | e 4,244 149,608 04/25/2037.
933636 AA 0 | WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37......... | .. | 09/25/2017. | Pass-Through LOSS...........ccccocmuruiianns | ovmmvvrnnniinnnis | onnrveinnniinnniins | wovnnneeen, 37T [ e 04/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37......... .. 109/25/2017. | MBS Paydown............oocvweervvermmeeirinns [ covveneiieneiiienis [ oo 515,227 |......515,227 | ....... 488,544 | ... 04/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37......... .| 09/25/2017. | Pass-Through LOSS............cccuuriveriinns | corvvnriverneniinns [ rvnniveiinninenies | oo 1,280 | i [ [ e e [ | e [ [, 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36...... .. 109/25/2017. | MBS Paydown............ccocewvmmveeereerenns | covenes 283,950 |........283,950 | ....... 254,028 254.925 | ..o | e 3.957 | s i 3.957 [ | e 283,950 11/25/2036.
93363E AB 1 |WAMU 2006-AR10 1A2 SEQ SSNR FLT 09/25/36....... .. 109/25/2017. | MBS Paydown.........c...ovvweemevermmerirnnns | covrereiieneiiienis [ v 123,098 |.......123,098 | ....... 116,550 | ..oveercveeeneriennins [ evrernrrenninns | eereeeeen 1,204 s i 1,204 [ | s 123,098 09/25/2036.
93363E AB 1 |WAMU 2006-AR10 1A2 SEQ SSNR FLT 09/25/36....... .. 1 09/25/2017. | Pass-Through Loss............cccocumurviins [ covvenviienniiinnis [ | v (499) | oo | v 0 (792) 09/25/2036.
93363N  AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36.......... .. 109/25/2017. | MBS Paydown.........c..oovvwerevermmeririnns | covveneireneiiinnns [ v 111,699 | ... 111,699 | ... 105,530 | ..o [ evvernirennnens | eereeeen 1,808 [ s [ 1,806 [ s | e 111,699 10/25/2036.
93363N  AB 1 | WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36.......... .. | 09/25/2017. | Pass-Through LOSS...........cccuvrinciiinns | corvvenrinniveninnne [ evnricsnivnnienins | eevieeenee(2,704) [ i [ (2,624) 10/25/2036.
93363P AA 8 |WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36. .. | 09/25/2017. | MBS Paydown 111,180 | ... 111,180 | ....... 102,819 101,760 111,180 11/25/2036.
93363P AA 8 |WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36....... .. | 09/25/2017. | Pass-Through Loss.. 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36 .. 109/25/2017. | MBS Paydown............coovveereveanniianns [ covveneiisnniiinnes [ oo 1,225,770 ....1,143,646 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36. .. | 09/25/2017. | Pass-Through Loss.. 11/25/2036.
93363P AD 2 |WAMU 2006-AR14 1A4 SEQ SSNR FLT 11/25/36....... .1 09/25/2017. | MBS Paydown.......c.ccoevvrrnrernniinirns [ ovenninersinninens | verveerenns 18,921 |........18,921 | ......... 17,207 11/25/2036.
93363P AD 2 |WAMU 2006-AR14 1A4 SEQ SSNR FLT 11/25/36. .. | 09/25/2017. | Pass-Through Loss.. 11/25/2036.
939336 QT 3 | WAMMS 2003-MS2 3A5 SEQ 5.0 3/25/18.. .| 09/25/2017. | MBS Paydown 4,335 ..4,227 03/25/2018.
939336 TX 1 |WAMMS 2003-MS7 P PO 3/25/2033 .. 1 09/25/2017. | MBS Paydown 239 153 03/25/2033.
939336 X9 9 |WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045. .. 109/25/2017. | MBS Paydown............ccocoevmrevremeerenes | o 298,665 | ........298,665 | ....... 263,572 01/25/2045.
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 v |+ [ 09/25/2017. | MBS Paydown...........ccccevenmvvniiveiines | v 7432 | e 1132 | 5,635 | v 2971 | 07/25/2036.
93934N AR 6 |WMALT 2006-52CB2 SEQ FLT 07/25/2036................. .. 1 09/25/2017. | Pass-Through LOSS............cccccvevereenes | covvemvrvsnniinnnns e [ 5,244 | s 43 | e | e [ e || e | e | s 07/25/2036.
94945P  AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33.. .| 09/15/2017. | MBS Paydown.............coeueevinniireriraiis | eviiene 596,962 | ........ 596,962 | ....... 596,902 | ..o | e [ i 22 | |22 [ [ 596,962 06/15/2033.
94974B  FJ 4 |WELLS FARGO CO 3.45 02/13/2023 oo |- 109/19/2017. [US BANCORP..........cooovviimviiamririnnis [ o [ oo 3,078,600 | ..... 3,000,000 |....2,998,230 | .......... 2,998,847 | ..o | e 128 | i e 124 | i | 2,998,970 02/13/2023.
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037............ .. 109/25/2017. | MBS Paydown............ccocverereverererrenes | covrenes 333,565 | ........ 333,565 | ....... 340,120 | .o | e | e 1161 | | 1161) | i | s 333,565 05/25/2037.
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037.. .. 09/25/2017. | Pass-Through LOSS..........cccvvvrernerneens [ ovrrnrrerrnnnniens | cernrvernnneiens | eerereeee6,208 | covriviiiviiciiens [ oo 05/25/2037. .
9497EU AD 9 |WFHET 2006-1 A4 SEQ FLT 05/25/2036 oo |- ] 09/25/2017. | MBS PaydOWN............cvvereeirrrriiinies | woeeerieceriinniens | ceveis 168,084 |........168,084 | ....... 141,611 166,051 .168,084 05/25/2036. | 1FM...
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034....................... .| 09/25/2017. | MBS Paydown...........coevvvmivrnmrierieies | erven 58,040 |..........58,040 | ......... 40,048 ..43,601 58,040 10/25/2034. | 1FM..........
94980M AE 8 | WFMBS 2004-P B1 MEZ NAS FLT 09/25/2034.. .. 109/25/2017. | MBS Paydown............ccovvvemmriienniianns [ covvineiisnniiinnis [ v 309,144 | ........309,144 | ....... 297,551 309,355 149 | oo | o149 [ e | e 309,144 09/25/2034. | 1FM...
949818 AN 4 |WFMBS 2005-16 A10 PAC 5.75 1/25/2036 wor| - | 09/25/2017. | MBS Paydown...........c..coocvvemrvvermneeins | corevenas 53,539 |.........53,539 | ........ 54,014 LA8,604 | . [ i (1,357) 53,539 01/25/2036. | 1FM...
94981S AN 4 |WFMBS 2005-16 A10 PAC 5.75 1/25/2036................... .. 1 09/25/2017. | Pass-Through LoSS............cccococmumviins | covi 5,601 | o e e e | evvnnniinnnn0 e | v 01/25/2036. | 1FM..........
94982A AA 0 |WFMBS 2004-Y 1A1 SEQ SNR FLT 11/25/2034 .. 109/25/2017. | MBS Paydown............oovveeereermmeeirnens [ covrereireneiiienis [ oo 516,848 522,652 | ..oovvveerererrnernenis | vneenerienninens | e (28T [ s [ (RATA) | s | s 516,848 11/25/2034. | 1FM...
949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037 . 1 09/25/2017. | MBS Paydown..........cocevvveeriverininees | covveenes 51,674 |........51,674 | ........ 55,679 15,525 51,674 07/25/2037. | 1FM...
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949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037... .. 1 09/25/2017. | Pass-Through LOSS..........cocvverernvernnes | ovveees 5543 | .o 0 (374) 07/25/2037.
949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037... .. 1 09/30/2017. | Book Value AdiUStMENL.............coocvweres | covverriririiiicnis e [ e | e | oo . 0 376 07/25/2037.
94983K AE 9 |WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36.. .| 09/25/2017. | MBS Paydown...........ccuevemivrnerierinees | evees 81,999 | .......... 81,999 62,729 66,881 | .o | 14,639 | ... 14,639 81,999 03/25/2036.
94983Q AN 6 |WFMBS 2006-3 APO PO 3/25/2036 .. 109/25/2017. | MBS Paydown............ccccowvmmeveenniranns [ covens 1,338 [ .o 1,338 | .o T64 | o 401 | o | e (1,307) | .... (1,307) 1,338 03/25/2036.
94983Q AN 6 |WFMBS 2006-3 APO PO 3/25/2036..............cccoorurerenne .. 109/25/2017. | Pass-Through LOSS.............ccocuevereenns [ covrerivieniiiinnis [ oo | e LT ST IR U [OSPOUOPUURURN SPPURPRORPRORN | I OO 03/25/2036.
94983T AJ 9 |WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36......... .. | 09/25/2017. | MBS PaydOown..........cveurvemiinirieiiienes | oo [ coeiiens 448,721 | ........ 448,721 | ....... 397,679 396,620 | ...ooovvriverirans | i 46,919 03/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36....... .. 109/25/2017. | MBS Paydown............ccccvevmreeeremerrenes | coveees 224501 | ........ 224501 | ....... 208,389 209,890 5,980 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36....... .| 09/25/2017. | Pass-Through LOSS............cccucnriciiiens | conivenniveiieniinns [ coeviiiieiiieniiciins | ceviieniiens 5,655 | oo | s .- 09/25/2036.
94984F AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036............. .. 109/25/2017. | MBS Paydown............ccccowvumeveennirinns [ covens 7,048 | ..o 7,048 (I 10 09/25/2036.
94984F AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036............. .. 109/25/2017. | Pass-Through LOSS.............ccocvemereenes [ covrnreirnriiinnnis [ e [ o 1,098 | ........... 1,052 | oo . 09/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36....... .. 109/25/2017. | MBS Paydown............ccccvvvumvvinnniienns | coiveneicianciicnns [ e 715,463 | 715,463 | ....... 681,689 675,088 |.....ooocoovvviins | cevie 18,885 10/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36....... .. 1 09/25/2017. | Pass-Through LOSS............ccccceomerveies | coviacs 122 | oo o 10/25/2036.
94985A AA 7 |WFMBS 2006-AR15 A1 SEQ SSNR CSTR 10/36......... .. | 09/25/2017. | MBS Paydown...........ccorivmiiverirerinies | ovvvneiireninninns [ e 44,766 | ........44,766 | ......... 42,942 42,119 (20| .. 10/25/2036.
94985A AA 7 |WFMBS 2006-AR15 A1 SEQ SSNR CSTR 10/36......... .. 1 09/25/2017. | Pass-Through LOSS.............ccocvevereenes [ covveneirenniiinnns [ [ ervirenennn 188 | s | s . 10/25/2036.
94986L AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037...........cccocouec. .. 109/25/2017. | MBS Paydown.........c..oocvuemeuereneiranes | covvereireneiiieenes [ v 66,589 |..........66,589 |........ 53,480 49,082 | oo | e 15,627 12/28/2037.
94986M AA 0 | WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38..... | .. | 09/25/2017. | MBS Paydown 323,965 325,787 323,446 507 01/25/2038.
95058X AA 6 |WEN 2015-1A A2I ABS SNR 3.371 06/15/2045............ .. 109/15/2017. | MBS Paydown...........oovvuerevemmerrenns [ covrereireneiiienis [ e 10,000 |..........10,000 |........... 9,999 | .o 0 06/15/2045.
95058X AB 4 |WEN 2015-1A A2ll ABS SEQ SNR 4.08 06/45.... .| 09/15/2017. | MBS Paydown..........cccvrvvmiinerierinies | o [ e 42,500 |..........42,500 |........ 42,500 .42,500 e e | 0 e [ 42,500 06/15/2045.
95058X AC 2 |WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45.. .. 1 09/15/2017. | MBS Paydown............ccccowvmmveeereerenes | covines 54,375 53,917 41,197 29 54,375 06/15/2045.
95259 AA 2 |WALGREEN CO-W DUNDE IL 6.69 12/15/18.............. .| 09/15/2017. | PaydOown.........cooeveririiciinniiciianis | v 54,968 |..........54,968 | ......... 59,259 ..56,074 54,968 12/15/2018.
96032X AA 5 |WESTR 2014-1A A ABS SSNR PT 2.15 12/26 .. 109/20/2017. | MBS Paydown............ccovvveimrieienniinns [ covvenviiinniiinnis [ v 432,727 | ......432,727 | ......431,070 430,248 432,727 12/20/2026.
96033C AA 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028, .| 09/20/2017. | MBS Paydown.............covvvmviennivinniines | v 687,950 | ........ 687,950 | ....... 685,478 685,657 12/20/2028.
96033C AB 8 [WESTR 2016-1A B ABS MEZ 4.50 12/20/2028............ .1 09/20/2017. [ MBS Paydown..........ccvvrrenrernrrnerinins [ ovrrneiernsinniens | cvnnene 423,354 | ........ 423,354 | ....... 420,659 420,908 12/20/2028.
96033D AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030.......... .. 109/20/2017. | MBS Paydown............ccovvveemvveeneiiinns [ o [ o 578,570 |....... 578,570 | ...... 577,869 | ..oovvvrrerrins . 12/20/2030.
96033D AB 6 |WESTR 2017-1A B ABS MEZ 4.05 12/20/2030... .. 109/20/2017. | MBS Paydown.........cc.ovrvvemmrvemmerirnens | covrereirnnniiienns [ v 173,571 | .. 173,571 | ....... 173,313 | s 173,571 12/20/2030.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28... .. 109/20/2017. | MBS Paydown............ccccowvumvvermnnirenns | covans 523,070 |........ 523,070 522,376 522,318 523,070 07/20/2028.
96038# AA 8 |WESTIN ST LOUIS CTL 4.453 07/15/2047................... .. [ 09/15/2017. | PaydOWN...........ccvveceeeceieecerienciienns [ e 35,250 | ..ocooee. 35,250 | ......... 35,250 | .o 35,250 07/15/2047.
962166 AV 6 |WEYERHAEUSER CO 6.95 08/01/2017 o | 08/01/2017. [ MALUIY.......cvererevieieierieiseieienies [ e | crvnene 798,000 | ........ 798,000 | ....... 909,975 804,753 798,000 08/01/2017.
96928 CQ 8 |WALGREEN-IDAHO FALLS ID 6.66 6/15/2033... .| 09/15/2017. | PaYAOWN.......covmvrrrireirerieirnerierirenes | eeeien 27,586 | .......... 27,586 | ......... 27,586 ..27,586 0 27,586 06/15/2033.
96928* CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034 .| 09/15/2017. | PAYAOWN......ccovvrvrnrirrireiieeieericnirenes | eeeeis 33,775 | .. 33,775 | ......... 33,775 .33,775 33,775 05/15/2034.
96928* CX 3 |HD WM BLAIR SER 2010-A 6.19 1/15/2035.... .. [ 09/15/2017. | PaydOwn............cooovvvveervieneiennienns [ o 53,472 | ..o 53,472 | ......... 54,011 ..53,895 53,472 01/15/2035.
96928* DA 2 |VET AFFAIR HENDERSON NV 5.37 8/15/2031........... - [09/15/2017. | PaYAOWN. ... [ e [ e 148,803 | ........ 148,803 | ....... 150,407 149,947 148,803 08/15/2031.
96928* DE 4 |KOHL'S CORP CTL 5.80 1/25/2029 .| 09/25/2017. | PaydOWN.........ovvvrerirririeiineiierirenes | v 209,304 |........ 209,304 | ...... 211,250 210,658 01/25/2029.
96928* DJ 3 |FRANKLIN COUNTY OH 5.25 9/15/2031.... .. [09/15/2017. | PaydOWN...........cvvereeeceiceeieneiiens [ o [ e 105,350 | ........ 105,350 | ....... 105,350 105,350 » 09/15/2031.
96928* DZ 7 |BANK OF AMERICA 2011-D 5.60 10/15/2029 .| 09/15/2017. | PaydOWN.......couvviiieririniiniisiiiens | e [ v 108,304 | ........108,304 | ....... 109,300 109,016 108,304 10/15/2029.
96928* EN 3 | VET AFFAIRS MANSFIELD OH 4.16 2/15/2034.. .. | 09/15/2017. | PaYdOWN........oorvrrriirinisiniiesiienes | i 91,136 92,117 ..91,881 91,136 02/15/2034.
96928* EZ 6 |VHACTL SERIES 2012-1 5.04 9/15/2033 .. [09/15/2017. | PaYAOWN. ... [ o [ e 61,264 |.......61,264 | ......... 61,264 ..61,264 61,264 09/15/2033.
96928 FH 5 |LAFARGE CTL SER 2013-D 6.17 4/15/2025. .. [ 09/15/2017. | PaydOwWN............cvvemrrirrieneieneiieens [ o [ e 196,713 .196,713 196,713 ..196,713 04/15/2025.
96928* FK 8 | CA HIGHWAY PATROL CTL F 5.93 11/15/2032. .| 09/15/2017. | PaydOWN.........cvvvriciisiiciieiienis | i 65,562 |..........65,562 | ......... 65,562 ..65,562 , 11/15/2032.
96928 FQ 5 | GSA PORTLAND OR CTL 4.01 9/15/2033.........cc0rvvene .1 09/15/2017. | PaydOWN........ovvvrveererirerinicerenisernnnns | v 95,248 | ..........95248 | ......... 95,248 295,248 | oo | e | e 0 95,248 09/15/2033. [ 1....vvrvrne.
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96928 FV 4 |BCBS OF NC CTL 4.09% 09/15/2044 .1 09/15/2017. [ PaYOWN........ovvvrvrirrieierineerennsnisnees [ onrnerennninniinns | veverrnne 752 | e 47,752 | i 47,752 47,752 ..47,752 09/15/2044.
96928* FX 0 |SUMMIT COUNTY 4.01% 02/15/2036.... ceo [ | 09/15/2017. | PaydOWN........oovveeeceiiceeieneiienenes | e | ceeeeen 175,826 | . 175,826 | ... 175,826 175,826 . 175,826 02/15/2036.
96928 FY 8 |WAGS (FAIRBANKS, AK) CTL 4.51 01/15/2035........... .| 09/15/2017. | Paydown.........ccooeveeririniinniiciienis | cevviesnieciieniens [ 05,199 | 010.65,199 | Lol 65,199 285,199 | i | 0 65,199 01/15/2035.
96928@ AA 3 |SOUTH CAROLINA CTL 4.00 6/15/2023 .. [ 09/15/2017. | Paydown............cocouvvevnmeiienniieneiienns [ o [ 0000 150,327 [ 1.150,327 | oo 150,327 150,327 | covvevveinni [ e [ e | v | e | e 150,327 06/15/2023.
96930@ AA 9 |WAGS (FRANKLIN NJ) CTL 4.37 08/15/2035. wo | [ 09/15/2017. | PaydOWN. ... | cereiens 50,950 |..........50,950 |......... 50,950 ..50,950 . 0 50,950 08/15/2035.
97063Q AA 0 |WESTF 2017-A A ABS SSNR 4.69 08/15/2042............ .1 09/15/2017. | MBS Paydown..........cccovervevemmrnvrernnins | rviiees 37,500 |.........37,500 |......... 37,468 | ..o L I T 1 37,500 08/15/2042.
97652P AL 5 |WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044 .. 109/20/2017. | MBS Paydown............ccccvermrevemmeeirenns | covienes 221,220 |.......221,220 | ....... 219,837 219,864 143 | | e 143 | i | s 221,220 06/20/2044.
BL2410 28 2 |ENDO INTL B 1L L+425 04/12/2024 .| 09/29/2017. | Paydown..........coovverinriniineiiciianis | v 7,000 |............7,000 |........... 6,965 | ...ovviiriiniis 35 7,000 04/12/2024.
G0014F AB 9 |AABS 2013-1 A ABS SNR 4.875 01/15/2038................ D | 09/15/2017. | MBS Paydown...........c.cocvvmrvemirinninnes | onviens 200,730 |........200,730 | ....... 200,413 200,760 (G O I [ O 200,730 01/15/2038.
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039.... .| 09/15/2017. | MBS Paydown...........cc.oorevenrevienniinns | corvvieneeienniiins | ceeeees 157,000 |........157,000 | ....... 157,000 157,000 | covoorevieniins [ e | e | vvrrrrnnnnreenn | e | e 157,000 12/15/2039.
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020. .| D]09/29/2017. [ Paydown...........ccoommvvemriiinriineiinns [ o 8514 |.....8,514 | ... 6,626 | ...ccooovvvnnn 3,680 | .o [ e 0 8,514 06/13/2020.
G7256K AB 0 |PROP 2017-1 A ABS SSNR 5.30 03/15/42................... .. 1 09/15/2017. | MBS Paydown.........c.coovvvvnrievsniiinnns | v | o 170,475 | ....... 170,475 | ....... 170,373 [ oo (<N I [ (1) [T [ 170,475 03/15/2042.
3899999. Total - Bonds - Industrial and MiSCEllanEOUS............cc..rriiiriiisriiissriisssiiiins coiisssiisssis s s ..990,755,233 | 965,556,646 | 954,521,426 | ...... 809,390,889 ...8,930142 | ............0 [ ......8,931,467 | ....cc.c.....0 | L 984,264,004 6,491,229 | ...6,491,229 | 31,813,092 XXX
8399997. Total - BONAS = PAIt 4. s s 1,016,896,627 | .991,698,040 | 980,763,903 | ...... 835,599,196 ....8,866,406 ....1,010,405,399 .0 | 6,491,229 | ...6,491,229 | 32,741,860 XXX
8399999. TORAL = BOMAS....... e et 1,016,896,627 | .991,698,040 | 980,763,903 | ...... 835,599,196 ....8,866,406 ....1,010,405,399 |.......ccc...... 0 | 6,491,229 | ...6,491,229 | 32,741,860 XXX
Common Stocks - Industrial and Miscellaneous
001748 AD 4 |AMMC 2014-14A SUB 0 07/27/26...........cocovvevurrrrannns .| 07/31/2017. | Distribution of FUNDS.........c.oevereeririns | evrennee 7,346 XXX | [ | e [ | s 0 7,346 | oo | e | e (U O XXX [V J—
001750 AB 4 |AMMC CLO 2011-9A 01-15-22 .. | 07/31/2017. | Distribution of FUNS.........cc.cccrvvrerinns [ ovrnrirereincrens | e 7,161,015 XXX .0 XXX u....
001752 AE 4 |AMMC CLO 2012-10A SUB 04/11/22.. .. | 06/15/2017. | Distribution XXX .0 XXX U
00176K AC 7 |AMMC CLO 2014-15A SUB 0 12/09/26... .. | 07/31/2017. | Distribution of Funds XXX .0 XXX ..
00176M AC 3 |AMMC 2015-17A SUB 0 11/15/27 .| 08/31/2017. | Distribution of FUNAS...........ccccceerrernans | covvernne XXX 0 XXX .
00177C AC 4 |AMMC CLO 2017-20A SUB 0 04/17/2 07/31/2017. | Distribution of Funds . - XXX . .0 .0 XXX U
00287Y 10 9 |ABBVIEINC.....ccccovvvvirirriiirreireirinins .1 09/14/12017. [ ISI GROUP.......ocvvverrririrririsrirenireis ..154,000.000 XXX ....8,323,007 | .......... 9,643,480 | .(1,320,473) ..|.5,316,827 | ...5,316,827 XXX L.
037833 10 0 |APPLEINC .. | 09/14/2017. | CORNERSTONE MACRO. ....40,000.000 XXX ...3,397,449 ..4,632,800 | .(1,235,351)] ... .| 2,945,588 | ...2,945,588 XXX L.
14309L 10 2 |CARLYLE GROUP LP. .| 09/26/2017. | IS| GROUP. ....66,000.000 XXX ...1,672,292 ..1,006,500 | ....... 24,420 ...541,157 | .....541,157 XXX L.
14309L 10 2 |CARLYLE GROUPLP .. 1 09/27/2017. | ISI GROUP. ....56,000.000 XXX ..1,392,143 | ............854,000 | ....... 20,720 ...446,446 | ...... 446,446 XXX L.
14309L 10 2 |CARLYLE GROUPLP .. 1 09/28/2017. | CORNERSTONE MACRO. ....31,764.000 745,913 XXX | 709,917 | ...........484,401 | ... 11,753 11,753 ..249,759 | ... 249,759 XXX L.
14309L 10 2 |CARLYLE GROUP LP. ..109/29/2017. | CORNERSTONE MACRO. .. |....18,000.000 |. 423,228 XXX | 390,618 | .............274,500 | ......... 6,660 e ...6,660 ...142,068 | ...... 142,068 XXX L...
354613 10 1 |FRANKLIN RESOURCESINC........cccooovvsimiiiiiriinanieens .. | 07/26/2017. [ ISI GROUP..........ccooovisriirsiriairiies ....50,000.000 | ....... 2,363,210 XXX ...1,968,068 | ......... 1,979,000 | ...... (10,932) | ..o | | v (10,932) ...395,142 | ...... 395,142 XXX | I
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..........cvuririiiiiiriiiiiins arrisiisiens e sees et ....33,795,584 XXX 17,853,494 | ....... 18,874,681 | .(2,503,203) | ... 20 (2,503,203) | ... 10,036,988 | .10,036,988 XXX XXX
9799997. Total - COMMON StOCKS = PAM 4...........iuiirieisris st e e ....33,795,584 XXX 17,853,494 | ........ 18,874,681 | .(2,503,203) | ... 20 ] (2,503,203) | ... .0 10,036,988 | .10,036,988 XXX XXX
9799999. TOtal = COMMON SHOCKS....... etk ekt ....33,795,584 XXX 17,853,494 | ........ 18,874,681 | .(2,503,203) [ .....ooocccreee. (O 0 ... (2,503,203) | ....oooonreenee 0 | o 23,758,596 | ................ 0 110,036,988 | .10,036,988 XXX XXX
9899999. Total - Preferred and COMMON SIOCKS. .....cuuiuutisrererssiisesasiierssss s ssesassserss atesassssssessssesens st ....33,795,584 XXX . 17,853,494 | ........ 18,874,681 | .(2,503,203) | ...cocovvvennnns 0 0 [ (2,503,203) 10,036,988 | .10,036,988 XXX XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS. ... oo 1,050,692,212 XXX 998,617,397 | ...... 854,473,877 | .(2,501,879) | ....8,866,406 L0 6,364,527 ....1,034,163,995 16,528,217 | .16,528,217 | 33,216,917 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 6.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium [¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty 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_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns N/A......... A WELLS FARGO 10/14/2016| 10/13/2017] ....ccvcvevc .....2,607,240 | ....2,139.4100 95,203 284,837 | *#] ..ooooe 284,837 | ...... 214,572 | oo ceeeen(71,402) LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A WELLS FARGO 11111/2016| 11/10/2017] ... ....1,952,761 | ....2,159.0400 | ........... 63,086 [ ..ooovvvvevvvrmrmnninens [ v cirreennnn215,266 [ ] e 215,266 | ....... 160,307 | .oocvvvvvevverrrien couee(47,315) LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A WELLS FARGO 12/09/2016] 12/08/2017] ................. .....3,201,507 | ....2,230.4300 | ......... 123,644 271,018 | *#] coove 271,018 | ....... 251,271 (92,733) T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A WELLS FARGO 01/13/2017]01/12/2018] ......cocvvverene ...1,279,612 | ....2,275.3200 38,051 93,162 | *# 93,162 | ......... 80,478 | cooovvvvvveivrraen v 25,368) T B
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A WELLS FARGO 02/10/2017]02/09/2018] ........cocoee .....1,905,313 | ....2,294.2400 66,123 cerrennn 134,679 | ] e 134,679 | ....... 107,128 (38,572) T B
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A BARCLAYS 03/10/2017]03/09/2018] ........cccoeueee ..... 1,966,716 | ....2,363.1200 65,531 89,075 56,309 (32,766) T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO 04/17/2017]04/13/2018] ... ...2,345.6200 57,716 120,540 86,872 ...(24,048) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. .| 05/12/2017|05/11/2018 ,399.0200 47,908 46,083 (15,969) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO 06/09/2017]06/08/2018 ... ...2,432.3700 47,397 .28,420 ...(11,849) B
S&P 500 CALL OPTIONS......cccooummmrrmvvviririisissenins EQUITY INDEX PRODUCTS BARCLAYS 07/14/2017{07/13/2018] .......ocvvvevene ....1,811,861 | ....2,443.0200 52,094 26,410 (8,682) T B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A WELLS FARGO 08/11/2017(08/10/2018] ........covvevene ... 1,849,189 | ...2,474.1400 | ...ccccoooecorereccne cooeen 43,836 21,591 (3,653) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A WELLS FARGO 09/15/2017(09/14/2018] ........cocvovene .....1,338,028 | ....2,492.2900 39,530 | covvvvvvvvvvrrrrvvrnnins | v 47,440 | H| i 47,440 | 7,910 T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A MERRILL LYNCH 04/07/2016( 10/06/2017 .......ccvcvvvene .....1,758,251 | ....2,066.6600 | ........ 264,883 577,880 324,526 | ..o (132,441 T B

S&P 500 CALL OPTIONS........ooovmreciriviserressssnnns EQUITY INDEX PRODUCTS......ooccoccrvvvrerrrssiennns N/A......... JAS— MORGAN STANLEY....ooovovviiies covvvvrensessssnssssnsseess 04/21/2016[10/20/2017| .....vvvvveveee .....6,727,680 | ...2,102.4000 | ......... 243,501 507,037 KARATCICT [ (121,751
S&P 500 CALL OPTIONS..........coomvmvvvvvvrirrrenirnrenens EQUITY INDEX PRODUCTS........coormvvvmrervrirerennns NA......... LA BNP PARIBAS NY.......ccccoiiviiies o 05/09/2016( 11/06/2017 .......ccvvvevene .....1,840,453 | ....2,057.1400 283,449 592,100 |*# 592,100 | ...... KRVAR:ICK I [ (141,725
S&P 500 CALL OPTIONS..........coomvvvvmvvevirvrenirnrenens EQUITY INDEX PRODUCTS........ooormvvvmrervrirerennns NA......... A BNP PARIBAS NY.......ccccoviiiiies v 05/23/2016( 11/20/2017 ....cvvvvvevevene .....5,446,916 | ....2,052.3200 | ......... 197,911 | e [ s crerennn 403,900 [ HH] e 403,900 | ....... 226,133 | oo <orrn(98,955

S&P 500 CALL OPTIONS..........ooovvvrvvvveivvireririrenens EQUITY INDEX PRODUCTS........ocovmvvvereririrerenens NA........ LA MORGAN STANLEY.......cocciies commmsrsssesissssscssscsicss 06/07/2016( 12/06/2017 ........cvvvevene .4,218,820 | ...2,109.4100 | ......... 162,548 | coooveeeeeeeeeeees [ s crererrnnn306,603 [ H] oo 306,603 | ....... YR IVCHN - we (16,274

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. . 106/21/2016] 12/20/2017] ... ...2,083.2500 205,600 A178 | *# LA178 | 247,131 ...(102,800 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 07/07/2016(01/06/2018 ,099.7300 234,373 465,965 | *# 85,101 (117,187 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. .[07/21/2016] 01/20/2018] ... -..2,173.0200 182,794 360,943 |*# 360,943 | ....... 245,750 ...(91,397 B
S&P 500 CALL OPTIONS........coovmvmrvvvvvisnisisssinennns EQUITY INDEX PRODUCTS MORGAN STANLEY ... comssssssssssssssssssssssiss 08/08/2016(02/06/2018] ...........0ovene .....5,985,184 | ....2,182.8700 | ......... VAUWEKTH [N BR—— crereennn 446,889 [ H] .. 446,889 | ...... 305,811 | oo <n(115,127 T B
S&P 500 CALL OPTIONS.......ooovmreciirvnverrerssiennes EQUITY INDEX PRODUCTS......ooccocccvvrrerrrsinnnns NA......... JA— CREDIT SUISSE 08/22/201602/20/2018 .........cevr.. ..4,916,272 |....2,183.8700 | ........ 165,214 | coovvevveeeeveeeees [ i cornnn 312,845 [ ] o 312,845 | ...... 215,130 (82,607 T B

)
)
)
)
)
)
)
)
)
)
S&P 500 CALL OPTIONS.......ooovmresirivnsersessssnnns EQUITY INDEX PRODUCTS......ooccoccvvvrerrrssinnnns N/A......... A MORGAN STANLEY.....oovvvviiies wovvvvrersessssnssssssseess 09/07/2016{03/06/2018] ........cc0e0.. 2,247,652 | ....2,186.4800 | ........ 173,386 | cvvvvevvvveveeerevenenes [ i crrrnnn 316,695 [ | ..o 316,695 | ...... VAKRCN R [— conenno(86,693)
S&P 500 CALL OPTIONS..........coomvvvvrvvcrrvnrerirnrnnens EQUITY INDEX PRODUCTS.........ooovmvvvmrervvnrnrennns NA........ A CREDIT SUISSE 09/21/2016{03/20/2018] ........c0coevene .....6,572,562 | ....2,139.7600 226,257 ciernn 403,855 | ] ... 403,855 | ....... 257104 | oo <n(113,129)
S&P 500 CALL OPTIONS..........coomvmvvrvvvrrvnvenirnrnnnns EQUITY INDEX PRODUCTS.........oocvmvvvmrvrvrnrnsennns NA......... A MORGAN STANLEY.......coccies v 10/07/2016) 10/06/2017| ................. ...12,193,654 | ... 119.6600 | ......... 245,585 209,858 | *# 209,858 | ...... 279,004 | oo ....(184,189)
S&P 500 CALL OPTIONS..........ooomvmvvrvvevrvnrenirirenens EQUITY INDEX PRODUCTS........oocrmvvvmrervvirerennns NA........ A WELLS FARGO 10/07/2016| 10/06/2017] ................. 25232719 | L 738.0300 205,188 878,402 | *#] ......c... 878,402 | ....... TRIR: T [ .....(153,891)
S&P 500 CALL OPTIONS..........ooomvmrvvvvviivirnnirireiens EQUITY INDEX PRODUCTS........ocormvvvereririrerinens NA........ A MORGAN STANLEY.......cccviies corrmsssesesissssscssscsicss 10/07/2016| 10/06/2017| ................. ...92,562,955 | ...2,160.7700 | .....1,957,694 | ...ooooomomrvevemnrinnns [ o cenn 4,349,630 | *#] .......4,349,630 |....3,466,230 | ..cocooooicciicnnns ...(1,468,271) T B
)
)
)
)
)
)
)
)
)
)
)
)
)
)
)

S&P 500 CALL OPTIONS..........ooomvmrvvvrvirvireririrenens EQUITY INDEX PRODUCTS.........ocovmvvvmreririrerinins NA........ A MORGAN STANLEY.......cccciies o 10/07/2016| 10/06/2017| ................. ...20,192,624 | ...2,160.7700 | ......... 426,004 | coooooooeeeiccees | 1,157,970 | 1,157,970 | ...1,128,466 | ...ccccooooecrrereens ....(319,548
S&P 500 CALL OPTIONS...
S&P 500 CALL OPTION

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

.| CITIBANK 10/07/2016] 10/06/2017] ...
CITIBANK 10/07/2016] 10/06/2017

...68,302,858 | ...2,160.7700 | ....1,679,462 | ...ooooovovrverermrirens [ covmsrerececiiciccis c0een3,243,767
91,822,685

....2,584,958
...2,916,480

...(1,259,597
...(1,459,715

,160.7700 ,946,287 3,672,207

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CITIBANK 10/07/2016] 10/06/2017] ... ...31,454,232 | ...2,160.7700 881,423 | oo [ i wen 1,745,376 | *#] ........1,745,376 | ....1,395,696 ....(661,067 B
S&P 500 CALL OPTIONS........ooovmreciiricnvvrrersssennes EQUITY INDEX PRODUCTS CITIBANK 10/07/2016]10/06/2017 .....oceccccv..e ....59,485,359 | ...2,160.7700 | .....1,591,767 | ..oovvvvvvvrvvvrirvrrnns [ corrsrisssscsiisssnas 3,122,385 [ *H#] ... 3,122,385 | ...2,493,707 | .ccoovrrrrrsene. ...(1,193,825 T B
S&P 500 CALL OPTIONS........ooovmseciirrenvrrrensssnnns EQUITY INDEX PRODUCTS......ooccccccvvvrrrrrssiennns NA......... JA— CITIBANK 10/07/2016] 10/06/2017 | ....oceccccve.e ...92,908,790 | ...2,160.7700 | ......2,385,959 | ...ooovvvvvrvvvvrrsrnnns [ crrrsrisisssisissssas connnih,8644,553 ] ... 4,644,553 |...3,705,174 | ccccccvvvcirnnnns ...(1,789,469 T B

S&P 500 CALL OPTIONS........ooovmrecirivvserressssnnns EQUITY INDEX PRODUCTS......ooccoccvvvvrrerrssiennns N/A......... JAS— CITIBANK 10/07/2016] 10/06/2017 | ......ccccccv... ..43,114,798 | ...2,160.7700 | .....1,031,393 [ ..oovvvrrrercriverens | coversrssiniirineees 1,982,902 [ *#] ... 1,982,902 | ...1,579,089 | .ccoocvvvvrrrrrcrns <. (773,545
S&P 500 CALL OPTIONS..........coomvmvvmvveirvnvenirnrnnens EQUITY INDEX PRODUCTS........coomrmvvemrervrnrnrennns NA......... A CITIBANK 10/07/2016] 10/06/2017| ................. ...48,044,844 | ...2,160.7700 | .....1,138,435 | ....ocoovommverermrirnns [ o 02,185,623 | M| ........ 2,185,623 | ...1,740,012 | oo ....(853,826
S&P 500 CALL OPTIONS..........coomvmvvmvvmrrrvrenirirenens EQUITY INDEX PRODUCTS........ocovmvvvmrervrirerenens NA......... LA CITIBANK 10/07/2016| 10/06/2017| ................. ...49,108,392 | ...2,160.7700 | .....1,152,499 2,209,456 | *#] .......2,209,456 | ...1,758,487 | ..o ....(864,375
S&P 500 CALL OPTIONS..........oooovmrvvvveiivirenirirenens EQUITY INDEX PRODUCTS........ocovmvvvereririrerinens NA......... LA CITIBANK 10/07/2016| 10/06/2017| ................. ..72,079,190 | ...2,160.7700 | ....1,610,195 | ..oooooooomrrerermrirnns [ o 003,062,781 | "] .......3,062,781 | ...2,434,956 | ...ccccooooocrccnnns ..(1,207 647
S&P 500 CALL OPTIONS..........ooomvmrvvvvriivirenirirenens EQUITY INDEX PRODUCTS........ocovmvvvmreririrerenens NA......... LA CREDIT SUISSE. 10/07/2016| 10/06/2017| ................. ...36,115,752 | ...2,160.7700 | ........ (CIST ;Y7200 Y [RS—— 1,299,919 | 4] ....1,299,919 | ....1,030,539
S&P 500 CALL OPTIONS.........coovvvmrvvvvviisnserisirenens EQUITY INDEX PRODUCTS.........ooorvvvvmrmririrnrinens NA......... JA— CREDIT SUISSE 10/07/2016| 04/06/2018| ................. .....6,209,493 |...2,160.7700 | ......... 207,168 375,067
S&P 500 CALL OPTIONS...
S&P 500 CALL OPTION
S&P 500 CALL OPTIONS...

....... 241,950
....... 166,480
68,763
....2,351,880

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

.| BNPPARIBAS NY..ccoovoiiiiiiiss e 10/21/2016] 10/20/2017] ...
MERRILL LYNCH 10/21/2016]10/20/2017
.| MERRILL LYNCH 10/21/2016]10/20/2017] ...

..8,254,679 .120.7400
,967,232 .733.7800
...69,771,330 | ...2,141.3400

.168,867 .110,748
157,007 .691,668
467,865 3,277,171

.(126,651
(117,755
...(1,100,899




Statement as of September 30, 2017 of the GREAT AMERICAN LIFE INSURANCE COMPANY
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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) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of 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, Counterparty 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_Clearinghouse 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 ... covvsrerssssssssssssssssscrs 10/21/2016] 10/20/2017| .......ccvcvevcee ...13,526,357 | ...2,141.3400 289,464 001,389,790 | ] ....... 1,389,790 |...1,271,651 | .ccccocooevecvvcvecs | -.....(217,098 LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveimvnrennnnnennns EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns N/A......... A MORGAN STANLEY ... covvsrcssssssssssssscssssers 10/21/2016] 10/20/2017| .......cncvevce ...61,662,781 | ...2,141.3400 | ....1,378,769 | .....cooouvuvevvvrvinens [ covrrrrrcrsccicsssics 02 816,176 | ] ....... 2,616,176 | ...2,015,348 | ...................| ...(1,034,077 LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A BARCLAYS 10/21/2016] 10/20/2017| .......cccee ...26,651,442 | ...2,141.3400 | ........ FLIRYIVIN Y R e 1AT6,227 | M e 1,476,227 | ...1,140,933 | ..ccccooooeervcvecs | -.....(559,890 LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A BARCLAYS 10/21/2016] 10/20/2017] ........c.c.c.c.c ...58,755,163 | ...2,141.3400 | .....1,570,854 | .....cccccvvccccvccccs [ covmsccvsrccciciarics 3,078,753 | ] ....... 3,078,753 | ...2,376,356 | .....ccoouuruueneie. | ...(1,178,141 T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A MORGAN STANLEY......cooviirs crvvrmmrrenerernveeenirenns 10/21/2016 10/20/2017 ....c.vcvvveveee ...61,611,768 | ...2,141.3400 | ......1,586,517 [ ...covvvrrvrreermrerece [ v weennn3,074,868 | "] ........ 3,074,868 | ...2,375171 | ...occcvecreeenennn | (1,189,888 LI B.
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A MORGAN STANLEY.......occcces crvrirrennrersisiiiiiennns 10/21/2016 10/20/2017 .........ccvce. ...76,167,483 | ...2,141.3400 | ......1,860,667 [ ....cooovvvrrerrmrenecs [ crmrmrerrriveiiirinnnes 3,573,440 | ] .. 3,573,440 | ....2,756,835 | ......ccccoeermeerennn | ..(1,395,500 T B.
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A CITIBANK 10/21/2016 10/20/2017 .........ccvcee ...33,919,085 | ...2,141.3400 [ ......... 650,395 | ...ooovoorirerncnrrnins | e 1,219,122 | 4] 1,219,122 | ... 935,700 | ..ovvvveccrereccnns | ... (487,797 T B.

S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 10/21/2016] 10/20/2017] ... ...80,263,345 | ...2,141.3400 | .....1,881,635 | ...ooooomemvrevmrmriinns [ o 003,605,498 | | ........ 3,605,498 | ...2,774,387 ...(1,411,226 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. MERRILL LYNCH 10/21/2016] 10/20/2017 73,296,254 ,141.3400 547,500 2,926,948 | *# 2,926,948 | ...2,249,754 ...(1,160,625 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH 10/21/2016] 04/20/2018] ... ....7,284,703 | ...2,141.3400 242,967 | oo [ i coereennnn 481,838 [ H] 441,838 | ....... 275,643 ..(121,483 B
S&P 500 CALL OPTIONS.........ooovvmrvvvrviivirerisirennns EQUITY INDEX PRODUCTS BNP PARIBAS NY......cocciviiiiins o 11/07/2016| 11/06/2017| ................. ...14,903,527 | ... 124.3900 | ......... V(U /[ USSR (B, 77,992 [*#] covvveeeees 77,992 | ... 178,585 | ...oovvvvvveevevreeens | 20.0.,(203,083 T B
S&P 500 CALL OPTIONS........coovmreciiievvrrnersssinnes EQUITY INDEX PRODUCTS......ooccccccvvvrrrrrrsiennns NA......... LA MERRILL LYNCH 11/07/2016] 11/06/2017 ......covccce..e ...5,406,785 | ...... 716.8200 | ........ VPR Y R—— wn1,090,810 [ *#] ... 1,090,810 | ...... 870,004 | .ccooooovvvvcvciicns | -..0,(204,446 T B
S&P 500 CALL OPTIONS........ooovmreciirrnvvrnerssinnes EQUITY INDEX PRODUCTS......oocccccvvvrrerrssiinnns N/A......... JAR— WELLS FARGO 11/07/2016] 11/06/2017 | ...covvcccev..e ..101,934,860 | ....2,085.1800 | ......2,785,490 | ...ooovvvvvrvvvvvrvrrnns [ corssrissssssisssssns connnih,887,128 [ ] ... 4,887,128 | ....3,459,167 [ ..o | ...(2,089,118 T B
S&P 500 CALL OPTIONS........ooovmresiriviserressssnnns EQUITY INDEX PRODUCTS......oocccccrvvvrrerrssiinnns N/A......... A MORGAN STANLEY....ooovovviiies covvvrrensessssnssssnssenss 11/07/2016] 11/06/2017 | ...cocecccev..e ....22,633,882 | ...2,085.1800 | ... GIUCR: Y/ Y [RR—— 1,425,734 [ ] ... 1,425,734 1 ..1,276,252 | .ccooooccvvverrrs | ..., (424,385 T B
S&P 500 CALL OPTIONS........ooovmreciriviserressssnnns EQUITY INDEX PRODUCTS......ooccoccrvvvrerrrssiennns N/A......... JAS— BARCLAYS 11/07/2016] 11/06/2017 ......ceccccc... ...57,433,985 | ...2,085.1800 | ......1,553,476 2,654,445 *#| ....... 2,654,445 | ..2,014,218 | ...ccooccvvccveeenns | (1,165,107 T B
S&P 500 CALL OPTIONS..........coomvmvvvvvvrirrrenirnrenens EQUITY INDEX PRODUCTS........coormvvvmrervrirerennns NA......... LA MORGAN STANLEY.......cccciies o 11/07/2016| 11/06/2017| ................. ...92,581,992 | ...2,085.1800 | ......2,181,559 3,681,662 [ *#] ........ 3,681,662 | ...2,790,802 | ...................... | ...(1,636,169 | I B
S&P 500 CALL OPTIONS..........coomvvvvmvvevirvrenirnrenens EQUITY INDEX PRODUCTS........ooormvvvmrervrirerennns NA......... A BARCLAYS 11/07/2016| 11/06/2017| ................. ...65,919,337 | ...2,085.1800 | ......2,036,526 3,536,913 | *# 3,536,913 | ...2,685,008 | ....................| ...(1,527,395 | I B.
S&P 500 CALL OPTIONS..........ooovvvrvvvveivvireririrenens EQUITY INDEX PRODUCTS........ocovmvvvereririrerenens NA........ LA BARCLAYS. 11/07/2016| 11/06/2017| ................. ...54,5683,500 | ...2,085.1800 | .....1,645,740 | ...oocoooomrvevemmrirnns [ o 2 847518 | ] ... 2,847,518 | ...2,162,017 | .ccoooerrerececeree. | .(1,234,305 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 11/07/2016] 11/06/2017] ... ...56,967,597 | ...2,085.1800 | ......1,628,013 .2,802,419 ...2,125,698 ..(1,221,009 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. MERRILL LYNCH 11/07/2016] 11/06/2017 .132,163,315 ,085.1800 ,460,407 .5,911,001 ...4.477,638 ...(2,595,305 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY......cccooooeee o 11/07/2016] 11/06/2017] ... ...56,925,414 | ...2,085.1800 417,804 .2,404,989 |*# 2,404,989 | ...1,823,353 ...(1,063,353 B
S&P 500 CALL OPTIONS........coovmvmrvvvvvisnisisssinennns EQUITY INDEX PRODUCTS MERRILL LYNCH 11/07/2016| 11/06/2017| ................. ...47,758,329 | ...2,085.1800 | ......1,034,789 | ...oovovvvvrvivvvrrirnns [ v, 1,733,215 | ] 1,733,215 [ ...1,313,916 | ccccooccvcvcccvcvcc [ (776,092 T B
S&P 500 CALL OPTIONS.......ooovmreciirvnverrerssiennes EQUITY INDEX PRODUCTS......ooccocccvvrrerrrsinnnns NA......... JA— MERRILL LYNCH 11/07/2016] 11/06/2017 | ......coccccv..e ...79,984,274 | ...2,085.1800 | ......2,309,562 | ....ocovvvvrvvvvirvirnns [ cosrsrisssscisissssns 3,974,346 [ *#] ... 3,974,346 | ...3,017,147 | .coovvvvviivrrnenns | (1,732,172 T B
S&P 500 CALL OPTIONS.......ooovmresirivnsersessssnnns EQUITY INDEX PRODUCTS......ooccoccvvvrerrrssinnnns N/A......... A MORGAN STANLEY.....oovvvviiies wovvvvrersessssnssssssseess 11/07/2016] 05/06/2018 ........0c0...... .....,383,310 | ....2,085.1800 350,119 587,272 | *# 587,272 353,466 <....(175,059 T B
S&P 500 CALL OPTIONS..........coomvvvvrvvcrrvnrerirnrnnens EQUITY INDEX PRODUCTS.........ooovmvvvmrervvnrnrennns NA........ A WELLS FARGO 1112112016 11/20/2017] ... ...13,048,850 | ....... 115.1500 320,697 ciererrnn 08,877 [ ] 568,877 | ...... 600,654 | ....cccocooooreerccnr | -....(240,523 T B
S&P 500 CALL OPTIONS..........coomvmvvrvvvrrvnvenirnrnnnns EQUITY INDEX PRODUCTS.........oocvmvvvmrvrvrnrnsennns NA......... A WELLS FARGO 11/21/2016| 11/20/2017] ... Ll BTTAT | 747.2800 258,472 872,222 | *#] coovered 872222 | ...... 777,860 | .coooovcccccvcvicns | -..(193,854, T B
S&P 500 CALL OPTIONS..........ooomvmvvrvvevrvnrenirirenens EQUITY INDEX PRODUCTS........oocrmvvvmrervvirerennns NA........ A WELLS FARGO 11/21/2016| 11/20/2017] ... ...82,185,701 | ...2,181.9000 | .....1,932,319 | ..coooovvmmrverrmmrirens [ v 3,979,557 | "] ........ 3,979,557 | ...3,311,329 | ...cooooeeeveeceoe.| (1,449,239 T B
S&P 500 CALL OPTIONS..........ooomvmrvvvvviivirnnirireiens EQUITY INDEX PRODUCTS........ocormvvvereririrerinens NA........ A MORGAN STANLEY.......cccviies corrmsssesesissssscssscsicss 11/21/2016| 11/20/2017] ... ...16,519,263 | ...2,181.9000 | ......... 11,330 [ oo | 1,038,044 | 4] 1,038,044 | ...... 906,469 | ....ccccccccvccrcnns | -...(308,497 T B
S&P 500 CALL OPTIONS..........ooomvmrvvvrvirvireririrenens EQUITY INDEX PRODUCTS.........ocovmvvvmreririrerinins NA........ A BNP PARIBAS NY.....ccocovviiiins oo 11/21/2016| 11/20/2017] ... ...48,830,661 | ...2,181.9000 | ......1,241,636 2277453 [*#] ........ 2,277,453 | ...1,896,707 | oo | ....(931,227 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. . [11/21/2016] 11/20/2017] ... ...65,969,481 | ...2,181.9000 | ......1,445,530 2,591,293 ...2,153,238 ...(1,084,147 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. BNP PARIBAS NY. 11/21/2016] 11/20/2017 67,807,247 ,181.9000 ,985,520 ..3,726,735 ....3,115,257 ...(1,489,140 B.
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S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. . [11/21/2016] 11/20/2017] ... ..155,467,258 | ...2,181.9000 ,309,391 .8,012,367 | *# 8,012,367 | ....6,687,537 ...(3,232,043 B
S&P 500 CALL OPTIONS........ooovmreciiricnvvrrersssennes EQUITY INDEX PRODUCTS BNP PARIBAS NY.....oovvmmrrmiiiies wovvvvernsesssinssnsnssenss 11/21/2016] 11/20/2017 | .ovvvvrvevene ....65,568,363 | ...2,181.9000 | .....1,743,261 | ..ooovvvvvrvvvvrrsrrnns [ corrsssisssssicssssns 3,218,721 [ ] 3,218,721 | ...2,683,826 | .....................| ...(1,307 446 T B
S&P 500 CALL OPTIONS........ooovmseciirrenvrrrensssnnns EQUITY INDEX PRODUCTS......ooccccccvvvrrrrrssiennns NA......... JA— BNP PARIBAS NY.....oovvmmimmiiiies covvvvermsessssnssssnnsenss 11/21/2016] 11/20/2017 | .ovvvvrvevene ...60,347,151 | ...2,181.9000 | ......1,468,000 | ....oovvvvvrvvvvmmvrrnns [ corrsrisssscsiisssias 2,666,637 [ *#] ........ 2,666,637 | ...2,221,589 | .....................| ...(1,101,068 T B
S&P 500 CALL OPTIONS........ooovmrecirivvserressssnnns EQUITY INDEX PRODUCTS......ooccoccvvvvrrerrssiennns N/A......... JAS— BNP PARIBAS NY.....ovvvvmrmriiiies covvvvrensesssnssssnssess 11/21/2016] 11/20/2017 | .ovvvvrvevene ....64,062,213 | ...2,181.9000 | ......1,543495 | ...orvvvrrervercrerens | coversrssiiinrinnes 2,199,376 [ *H#] ... 2,799,376 | ...2,331,814 | ..o | (1,157,621 T B
S&P 500 CALL OPTIONS..........coomvmvvmvveirvnvenirnrnnens EQUITY INDEX PRODUCTS........coomrmvvemrervrnrnrennns NA......... A BNP PARIBAS NY......ccocciiiiiies v 11/21/2016| 11/20/2017] ... ...39,842,078 | ...2,181.9000 | ........ LSIZ/([V [N IRR——— 1,428,569 | ] ....... 1,428,569 | ....1,184,840 ....(603,000 T B
S&P 500 CALL OPTIONS..........coomvmvvmvvmrrrvrenirirenens EQUITY INDEX PRODUCTS........ocovmvvvmrervrirerenens NA......... LA BNP PARIBAS NY.......ccccovviiiies v 11/121/2016) 05/20/2018] ................. .....8,273,556 | ....2,181.9000 296,072 507,470 |*# 507,470 339,629 ...(148,036 | I B
S&P 500 CALL OPTIONS..........oooovmrvvvveiivirenirirenens EQUITY INDEX PRODUCTS........ocovmvvvereririrerinens NA......... LA WELLS FARGO 12/07/2016| 12/06/2017| ................. LA13471,.832 | 111.4300 325,070 coereeenn 840,774 | ] 640,774 | ...... 610,467 ....(243,802 T B
S&P 500 CALL OPTIONS..........ooomvmrvvvvriivirenirirenens EQUITY INDEX PRODUCTS........ocovmvvvmreririrerenens NA......... LA WELLS FARGO 12/07/2016| 12/06/2017| ................. ...10,534,692 | ...... 757.3300 | ......... CHICH:ZY/ Y IRR— e 1443943 | 4] 1,443,943 | ...1,363,142 ....(385,385 T B
S&P 500 CALL OPTIONS.........coovvvmrvvvvviisnserisirenens EQUITY INDEX PRODUCTS.........ooorvvvvmrmririrnrinens NA......... JA— CREDIT SUISSE 12/07/2016| 12/06/2017| ................. ...73,064,942 | ...2,212.2300 | ... 1,719,188 | ooovvvvvvrrvervrnrirnns [ o 003,426,068 | *#| ....... 3,426,068 | ...3,118,060 | ..................| ..(1,289,391 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . [12/07/2016] 12/06/2017] ... ...16,339,491 | ...2,212.2300 .379,076 785,748 | *#| ..........785,748 | ...... 697,584 ....(284,307 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. . 112/07/2016 12/06/2017] ... ...57,076,563 | ...2,212.2300 1,256,225 ..2,196,524 ...1,932,234 .(942,169 B
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1 2 4 5 6 7 8 9 10 1 12 13 14 17 20 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of Unrealized to Carrying Credit | Effectiveness
of 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, Counterparty 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_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value (Decrease) Items Entity end (b)
S&P 500 CALL OPTIONS..........cccouwvvuvneen EQUITY INDEX PRODUCTS........ccoovvvvumrerernrnrennns A BNP PARIBAS NY......occciviiiiins covvsressssssssssssscssssecs 12/07/2016] 12/06/2017 | .....coovvvvvvecc | o 83,267,395 | ...2,212.2300 | .....2439,797 | .ccoooioioiniivicscciacs | o ...4,418,801 ...3,903,310 LI B
S&P 500 CALL OPTIONS..........cccouwvvvvnenn EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns A BNP PARIBAS NY......occciviiiiins covvsresssssssssssscssssiers 12/07/2016] 12/06/2017| ........coccc0c.. ...85,194,193 | ...2,212.2300 | .....2,380,722 | ...oocovvvervvvvrnrennns [ cormrrerersscccsssiis ...4,282,392 ....3,779,856 LI B
S&P 500 CALL OPTIONS..........ccoowwvvvenene EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A BNP PARIBAS NY......ccociviiiiies covvscvssssscsssssscsscsses 12/07/2016] 12/06/2017| ................. ...88,015,334 [ ...2,212.2300 | .....2,437,278 | ....cooooervererrrinnns [ covmsrcvsssccccsssics ...4,383,011 ....3,866,540 LI B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A BNP PARIBAS NY.......ccociviiiiiis covvsvccsssssssssscscsssiss 12/07/2016] 12/06/2017| ................. ...65,085,532 | ...2,212.2300 | ....1,743475 | ...ooooooovrverermrcinns [ v ...3,119,119 ....2,750,948 T B
S&P 500 CALL OPTIONS......oocevcvrrvreveees EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A BNP PARIBAS NY.....corvrviins ervvmmmrneenersveeesesinns 12/07/2016 12/06/2017 .......cvveveee ...62,460,829 | ...2,212.2300 | ......1,585,922 [ ....covvvrvrrevrmrenees [ crvreverrrireiiirinns ...2,817,139 ...2,482,983 LI B.
S&P 500 CALL OPTIONS.......occovcvvvvreveens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A BNP PARIBAS NY.....corviiiins crvviimrenenessvsieinninnes 12/07/2016 12/06/2017| ................. ...59,166,708 | ...2,212.2300 | ......1,403,592 | ..ccovvvrvvrevmrerecs [ crvvererrriviiicrinnns ..2,473,124 ...2,177,900 T B.
S&P 500 CALL OPTIONS.......cccovevvvrreveees EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A BNP PARIBAS NY.....corviiiins ervvinmrenenessisiiinninnns 12/07/2016 12/06/2017| ................. ...39,468,785 | ...2,212.2300 | ......... 800,891 | oo [ e ....1,387,608 ...1,220,187 T B.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. | BNP PARIBAS NY .ooooooiiiiiiiiiiss o 12/07/2016| 06/06/2018 ... ...9,266,769 | ....2,212.2300 .332,807 537,259 |*#] .........537,259 | ....... 369,767 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. WELLS FARGO 12/21/2016|12/20/2017 11,012,273 .107.7900 277,886 584,303 03,219 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. | BNP PARIBAS NY .oooooooiiiiiiiiins o 12/21/2016]12/20/2017] ... ....1,929,908 .777.0200 324,128 859,854 |*#] ..........859,854 | ....... 845,694 B
S&P 500 CALL OPTIONS......ccccovmrrvvvivnnns EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns A MERRILL LYNCH 1212112016 12/20/2017 [ .o | o 73,295,372 | ...2,270.7600 | ......1,462,512 3,397,482 ....3,280,903 I B
S&P 500 CALL OPTIONS..........ccoouwvvunnenn EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A MORGAN STANLEY.....coocs v 121212016 12/20/2017 | .cccvvvvvvvveccc | e 14,606,894 | ....2,270.7600 | ......... KCIUURCTIZ Y R ...640,660 | *#| ..........640,660 | ....... 558,829 LI B
S&P 500 CALL OPTIONS..........ccoovwrvveneen EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A BARCLAYS 121212016 12/20/2017| .......cvev ....76,432,551 | ...2,270.7600 | .....1,931,716 3,524,235 ....3,277,060 T B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A BARCLAYS 121212016 12/20/2017] ... ...51,379,968 | ...2,270.7600 | .....1,141,068 | .....cooooemvevemmrenens [ v ....2,049,012 ...1,902,677 T B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A BARCLAYS 121212016 12/20/2017] ... ...52,950,373 | ...2,270.7600 | .....1,223,514 2,206,419 ....2,049,910 T B
S&P 500 CALL OPTIONS.......coccovcvvvvreneees EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A BARCLAYS. 12/21/12016 12/20/2017 .......cccceee ...64,851,961 |...2,270.7600 | ......1,352,011 [ .coocovcvrvvrervmrenecs [ covrrrervriciciinnn ..2,411,231 ...2,237,754 T B
S&P 500 CALL OPTIONS.......occovcvvvvreveens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A BARCLAYS. 12/21/12016 12/20/2017 ......cccveee ...72,263,130 |...2,270.7600 | .....1,748,691 [ ..cocovvrrvvrervirenecs [ covrmrerrrivciirinnnes ....3,172,052 ....2,948,234 T B
S&P 500 CALL OPTIONS.......cccouuvvvrveeneas EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A BARCLAYS 12/21/2016]12/20/2017] ......cevevevc ...57,117,186 | ...2,270.7600 | ......1,583,905 2,933,703 ...2,729,284 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS. 12/21/2016]12/20/2017] ... ...96,777,859 | ...2,270.7600 .4,675,191 ..4,342,442 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. . [12/21/2016] 12/20/2017 35,650,932 ,270.7600 ..1,196,344 ...1,108,212 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 12/21/2016( 06/20/2018| ... ....7,131,608 | ....2,270.7600 397,615 [ *#] ........397,615 | ....... 293,219 B
S&P 500 CALL OPTIONS......ccccovmrrrrrvenens EQUITY INDEX PRODUCTS CITIBANK 01/09/2017{01/06/2018| ........cocoovens | oo 13,056,514 111.7500 332,985 ..618,150 | *#| ..........618,150 | ...... 507,155 T B
S&P 500 CALL OPTIONS..........cocowwvvvnnene EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A CITIBANK 01/09/2017{01/06/2018 ........cocoovees | e 9,953,110 779.1500 387,701 ....1,050,489 | *#] ........1,050,489 | ...... 921,256 LI B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A CREDIT SUISSE 01/09/2017{01/06/2018] .........0cvevene ...74,697,402 | ...2,276.9800 | ...cocvvvvrervrvrcrrnes ..1,478,871 3,529,242 ....3,036,285 T B
S&P 500 CALL OPTIONS......ccevcvrvrrenenns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A JPMORGAN CHASE........ccccee  mrmerrrerevirissnenens 01/09/2017]01/06/2018] .........ccoevene ...18,224,670 |...2,276.9800 [ ...ccccoverrrrrevurrrnns 397,298 | ..o .B77,799 | *#] ..........677,799 | ...... 545,366 LI B.
S&P 500 CALL OPTIONS......ccevcvrvrreneens EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A MORGAN STANLEY.......occiies wrrvrrmrererrvereeernnens 01/09/2017]01/06/2018] ........cocounene ..103,602,590 | ...2,276.9800 [ ....cccooerrrrreruurrens 2,579,586 | .oovvvevererenns ...4,703,673 ....3,843,811 LI B.
S&P 500 CALL OPTIONS.......occovevvvvveveens EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A BNP PARIBAS NY.....corviviiins cvvvimmrenenessssiiinninnes 01/09/2017]01/06/2018] ..........cccceue ...71,956,343 | ...2,276.9800 [ ...cccooverrvrreruunrnns L TAT8326 [ ....2,635,852 ...2,143,076 T B.
S&P 500 CALL OPTIONS.......cccooevvvrveunens EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A MORGAN STANLEY.......cccccces v 01/09/2017]01/06/2018] ............ccccc ...63,300,044 |...2,276.9800 [ ....ccooourrrrrivuunnnns LAT27,331 | ....3,200,209 ...2,624,432 T B.
S&P 500 CALL OPTIONS.......cccovuvrvrriuneas EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A MORGAN STANLEY.......cccices v 01/09/2017{01/06/2018] ........covvevene ..106,334,966 | ...2,276.9800 | .......cocvvrvvererrnene 12,755,964 | ...oovoveviiiiiiiinns ...5,057,255 ....4,138,601 LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. .101/09/2017]01/06/2018] ... ..71,969,720 | ...2,276.9800 | ...oocvvvvvecenernccenns | 2000 1,729,248 | oo ....3,142,483 ....2,566,067 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. BNP PARIBAS NY. 01/09/2017]01/06/2018 21,828,759 ,276.9800 905,462 38,366 B.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. .|01/09/2017]01/06/2018] ... L3T114774 (1.2,276.9800 | e | 804,311 [ ....1,441,638 ..1,173,534 B
S&P 500 CALL OPTIONS..........ccoowvvvvenene EQUITY INDEX PRODUCTS MORGAN STANLEY.....coocvs v 01/09/2017{01/06/2018] ........cocoovens | oo 15,938,860 | ....2,276.9800 | ....cccoooecererecene 291,299 | oo ..512,820 | *#| .........512,820 | ...... 415,721 T B
S&P 500 CALL OPTIONS...........coowwvvvenenn EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A BNP PARIBAS NY......ccociviiiiins covvsvcssssssssssssscscssis 01/09/2017{07/06/2018 .......ccocoveees | e 6,295,294 | ...2,276.9800 | .....covvvvvvrrvrerrnes 216,508 | ...oovovvrviviiriinninns ....345,360 | *#| ...........345,360 | ....... 225,077 LI B
S&P 500 CALL OPTIONS............coomrvvvneee EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A WELLS FARGO 01/23/2017{01/20/2018] ........cvcvvvene ...10,064,505 115.0500 255,440 ..401,708 | *#| ..........401,708 | ...... 316,562 T B
S&P 500 CALL OPTIONS......ccevcvrvrrenenns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A MORGAN STANLEY.......occiies wrvermmrrererrrereeennnens 01/23/2017]01/20/2018] .......ccoovuneee ....7,463,042 777.2100 292,488 ....808,262 | *#] ..........808,262 | ....... 710,766 LI B
S&P 500 CALL OPTIONS.......cccovevvvrreveens EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A CREDIT SUISSE. 01/23/2017]01/20/2018] .......ccooeee ...62,917,366 |...2,271.3100 [ ..ccoooerernrrririinrnns ..1,205544 | oo ....2,940,132 ....2,538,284 T B
S&P 500 CALL OPTIONS.......cccoocvvvrviveens EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A MORGAN STANLEY......covcvuueve ormresmrereseneninnns 01/23/2017{01/20/2018] ......vvovvvevene 17,347,533 [ ...2,271.3100 | oo 379,911 | i ..751,952 | *#| ..........751,952 | ...... 625,315 T B
S&P 500 CALL OPTIONS.......cccovcvvvrveenene EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A MORGAN STANLEY......coocvuvever ormrmremmsaraseneninnns 01/23/2017{01/20/2018] ......vvovvvevene ...20,896,052 | ...2,271.3100 | ..oovvrvvvverrrrrernnnns 381,931 [ i ....669,630 | *#| ...........669,630 | ...... 542,320 T B
S&P 500 CALL OPTIONS.......cccovuvrvrrivnnns EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A MORGAN STANLEY.......cccves crvririsenennicsiiinnnnns 01/23/2017{01/20/2018] .......ocvvvevene ...63,823,811 1...2271.3100 [ .ccoovvvnrnnrririrrnnns ..1,311,264 2,329,102 ...1,892,014 LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. .[01/23/2017]01/20/2018] ... ...56,782,750 | ...2,271.3100 ....1,350,355 ..2,446,262 ...1,996,144 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 01/23/2017(01/20/2018 89,035,352 ,271.3100 2,208,301 .4,029,126 ....3,293,026 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. .101/23/2017]01/20/2018] ... ...96,757,806 | ...2,271.3100 2,498,669 .4,587,486 ....3,754,596 B
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S&P 500 CALL OPTIONS......ccccovmrrvrrvvnnns EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A MORGAN STANLEY.......occciies cvvriisnnerrscisiinnnnns 01/23/2017{01/20/2018] .......ccovovvenc | ool 62,233,894 | ...2,271.3100 | ...cccooccvcccccvccnns 1,693,983 | ..ooovoiiiiiiiiiininns ...3,137,292 ...2,572,631 LI B
S&P 500 CALL OPTIONS......ccccovmrrrrrvinnns EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A MORGAN STANLEY.......occiies crvriinnnrrscisiinnnens 01/23/2017(01/20/2018] .......ccvvvevene ...53,375,785 | ...2,271.3100 | ..oovvvvvvrerrrrricnnns LATT919 s ..2,112,624 ...1,719,984 LI B
S&P 500 CALL OPTIONS..........ccoowwvvvenene EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A MORGAN STANLEY.....coocvs v 01/23/2017{07/20/2018 ......cocvvvevenc | oo 4,996,882 |...2,271.3100 | .oooooovcvcsiscicccccac | o 172,951 | oo ....278,565 182,481 LI B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A.ovoeveee | BNP PARIBAS NY...coovvvrvvvrrris covvvveiisinssissnsssnnnnnnens 02/07/2017{02/06/2018| ..........cccvcne ...14,826,432 117.7000 336,335 ...438,866 298,726 T B
S&P 500 CALL OPTIONS......oocevcvrrvreveees EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A 02/07/2017]02/06/2018] ....cvvvvverccre | cevvenees 441,911 77.2400 | .o 110,089 | e | e 13,317 | "] oo 13,317 | i 9,122 LI B.
S&P 500 CALL OPTIONS.......occovcvvvvreveens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A 02/07/2017]02/06/2018] ............cccue ...12,662,847 7844800 | ..ooovvvvovcvverccrnns [ v 511,854 | oo ...1,251,763 ....1,038,490 T B.
S&P 500 CALL OPTIONS.......cccovevvvrreveees EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A 02/07/2017]02/06/2018] ............ccc.. ...80,665,276 | ...2,292.5600 [ ....cccooerrrrrevuunrene 1,579,837 [ o ....3,655,088 ...2,996,823 T B.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| JP MORGAN CHASE . |02/07/2017 | 02/06/2018 ... ...21,981,751 2,292.5600 527,562 773617 553,800 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 02/07/2017 | 02/06/2018 54,104,416 | ...2,292.5600 ...1,215,735 ..2,119,353 ..1612,797 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |02/07/2017 | 02/06/2018 ... ..112,564,696 | ....2,292.5600 2,327,547 .4,023,277 ....3,053,466 B
S&P 500 CALL OPTIONS......ccccovmrrvvvivnnns EQUITY INDEX PRODUCTS MORGAN STANLEY.......ocviies crvriisnnennicisiinnnens 02/07/2017{02/06/2018] .......ccocoovens | oo 84,824,720 | ....2,292.5600 | ......oooovuvevernnnnnns 2,125,436 | ..o ...3,753,443 ....2,867,845 I B
S&P 500 CALL OPTIONS..........ccoouwvvunnenn EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A MORGAN STANLEY.....coocs v 02/07/2017{02/06/2018 95,599,752 | ....2,292.5600 22,495,503 | ..ooovoviiiiriiiiiininns ...4,430,053 ....3,390,260 T B
S&P 500 CALL OPTIONS..........ccoovwrvveneen EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A MORGAN STANLEY......oocs e 02/07/2017{02/06/2018| .........0cocvene ...62,128,376 | ...2,292.5600 | .....cccovvvvvrvreernens ..1,503,080 [ ..ooovovevrvviiiiiiinnns ....2,644,565 ...2,018,282 T B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A MORGAN STANLEY......oocv v 02/07/2017{02/06/2018] ..........cccvene ....53,875,160 | ...2,292.5600 | ......ccovvvevrvrerrree LA1B24T4 ..2,018,214 ...1,533,975 T B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A MORGAN STANLEY......oocvs vvsvcvevcscvcvivivcrnns 02/07/2017(02/06/2018] ..........cccvene ...30,491,048 | ...2,292.5600 | ...ooovvvvvverrrvcrreres | covvee 574,749 | ..o ...084,247 744,768 T B
S&P 500 CALL OPTIONS.......coccovcvvvvreneees EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A MORGAN STANLEY.......ccccces wrvvrerenerrvereiirnnnns 02/07/2017]02/06/2018] ...........ccceue ...76,571,504 |...2,292.5600 [ ....ccoooerrrrriruurrnne 12,092,985 | ..ooovvvoicicr ....3,738,709 ....2,866,632 T B.
S&P 500 CALL OPTIONS.......occovcvvvvreveens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A MORGAN STANLEY.......cccices ervvrenenerrvereiirnnens 02/07/2017]08/06/2018] ............cccuc ....9,628,752 | ....2,292.5600 356,724 558,381 340,383 T B
S&P 500 CALL OPTIONS.......cccouuvvvrveeneas EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A 02/21/2017{02/20/2018] ......vvovvvevene ....13,166,182 117.6800 303,198 ....389,999 263,667 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. 02/21/2017{02/20/2018] ... ....1,243,702 78.7800 30,785 27,538 14711 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. 02/21/2017]02/20/2018 12,501,041 .804.5300 551,300 .936,605 06,897 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. 02/21/2017]02/20/2018 ... ...62,150,995 | ...2,351.1600 1,308,228 ..2,470,034 ...1,924,939 B
S&P 500 CALL OPTIONS......ccccovmrrrrrvenens EQUITY INDEX PRODUCTS 02/21/2017]02/20/2018] ......vcovvevesc | oo 20,097,221 | ...2,351.1600 | ..ooovevvvvvvrririeninns [ v 548,654 | ... ...795,122 566,516 LI B
S&P 500 CALL OPTIONS..........cocowwvvvnnene EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A MORGAN STANLEY.....coocvs vevivevesevereviiornns 02/21/2017{02/20/2018] .......ccocoovenc | .ol 64,186,668 | ....2,351.1600 | ......cccccccccvccnens 21,361,020 [ oo ....2,163,918 ....1,596,827 LI B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A MORGAN STANLEY......oocvs vvvsvevevescvcrivciinns 02/21/2017{02/20/2018] ........cvcvevene ...51,020,172 | ...2,351.1600 | ..ocvvvvvvrvrrrcrcrres 21,221,801 s ....1,958,709 ...1,449,625 T B
S&P 500 CALL OPTIONS......ccevcvrvrrenenns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A MORGAN STANLEY......cocciies erverrmreenrrrereiennnens 02/21/2017]02/20/2018 .......ccooveneee ...45,847,620 | ...2,351.1600 | ...cooevrrevreerrarne | wevrennns 918,532 | v ....1,454,604 ...1,071,883 LI B.
S&P 500 CALL OPTIONS......ccevcvrvrreneens EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A MORGAN STANLEY.......occiies wrrvrrmrererrvereeernnens 02/21/2017]02/20/2018] .......ccvovevene ...59,014,116 | ...2,351.1600 [ ...coooeverrrrrerunrrens 1,490,795 [ oo ....2,400,652 .. 1,779,487 LI B.
S&P 500 CALL OPTIONS.......occovevvvvveveens EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A MORGAN STANLEY.......occices crvrrerererrvereiirnnnns 02/21/2017]02/20/2018] ........cooeee ...69,594,336 | ...2,351.1600 [ ....ccoooerrrrrivuunrnne ..1817,269 2,935,816 ...2,178,620 T B
S&P 500 CALL OPTIONS.......cccooevvvrveunens EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A 02/21/2017]02/20/2018] ........coooeeee ...67,886,059 | ...2,351.1600 [ ...ccccoourrrrrirurrnnne ...1,814,984 2,939,647 ...2,183,404 T B
S&P 500 CALL OPTIONS.......cccovuvrvrriuneas EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A 02/21/2017]02/20/2018] ........coceeeee ...61,504,528 | ...2,351.1600 | ....coovvrerrrerennnens LA T741,420 | ....2,843,663 ...2,118,071 LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY....cccocomuunes omrmmernviveiirsiiisenens 02/21/2017{02/20/2018| ... ...59,249,232 | ...2,351.1600 1,324,366 .2,113,878 ...1,562,059 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. 02/21/2017]08/20/2018 10,114,884 ,351.1600 381,250 537,823 04,837 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. 03/02/2017]02/20/2018 ... 481,307 426.2600 .18,902 22,296 12,845 B
S&P 500 CALL OPTIONS..........ccoowvvvvenene EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns A 03/07/2017{03/06/2018| ........cocoovens | oo 13,343,836 116.7200 | .oooovvvevvvvvevvvnninns [ ovvinnns 301,814 | oo ...418,287 267,380 T B
S&P 500 CALL OPTIONS...........coowwvvvenenn EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A 03/07/2017{03/06/2018 ........cocoovees | e 1,930,058 79.2700 | oo 5,044 | s [ e 40,680 18,158 LI B
S&P 500 CALL OPTIONS............coomrvvvneee EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A 03/07/2017(03/06/2018| ..........ccc0cne ...11,753,030 812.8000 | .oovvvvvvvveererreereres | v 481,805 | oo ....186,276 545,374 ) T B
S&P 500 CALL OPTIONS......ccevcvrvrrenenns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns [ 03/07/2017]03/06/2018] ....covvorerccre | cevrennes 851,750 426.1800 28,794 | oo | e 40,618 26,220 ) T B
S&P 500 CALL OPTIONS.......cccovevvvrreveens EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A 03/07/2017]03/06/2018] ...........cccuue ...69,161,053 |...2,375.3100 [ ..ccoooerermrrrevuurrnne ...1,367,317 2,325,627 ....1,641,968 ) T B
S&P 500 CALL OPTIONS.......cccoocvvvrviveens EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A JPMORGAN CHASE........cve cverevererenesenessssseses 03/07/2017[03/06/2018] ........cvvvevene ...18,454,266 | ...2,375.3100 | ..oovvvvvvveerrernccecns | cvvrennn 420,757 | oo ...466,738 256,360 ) T B
S&P 500 CALL OPTIONS.......cccovcvvvrveenene EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A MORGAN STANLEY......coocvuvever ormrmremmsaraseneninnns 03/07/2017[03/06/2018] ........cvvvevene ...48218,793 | ...2,375.3100 | ..oovvrvrvrerrrrrennnnns 1291774 | s ....1,930,030 ...1,284,143 ) T B
S&P 500 CALL OPTIONS.......cccovuvrvrrivnnns EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A MORGAN STANLEY.......cccves crvririsenennicsiiinnnnns 03/07/2017[03/06/2018| ........covvenene ...34,679,526 | ...2,375.3100 | ..ooovvvvvvverrrrncrecns | v 644,943 | ......oooininns ....949,646 627,174 ) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. .|03/07/2017] 03/06/2018 ... ....80,760,540 | ....2,375.3100 ...1,998,663 ..2,975,834 ...1,976,503 ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . 103/07/2017] 03/06/2018] ... ..105,938,826 | ...2,375.3100 ...2,161,504 ..3,195,875 ..2,115,123 ) B
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Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of 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, Counterparty 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_Clearinghouse 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 ... covvsrerssssssssssssssssscrs 03/07/2017(03/06/2018] ........cocvonene ...45,130,890 | ...2,375.3100 | ..ooovvvvvrerrrvrinnnns 21,162,500 [ oo 1,735,336 | ] ....... 1,735,336 | ....1,154,086 | .....cc.ccocooeeoeeres | -.....(581,250) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveimvnrennnnnennns EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns N/A......... A MORGAN STANLEY ... covvsrcssssssssssssscssssers 03/07/2017{03/06/2018] ........cocvonene ...46,318,545 | ...2,375.3100 | ...cocvvvvrerrrrrnnnnnns 1,057,762 [ oo w0 1,569,859 | ] ....... 1,569,859 | ....1,040,978 | .....ccccooeooeeeeeres | -.....(528,881) LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A MORGAN STANLEY......occciiies covvsvcssssssssssssccscsiess 03/07/2017(03/06/2018] ..........coovene ...27,078,534 | ...2,375.3100 | ..oovvvvvvvvervrvcerenns | v 772,284 | oo 1,158,644 | M 1,158,644 | ...... 772,502 | cocooovcvvccvcccccs | -.....(386,142) LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A MORGAN STANLEY.......ccciiies s 03/07/2017{03/06/2018] ..........cccvcne ..87173,877 | ...2,375.3100 | .covvvvvvvrcrrrcrcrres 202,085,263 | ..ooovoiininnns 103,069,972 | ] ....... 3,069,972 | ...2,037,340 | ....cccocevveveneneie. | .-.(1,032,632) T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A MORGAN STANLEY......cooviirs crvvrmmrrenerernveeenirenns 03/07/2017|03/06/2018] .........ccoennne ...52,731,882 | ...2,375.3100 [ ..ccoovrrermrrrerurrrnns e 134,735 | s v 1,680,862 | *H#] ... 1,680,862 | ...1,113,494 | ....cccooovcvcvverec | -.....(567,368) LI B.
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns N/A......... A BARCLAYS. 03/07/2017{09/06/2018] ..........c0cvcne e 1,495,757 | ...2,375.3100 | coooovvvrcecrrcriinns | e 276,944 | ..o rerrennns 3BT, 781 | ] 367,781 | ....... 183,151 (92,315) T B
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A SOCIETE GENERALE......ccocco. oo 03/21/2017]03/20/2018] ........coceee ..15379,231 | ....... 1175100 | oo | v 384,121 | oo rerrenn 456,326 | ] e 456,326 | ....... 264,266 | ....occooevecrrriienns | 00 (192,060) T B.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CITIBANK 03/21/2017{03/20/2018| ... ....2,058,258 45,289 52,584 | *# 52,584 29,940 (22,644) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. BNP PARIBAS NY. . |03/21/2017|03/20/2018 15,164,247 .1,035,779 | *# 1,035,779 764,859 .(270,920) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 03/21/2017{03/20/2018| ... ...1,029,290 ..48,107 ...48,107 .30,573 ...(17,534) B
S&P 500 CALL OPTIONS.........cooomvvvvvvvemmvvrenineneinns EQUITY INDEX PRODUCTS CREDIT SUISSE 03/21/2017(03/20/2018] ........cvvvevene ....68,636,958 | ...2,373.4700 | ...coovrvverrrererrnnns 201,238,286 [ ..o 102,349,653 | M| ........ 2,349,653 | ...1,730,511 | .cooovcicrrrcncrcncies | -.....(619,143) I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A MORGAN STANLEY ... covvsressssssssssssscssssices 03/21/2017{03/20/2018] ........cvvvevene ...23,301,087 | ...2,373.4700 | .coovvvvvvrerrrrrncranns | v 512,624 | oo ciereeenn BT6,724 | ] 676,724 | ....... 420,412 | oo | .....(256,312) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A MORGAN STANLEY ... covvsccssssscssssssssscsiess 03/21/2017{03/20/2018] ........cvcvevene ...51,029,605 | ...2,373.4700 | ..ocovvvvvrvrrrvrernnes 1147545 | s 1,730,696 | ] ....... 1,730,696 | ....1,156,923 | .....cccccooooeeeeeres | .....(573,773) T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A MORGAN STANLEY ... covvsrccsssssssssssscsssias 03/21/2017{03/20/2018] ........cvcvevene ...74,052,264 | ...2,373.4700 | ..ocovvvvvrverrrrcrrnes 02,001,611 | s 03,062,331 | ] ... 3,062,331 | ...2,061,525 | ...........ccccc...... | ...(1,000,806) T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A MORGAN STANLEY.......ccciies covvsvcvssssssssssssssssiis 03/21/2017{03/20/2018] ........cocvevene 42,722,460 | ...2,373.4700 | .covvvvvvvveerervcerenes | o 793,516 | .o 1,184,553 | M ... 1,184,553 | ...... 787,79 | ..ccccooocvccvccicce | -.....(396,758) T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A MORGAN STANLEY.......oocciies wrvrimmsenenereveiiiirinnns 03/21/2017]03/20/2018] ........cooee ...55,539,198 |...2,373.4700 [ ...ccooovurrrrriruu 01,402,928 | s 2,138,810 | "] ... 2,138,810 | ....1437,346 | .....cccooeevmuercnnn | ......(701,464) T B.
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A MORGAN STANLEY.......oocciies crvrimsenrnereieiiiienns 03/21/2017]03/20/2018] .......ccoooveee ...85,682,267 |...2,373.4700 [ ...ccooevurrrrrivrurrs 00000:2,085,288 | oo 3,161,014 | 4] o 3,161,014 | ...2,118,370 | ....cccoooeerueenennn | ..(1,042,644) T B.
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A MORGAN STANLEY......coovuvuvis crrrsrerssssssssssssesssseres 03/21/2017{03/20/2018] .......vcvvvevene ...88,055,737 [ ...2,373.4700 | ..oovvrvrvrerrrerernnnns 000002,050,302 [ oo 103,103,846 | ] ....... 3,103,846 | ...2,078,695 | .....cccoueueueuenes | ...(1,025,151) T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |03/21/2017{ 03/20/2018 ... ...70,966,753 | ...2,373.4700 ...1,431,439 .2,141,014 ...1425,295 ..(715,719) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 03/21/2017]03/20/2018 76,900,428 ,373.4700 1,628,884 .2,452,077 ...1,637,635 ...(814,442) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |03/21/2017{ 09/20/2018 ... ....8,069,798 | ....2,373.4700 ...294,930 405,872 | *#] ..........405872 | ...... 209,252 (98,310) — -
S&P 500 CALL OPTIONS.........ccoovvvvvvvveimvvrennnnnennns EQUITY INDEX PRODUCTS SOCIETE GENERALE.........  oooscciccsscicscccccicsies 04/07/2017 [ 04/06/2018] .........ocvonene ...14,921,653 | ... 119.1800 389,380 372,452 |*#] .........372,452 | ... 145314 | ... | - (162,242) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvevmvrvennrinennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns NA........ A UBS SECURITIES. 04/07/2017[04/06/2018] ..........cocvcne ...3,499,968 | ........ 79.0500 82,954 | oo | e 75,639 [ *#] oo 75,639 | ......... 27,249 | oo | erere(34,564) LI B
S&P 500 CALL OPTIONS..........coomvmvvveveivivrcnrnninnnns EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns NA......... A SOCIETE GENERALE........... oo 04/07/2017 [ 04/06/2018| ..........ccc0cne ...16,099,770 | ....... 806.7000 | ..ovvvvvvrvcerrcveerers | v 642,235 | ... 21,205,839 | ] ....... 1,205,839 | ...... 831,203 | ..ccccocooooerecvcce | -.....(267,598) T B
S&P 500 CALL OPTIONS......cceverrereririreerrneennns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns NA........ A UBS SECURITIES. 04/07/2017|04/06/2018] ..........cocnnne 1,419,390 | ... 429.0900 [ ..ovovvverrrrriiiinrens =Rl | 62,212 | *# 62,212 33,261 <veerre(20,680) LI B
S&P 500 CALL OPTIONS......ccomvnerevevirirnerrneennns EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns NA......... A BARCLAYS. 04/07/2017|04/06/2018] ..........cocenne ...85,400,080 | ....2,357.4900 [ ...cccoowrrrrrreruurrnns 1,700,402 | o 3,161,880 | *#] ... 3,161,880 | ....2,169,979 ...(708,501) LI B
S&P 500 CALL OPTIONS.......covmmenrrvvvvivirieirnsenins EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns NA......... A JP MORGAN CHASE........cccccc v 04/07/2017|04/06/2018] ............ccc.. ..24942,972 | ...2,357.4900 | ..ocoovevvrvvveercrranne | covrnennd 613,597 | oo e 190,273 | ] s 750,273 | ....... 392,341 ...(255,665) T B.
S&P 500 CALL OPTIONS.......ccoomemirnivviimiiesinscnins EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns N/A........ A SOCIETE GENERALE......ccccc.. oo 04/07/2017|04/06/2018] .............c... ...30,428,092 | ...2,357.4900 | ...ccooovvrevieeccrenns | vovrennne 753,381 | oo 1,119,021 | 4] 1,119,021 | ...... 679,548 ...(313,909) T B.
S&P 500 CALL OPTIONS.......ccooommminnvviiviriesinscnins EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns N/A........ A SOCIETE GENERALE......ccccc.. o 04/07/2017 [ 04/06/2018] ........c0cvovene ...48,383,891 | ...2,357.4900 | ....ccovvvrerrrrrerrnnns 01,278,202 [ oo 101,910,896 | ] ....... 1,910,896 | ....1,165,278 ...(532,584) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE... .| 04/07/2017| 04/06/2018 ... ...50,729,429 | ...2,357.4900 |.... ...1,133,159 .1,671,305 ...1,010,295 ....(472,150) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. SOCIETE GENERAL 04/07/2017|04/06/2018 56,301,924 ,357.4900 1,320,444 ..1,953,647 ...1,183,388 ..(550,185) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE... . | 04/07/2017| 04/06/2018 ... ...57,071,847 | ...2,357.4900 1,610,365 2,424,486 | *# 2,424,486 | ...1,485,107 ...(670,985) B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemmvnvenininennns EQUITY INDEX PRODUCTS SOCIETE GENERALE......... oo 04/07/2017[04/06/2018] ..........cocvene ...80,286,314 | ...2,357.4900 | ....ccovvvrerrrvrernnens 1,952,081 [ s 2 897,313 | M ... 2,897,313 | ...1,758,599 ...(813,367) T B
S&P 500 CALL OPTIONS..........coomvvvvvvvermervennvnrennns EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns NA........ A SOCIETE GENERALE........... oo 04/07/2017[04/06/2018] ..........cocvcne 112,552,134 | ...2,357.4900 | ....ocovvvverrrvrernnens 002,362,292 [ oo 103,468,006 | | ....... 3,468,096 | ...2,090,093 ...(984,288) LI B
S&P 500 CALL OPTIONS..........coommmvvvvveirvvvenrrninnnns EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns NA......... A SOCIETE GENERALE........... oo 04/07/2017[04/06/2018] ..........ccc0cne ...55,814,386 | ...2,357.4900 | ....ccovvvrerrrvrcernes 0 1,234906 [ oo e 1819111 | ] 1,819,111 | ....1,098,749 ....(514,544) T B
S&P 500 CALL OPTIONS......ccevenrrrreeirireerrneennns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns NAA........ A SOCIETE GENERALE.....cccooce. oo 04/07/2017|04/06/2018] ..........cocenne ..115,308,048 | ....2,357.4900 2,923,432 veeern4,358,897 | M ... 4,358,897 | ...2,663,561 | ..cccoomrrrurrrennnn. | ...(1,218,097) T B
S&P 500 CALL OPTIONS.......ccvmvenerrrveivirierirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns NA........ A SOCIETE GENERALE.....cccocco. oo 04/07/2017|04/06/2018] ............cccu. ...31,803,859 |...2,357.4900 | ...ccooerrrerreercranne | wovrunnnt 608,559 | ...covvveveiirriin rerrennn 888,140 | ] e 888,140 | ....... 533,147 | .cccovvvvicvcvenencs | -.....(253,566) T B.
S&P 500 CALL OPTIONS.......ccoomeminriveiviriirsinsenins EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns NA........ A MORGAN STANLEY......cooouvuvis crrvsrerssssssssssssesssseres 04/07/2017[10/06/2018] .......ccvvvevene w00 1,072,470 | ....2,357.4900 | ..ooooovvmncrrririinns | e 261,733 359,711 | *# 359,711 | ...... 170,682 | ..o | (72,704) T B
S&P 500 CALL OPTIONS.......cccoomemrrrvvviviriisinscnins EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns N/A......... A WELLS FARGO 04/21/2017[04/20/2018] .......vcvvvevene ..13,147,246 | ... 121.9600 | ..ooovvvvvvveveviverines [ eovvnnnns 313,697 238,644 |*# 238,644 55,654 ...(130,707) T B
S&P 500 CALL OPTIONS.........cooovvevvvvveimvererineneiens EQUITY INDEX PRODUCTS......ccoumvvvvumrererirnrenens N/A......... A MERRILL LYNCH 04/21/2017[04/20/2018] .......ccvvvevene 202,077,230 | ..o 80.9000 | ..oooovvverevvrerinnnnns coeeeen 82,109 32,322 | *# 32,322 | oo 7,759 | cooovvvvvvvennevvennns | en(17,546) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CITIBANK 04/21/2017 | 04/20/2018] ... ..11,117,644 806.1400 | ..ooovvvvvreveveviininns [ 444,491 | ciereennnn 846,587 [ M| 846,587 | ...... 587,301 | .ccccoooecvccrcvcce | -...(185,204) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. UBS SECURITIES. 04/21/2017 | 04/20/2018 421,816 431.7800 56,401 [ *# 56,401 26,506 (21,354) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH 04/21/2017[04/20/2018] ... ...66,674,959 | ...2,355.8400 | .....cccovvvevvvvvcrenne | 001,313,778 | o 2,458,854 | M ....... 2,458,854 | ...1,692,484 | ...............]| ...(547,408) 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) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium [¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty 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_Clearinghouse 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.......cccoommmmrrmvvvirnrnannnenins EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns NA......... A SOCIETE GENERALE.....ccccc.. oo 04/21/2017|04/20/2018 .......ccooveneee ...21,578,813 | ...2,355.8400 552,418 ciereennnnn 133,086 [ ] oo 733,086 | ... 410,842 LI B
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrreinsnnnns EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes NA......... A MORGAN STANLEY.......ociiies cvvvisnnennssvssisein 04/21/2017]04/20/2018 .......ccooveneee ...29,212,416 | ...2,355.8400 558,548 e 818,371 [ ] 815,371 | ....... 489,551 LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A MORGAN STANLEY......occciiies covvsvcssssssssssssccscsiess 04/21/2017[04/20/2018] ........cocvevene ...86,223,744 | ...2,355.8400 | .....ccoovvurrrvrcrrnens 201,806,364 [ ..ooooooiiiins 0002,656,263 | ] ....... 2,656,263 | ....1,602,550 LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A MORGAN STANLEY.......ccciiies s 04/21/2017(04/20/2018] ........cocvevene ...71,617,536 | ...2,355.8400 | ....ocovvvvverrvrcrrres 1,682,448 | s 2,334,004 | M| ... 2,334,094 | ...1,410,999 T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A MORGAN STANLEY......cooviirs crvvrmmrrenerernveeenirenns 04/21/2017|04/20/2018] .......ccocvevene ....66,905,856 | ....2,355.8400 [ ....ccoooerrrrreruurrnns 0000 1,639,368 | oo 2, 438479 | ] 2,438,479 | ....1482,181 LI B.
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A MORGAN STANLEY.......occcces crvrirrennrersisiiiiiennns 04/21/2017|04/20/2018] ........cooee ...89,286,336 | ....2,355.8400 2,262,789 337707 | ] 3,377,107 | ....2,057,146 T B
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A MORGAN STANLEY.......oocies crvrirennrereieiiiiennns 04/21/2017|04/20/2018] ........cocee ...79,391,808 | ...2,355.8400 [ ...cccoomurrrrrivuunrnns 02,159,638 | oo 3,244,760 | *H#] ... 3,244,760 | ....1,984,972 T B.
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. .. | 04/21/2017] 04/20/2018] ... ...81,747,648 | ...2,355.8400 1,913,504 | ..o w2, 837157 | ] .. 2,837,157 | ...1,720,947 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. . |04/121/2017]10/20/2018 ,596,352 ,355.8400 352,606 |*# 352,606 69,020 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO 05/08/2017]05/06/2018 ... ...16,600,348 | ....... 117.0100 [ oo | 394,402 | i e 501,493 [ M) L 501,493 | ... 238,559 B
S&P 500 CALL OPTIONS......cccooummmrrmvvviririisissenins EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns WELLS FARGO 05/08/2017 [ 05/06/2018] ........covvcvene 2,823,933 | ... 78.6700 64,944 | *# 64,944 25,937 T B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A CITIBANK 05/08/2017 [ 05/06/2018] ..........cocnene L11,517,824 | 821.0000 | ..oovvvvvvvvervcveerenns | v 467,868 | .....oooooovcrcrcceee. coereeenen116,921 [ ] 716,921 | ...... 405,009 LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A UBS SECURITIES. 05/08/2017 [ 05/06/2018] ..........ccovene ...1452648 | ... 432.9900 50,558 56,032 | *# 56,032 22,327 T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A CREDIT SUISSE 05/08/2017 [ 05/06/2018] ..........cccvcne ...79,266,155 | ...2,399.2900 | ...cocvvvvverrrvrerrnes 1,480,734 2 436,967 | ] ....... 2,436,967 | ...1,449,812 T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A JPMORGAN CHASE.........cccccec covmmmnrrrvnnnesenseeisnseeees 05/08/2017 [ 05/06/2018| ..........cccvcne ...25,187,922 | ...2,399.2900 | ..ovvvvvvvveerrrrcrreres | cvvveend 604,510 | ... cierern 835,687 [ ] .o 635,687 | ...... 232,680 T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A BARCLAYS. 05/08/2017[05/06/2018] ..........cvevene ...45,317,858 |...2,399.2900 [ ...cccoovurrrrreruurrnns 201,168,036 | oo 1,653,419 | ] . 1653419 | ...... 874,728 T B
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A MORGAN STANLEY.......oocciies crvrimsenrnereieiiiienns 05/08/2017|05/06/2018] ...........occuue ...88,053,943 |...2,399.2900 [ ...ccooemerrrrreruurrens ...2,091,320 2,953,554 | *# 2,953,554 | ....1,559,340 T B
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A WELLS FARGO 05/08/2017[05/06/2018] ........cvvvvvene ...38,841,563 | ...2,399.2900 | ..ooocvvvvrvrrrerrcrenns | ervrenn 937,815 | eoooveeevviniiiiiniinns 1,327,011 | 4] 1,327,011 | ...... 701,801 T B
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. .. 105/08/2017]05/06/2018] ... ...94,532,026 | ...2,399.2900 ...1,941,404 .2,7117,618 ...1423,348 B

S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 05/08/2017 | 05/06/2018 53,264,238 ,399.2900 1,152,273 1,617,679 49,496 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |05/08/2017]05/06/2018] ... ....55,183,670 | ....2,399.2900 1,193,797 1,675,973 | *#] ... 1,675,973 | ...... 880,109 B
S&P 500 CALL OPTIONS........coovmvmrvvvvvisnisisssinennns EQUITY INDEX PRODUCTS.........ooovmvvnmririsiririnins MORGAN STANLEY ... comssssssssssssssssssssssiss 05/08/2017[05/06/2018] .........0vvovene ....65,740,546 | ...2,399.2900 | .....covvvvvvererernnes 1,505,197 | o wnn2,122,493 ...1,119,028 T B
S&P 500 CALL OPTIONS.......ooovmreciirvnverrerssiennes EQUITY INDEX PRODUCTS......ooccocccvvrrerrrsinnnns NA......... JA— MORGAN STANLEY......oovoviiiies wovvvrrrmressssnssssesnenss 05/08/201705/06/2018] .........ccrv.. ....51,344,806 | ...2,399.2900 | ....ocvvvvvevererrrnnens e 1,410,350 [ v 1,998,517 [ *#] ..o 1,998,517 | ....1,058,284 T B
S&P 500 CALL OPTIONS.......ooovmresirivnsersessssnnns EQUITY INDEX PRODUCTS......ooccoccvvvrerrrssinnnns N/A......... A WELLS FARGO 05/08/201705/06/2018] ........ccre0.. ...91,888,903 | ...2,399.2900 | ...oovvvvvvvvvrerirnnens BOVVY R <1 T 3,224,395 [ ... 3,224,395 | ...1,709,822 T B
S&P 500 CALL OPTIONS..........coomvvvvrvvcrrvnrerirnrnnens EQUITY INDEX PRODUCTS.........ooovmvvvmrervvnrnrennns NA........ A MORGAN STANLEY.......ccccies v 05/08/2017 [ 05/06/2018] ..........c0cecne ....36,469,208 | ....2,399.2900 683,912 951,953 | *#] ........... 951,953 | ...... 496,012 T B
S&P 500 CALL OPTIONS..........coomvmvvrvvvrrvnvenirnrnnnns EQUITY INDEX PRODUCTS.........oocvmvvvmrvrvrnrnsennns NA......... A SOCIETE GENERALE............ oo, 05/08/2017 [ 11/06/2018] ........c0cvevene 9,171,424 1...2,399.2900 [ oo | e 351,867 | .oonririnninnns coereeen 457 510 [ ] 457,510 | ...... 183,836 T B
S&P 500 CALL OPTIONS..........ooomvmvvrvvevrvnrenirirenens EQUITY INDEX PRODUCTS........oocrmvvvmrervvirerennns NA........ A SOCIETE GENERALE............ oo, 05/22/2017(05/20/2018] ........c0vveveee 13873419 | ... 119.4000 | .ooovvvvvvvveverivnrenns [ eovvennns 334,635 335224 | *# 335224 | ....... 112,133 T B
S&P 500 CALL OPTIONS..........ooomvmrvvvvviivirnnirireiens EQUITY INDEX PRODUCTS........ocormvvvereririrerinens NA........ A WELLS FARGO 05/22/2017(05/20/2018] ........cvvvevene n2,744932 | 78.5100 62,933 64,749 [*#] ..........64,749 | ......... 22,794 T B.
S&P 500 CALL OPTIONS..........ooomvmrvvvrvirvireririrenens EQUITY INDEX PRODUCTS.........ocovmvvvmreririrerinins NA........ A WELLS FARGO 05/22/2017(05/20/2018] ........cvvvevene ...10,957,307 | ....... 815.0000 | coovvveeeeveeeecreeeeees | e 486,827 | cooovooieiee. coereeennnn 152,233 | ] 752,233 | 427,682 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 05/22/2017]05/20/2018] ... 1,172,808 | 431.3400 43,966 49,839 | *#| ..........49,839 | ... 20,529 B
S&P 500 CALL OPTION EQUITY INDEX PRODUCTS.. MERRILL LYNCH 05/22/2017{05/20/2018 71,662,594 ,381.7300 1,488,895 .2,428,072 ...1,435,475 B
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. w.. | A..........| CITIBANK 05/22/2017 | 05/20/2018] ... ...23,920,046 | ...2,381.7300 |.... 617,137 | ... 734,215 | *# ..734215 | ... 322,791 B
S&P 500 CALL OPTIONS........ooovmreciiricnvvrrersssennes EQUITY INDEX PRODUCTS......oocccvccvvvrrerrssinnnns BARCLAYS 05/22/2017{05/20/2018 ........ccevrs. ....53,042,057 | ...2,381.7300 | ..oovvvvrvrerrrerirnnens 1,252,041 s conn 1,748,167 [ "] ... 1,748,167 | ...... 913,472 T B
S&P 500 CALL OPTIONS........ooovmseciirrenvrrrensssnnns EQUITY INDEX PRODUCTS......ooccccccvvvrrrrrssiennns NA......... JA— MERRILL LYNCH 05/22/2017{05/20/2018 ........0ccvvse. +..23,564,811 [ ...2,381.7300 | .oovvvvvvvvrerrrrrerenns [ v 458,982 632,257 | *# 632,257 326,268 T B
S&P 500 CALL OPTIONS........ooovmrecirivvserressssnnns EQUITY INDEX PRODUCTS......ooccoccvvvvrrerrssiennns N/A......... JAS— WELLS FARGO 05/22/2017{05/20/2018 ........0cevv. ....62,095,353 | ....2,381.7300 | .coccovcvrvrrerrrsnnn 1,329,387 | o 1,837,233 [ *H#] .o 1,837,233 | ....... 950,975 T B
S&P 500 CALL OPTIONS..........coomvmvvmvveirvnvenirnrnnens EQUITY INDEX PRODUCTS........coomrmvvemrervrnrnrennns NA......... A BARCLAYS 05/22/2017(05/20/2018] ........c0cvevene ..106,598,009 | ....2,381.7300 | ..ocovvvvvrvrrrcrerrnes 202,394,028 | oo 3,334,749 | M ... 3,334,749 | ...1,738,731 T B.
S&P 500 CALL OPTIONS..........coomvmvvmvvmrrrvrenirirenens EQUITY INDEX PRODUCTS........ocovmvvvmrervrirerenens NA......... LA BARCLAYS 05/22/2017(05/20/2018] ........c0vvevene ...48,835,309 | ...2,381.7300 | ..ocvvvrvvrerrrrrernnes 1,195,801 s e 1,674175 | 4] 1,674,175 | ...... 876,975 | I B.
S&P 500 CALL OPTIONS..........oooovmrvvvveiivirenirirenens EQUITY INDEX PRODUCTS........ocovmvvvereririrerinens NA......... LA BARCLAYS. 05/22/2017(05/20/2018] ........c0vvevene ...88,021,209 | ...2,381.7300 | ..oovvvvrvveerrcreees 02 194,867 | oo 3,075,341 | ] ... 3,075,341 | ...1,612,097 T B
S&P 500 CALL OPTIONS..........ooomvmrvvvvriivirenirirenens EQUITY INDEX PRODUCTS........ocovmvvvmreririrerenens NA......... LA BARCLAYS. 05/22/2017(05/20/2018] ........c0vvevene ...73,514,746 | ...2,381.7300 | ..ovvvvvrvrerercreees 1,896,414 | s 002,064,233 | ] ... 2,664,233 | ...1,399,957 T B
S&P 500 CALL OPTIONS.........coovvvmrvvvvviisnserisirenens EQUITY INDEX PRODUCTS.........ooorvvvvmrmririrnrinens NA......... JA— BARCLAYS. 05/22/2017(05/20/2018 .......0ovvvevene ...47,269,023 | ...2,381.7300 | ..oovvvervrerrrerinens 201,280,497 | oo w0 1,804,066 | *#] ....... 1,804,066 | ...... 950,401 T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 05/22/2017{05/20/2018] ... ...41,527,055 | ...2,381.7300 (I ECKRCIC R — v 1,689,255 | | .. 1,689,255 | ...... 893,259 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE... . 105/22/2017]11/20/2018] ... .6,378,205 | ....2,381.7300 251,569 328,741 | *# 328,741 33,076 B
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1 2 4 5 6 7 9 10 1 12 13 14 16 19 20 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or Notional Received (Received) (Received) | Current Year | Book/Adjusted (Amortization| Hedged Reference| and at Year-
Description Generation or Replicated (a) or Central_Clearinghouse Date Expiration Amount (Paid) Paid Paid Income Carrying Value Fair Value )  Accretion Items Entity end (b)
S&P 500 CALL OPTIONS......ccccovmrrvrrvvnnns EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A WELLS FARGO 06/07/2017]06/06/2018 ....16,495,242 123.1000 | .oooovevvvvvvrevivnrenns [ ovvinnns 375,196 | ..ooovovvrvivririininnns ..291,110 | H#| ......e.en. 291,110 (93,799) LI B
S&P 500 CALL OPTIONS......ccccovmrrrrrvinnns EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A CITIBANK 06/07/2017]06/06/2018 ...3,078,814 79.2900 69,117 65,496 65,496 ..(17,279) LI B
S&P 500 CALL OPTIONS..........ccoowwvvvenene EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A CITIBANK 06/07/2017 | 06/06/2018 ...12,176,660 831.2800 | ..oovvvvvvvverervcerens | v 517,078 | oo ..670,224 | *#| .......... 670,224 ...(129,269) LI B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A UBS SECURITIES. 06/07/2017 | 06/06/2018 ....2,645,559 437.0800 96,394 89,356 89,356 ....(24,099) T B
S&P 500 CALL OPTIONS......oocevcvrrvreveees EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A MERRILL LYNCH 06/07/2017|06/06/2018 77,072,223 |...2,429.3300 [ .oooovnvrrerriiiiinnns 21,519,662 [ v ..1,972,664 | *#| ........ 1,972,664 ....(379,915) LI B.
S&P 500 CALL OPTIONS.......occovcvvvvreveens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A CITIBANK 06/07/2017]06/06/2018 ..20,248,940 |...2,429.3300 | ..oovoevrrevreerrenns | i 490,024 | ..o ..444.580 | *#] ........... 444,580 ....(122,506) T B.
S&P 500 CALL OPTIONS.......cccovevvvrreveees EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A CITIBANK 06/07/2017|06/06/2018 ...38,986,131 |...2,429.3300 [ ...coooeverrrrrevuurrenn L133156 [ 1,377,333 | #] 1,377,333 ....(283,289) T B.
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CITIBANK 06/07/2017 | 06/06/2018| ... ...58,712,862 | ...2,429.3300 .. 1,409,256 | ..ooooviccn LA707,842 |4 1,707,842 (352,314) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. CITIBANK 06/07/2017 [ 06/06/2018 94,451,219 ,429.3300 2,328,106 2,823,993 2,823,993 .(582,027) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CITIBANK 06/07/2017]06/06/2018 ... .101,677,444 | ...2,429.3300 2,621,323 [ oo ..3,175,510 | *#| ........ 3,175,510 ......(655,331) B
S&P 500 CALL OPTIONS......ccccovmrrvvvivnnns EQUITY INDEX PRODUCTS CITIBANK 06/07/2017]06/06/2018 ....68,753,489 | ...2,429.3300 | ...coovvvvrevrrrrirnnns 21,803,275 | oo ..1,943,563 | *#] ....... 1,943,563 .....(400,819) I B
S&P 500 CALL OPTIONS..........ccoouwvvunnenn EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A CITIBANK 06/07/2017 | 06/06/2018 ...54,834,992 | ...2,429.3300 | ...oooovvvrurrrernnnnnns L 1,481,404 | ..1.798,462 | ] ........ 1,798,462 .....(370,351) LI B
S&P 500 CALL OPTIONS..........ccoovwrvveneen EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A CITIBANK 06/07/2017 | 06/06/2018 ...52,193,113 | ...2,429.3300 | ..ocovvvrvrvrrrvrerrnes AT0479 | s LAMTT09 | 1,417,709 ....(292,620) T B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A CITIBANK 06/07/2017 | 06/06/2018 47,187,526 | ...2,429.3300 | .coovvvvvvvverrrecerenes | v 915,263 | .. 1,106,701 |4 1,106,701 .....(228,816) T B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A CITIBANK 06/07/2017 | 06/06/2018 119,741,621 | ...2,429.3300 | .coovvvvvvvcerrercrnes 22,546,320 | ..ooovoiiinnns ...3,084,492 | *#] ....... 3,084,492 ....(636,580) T B
S&P 500 CALL OPTIONS.......coccovcvvvvreneees EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A WELLS FARGO 06/07/2017|12/06/2018 ...9,012,184 | ....2,429.3300 366,114 L A41706 | H#| ........s 441,706 ...(61,019) T B
S&P 500 CALL OPTIONS.......occovcvvvvreveens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A WELLS FARGO 06/21/2017]06/20/2018 ...14,428,804 118.1800 352,845 393,680 393,680 ...(88,211) T B
S&P 500 CALL OPTIONS.......cccouuvvvrveeneas EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A WELLS FARGO. 06/21/2017|06/20/2018 ....3,165,865 81.0600 69,129 52,252 52,252 ..(17,282) T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY ....cccoovuiinns vvrvvvriiiicsenecsiiiiinnns 06/21/2017{06/20/2018] ... ...10,748,884 .833.9200 ...(109,239) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. UBS SECURITIES. 06/21/2017 | 06/20/2018 464,289 .438.0600 ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH 06/21/2017 | 06/20/2018] ... ....76,277,069 | ...2,437.0300 ..1,973,661 .....(377,398) B
S&P 500 CALL OPTIONS......ccccovmrrrrrvenens EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes A JP MORGAN CHASE........ccccec wmmmmnrrvvciiniiisenennins 06/21/2017 | 06/20/2018 ...21,766,826 | ...2,437.0300 ...540,070 | *#| .......... 540,070 ...(136,043) LI B
S&P 500 CALL OPTIONS..........cocowwvvvnnene EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A JPMORGAN CHASE........cccccee o 06/21/2017 | 06/20/2018 ...48,165,618 | ...2,437.0300 | ...cocvvvvvvrvrvrernnes L A372812 | i .. 1,661,707 | *#] ....... 1,661,707 ...(343,203) LI B
S&P 500 CALL OPTIONS............coomvvveeeee EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A JPMORGAN CHASE........cccccec crmrvmnrervenresenscniineeeees 06/21/2017{06/20/2018 ...67,310,779 | ...2,437.0300 | ..ocovvrrvrvrrrvrcrrnes 21782595 | s ..2,154328 | *#] ....... 2,154,328 ......(445,649) T B
S&P 500 CALL OPTIONS......ccevcvrvrrenenns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A MORGAN STANLEY......cooiies creermmrrrenrernveeenernnns 06/21/2017]06/20/2018 ...85,296,050 | ...2,437.0300 [ ...cooovverrrrreruunrens LAB12,797 ..2,161,879 | *#| ........ 2,161,879 ....(453,199) LI B.
S&P 500 CALL OPTIONS......ccevcvrvrreneens EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A MORGAN STANLEY.....cooviies crvvrmmrreeenereveeenernnns 06/21/2017]06/20/2018 ...33,387,311 | ...2437.0300 | ..oovvevrrerreerrerne | wevrennns 646,561 | ....oovvveverrer L T70,970 [ *#] e 770,970 ...(161,640) LI B.
S&P 500 CALL OPTIONS.......occovevvvvveveens EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A JP MORGAN CHASE........cccccc v 06/21/2017]06/20/2018 ...63,915,739 | ...2,437.0300 [ ..coooemerrrrrivuurrnns 1,557,878 | oo ...1,879,956 | *#| ........ 1,879,956 ...(389,469) T B.
S&P 500 CALL OPTIONS.......cccooevvvrveunens EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A JPMORGAN CHASE........ccccec v 06/21/2017]06/20/2018 ...48,358,483 | ...2,437.0300 [ ...ccooorermrrririir L1167,851 [ ...1,396,735 | *#| ........ 1,396,735 ...(289,463) T B.
S&P 500 CALL OPTIONS.......cccovuvrvrriuneas EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A JPMORGAN CHASE........ccccec i 06/21/2017 | 06/20/2018 ...82,517,570 | ...2,437.0300 [ ..cccooemmrmrrrirurrrn ....2,093,748 2,535,064 2,535,064 (523,437) LI 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 1,634,736 ...(342,579) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. .| 06/21/2017| 06/20/2018 45,085,055 ,437.0300 ...1,051,063 .1,253,876 ..(262,766) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 06/21/2017]12/20/2018 ... ...8,994,691 | ....2,437.0300 362,367 431,101 ...(60,394) B
S&P 500 CALL OPTIONS..........ccoowvvvvenene EQUITY INDEX PRODUCTS BARCLAYS 07/07/2017(07/06/2018 ...12,765,840 116.4700 [ ..ooovevvvevvvevvrnienes [ ovvinnes 278,400 393,375 393,375 ...(46,400) T B
S&P 500 CALL OPTIONS...........coowwvvvenenn EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A BNP PARIBAS NY......ccociviiiiins covvsvcssssssssssssscscssis 07/07/2017(07/06/2018 ....3,003,802 78.3200 | .coccooovevccivcrenens 188,268 | ..o [ s 70,564 [ *#] oo 70,564 ...(11,378) LI B
S&P 500 CALL OPTIONS............coomrvvvneee EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A MORGAN STANLEY.......coccies v 07/07/2017(07/06/2018 ...11,088,165 824.5800 | ..oovvvvvvvverecreereens | v 501,709 | oo ..691,070 | *#| .......... 691,070 ...(83,618) T B
S&P 500 CALL OPTIONS......ccevcvrvrrenenns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A UBS SECURITIES. 07/07/2017|07/06/2018 ...1,791,938 433.2400 68,491 | oo | e 75,509 [*#] oo 75,509 ..(11,415) LI B
S&P 500 CALL OPTIONS.......cccovevvvrreveens EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A MERRILL LYNCH 07/07/2017|07/06/2018 ...79,090,190 | ...2,409.7500 [ ...cccooverrrrrevuunrnns LAT58,873 [ ...2,425,809 | *#| ........ 2,425,809 ....(293,145) T B.
S&P 500 CALL OPTIONS.......cccoocvvvrviveens EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A JPMORGAN CHASE........ciee o 07/07/2017(07/06/2018 ...19,718,009 | ...2,409.7500 | ..oovvvvvvrverrerrcrenns | evvrenn 524,499 | ..o ..516,852 | *#| ......... 516,852 ) T B
S&P 500 CALL OPTIONS.......cccovcvvvrveenene EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A CITIBANK 07/07/2017(07/06/2018 ...66,144,541 [ ...2,409.7500 | ...coovvvvrerrrerernnnns 21,599,162 [ oo ..1,972,626 | *#] ........ 1,972,626 ) T B
S&P 500 CALL OPTIONS.......cccovuvrvrrivnnns EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A CITIBANK 07/07/2017(07/06/2018 ...70,080,903 | ...2,409.7500 | ....ocovvvverrvvreernens LAB1BTT3 | s ....1,984,880 ) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CITIBANK 07/07/2017{07/06/2018| ... ...54,108,375 | ....2,409.7500 ...1,341,847 11,661,083 ) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. CITIBANK 07/07/2017(07/06/2018 87,787,635 ,409.7500 1,917,685 ..2,352,879 ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. ] JPMORGAN CHASE........ccccocee rmmmmmrmnnnnrennnscesensesens 07/07/2017{07/06/2018] ... ...63,990,724 | ...2,409.7500 1,640,563 ..2,019,620 ) 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) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of 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, Counterparty 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_Clearinghouse 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 CITIBANK 07/07/2017{07/06/2018] ........cocvevene ...20,994,730 | ...2,409.7500 | ..ooovvvvvvvervrrncrenns | crvrennn 411,923 [ e e 04172 [ M 504,172 | ....... 160,903 | ....ooovvevevrevvennes | vvenn.(68,654) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveimvnrennnnnennns EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns N/A......... A JPMORGAN CHASE........ccccccee covmvrrnnnnncnennnccesinseeens 07/07/2017{07/06/2018] ........cocvovene ...94,391,858 | ...2,409.7500 | .....cocvvvvvrrvrinnnens 202,503,798 [ .ooooviiiiiinns 003,086,465 | | ....... 3,086,465 | ....... 999,966 | ......cccooceoeeeeet | -.....(417,300) LI B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A JPMORGAN CHASE........cccccee o 07/07/2017{07/06/2018] ..........cocvene ...74,898,811 | ...2,409.7500 | ...oovvvvvrerrrvrcrrnes .....2,052,005 2,533,218 | *# 2,533,218 823,214 .....(342,001) LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A JPMORGAN CHASE.........cccccec o 07/07/2017{07/06/2018] ..........c0cvcne ...64,575,568 | ...2,409.7500 | ....ocvvvvrcrrrvreernes 201,892,180 [ oo 02,343,968 | M| ....... 2,343,968 | ....... 767,152 | .cccocoocccccvccccc | -....(315,363) T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ LA BARCLAYS. 07/07/2017|01/06/2019] .......ccocvuvene 25,715,808 | ....2,409.7500 | ..ooovvvvvcreerreriinns | e 211,198 259,114 | *# 259,114 | ......... 71,382 (23,466) LI B
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns N/A......... A BARCLAYS. 07/21/2017|07/20/2018] .......ccooeve ...14,738,004 | ...... 118.2400 355,238 397,020 | *#] .ooee 397,020 | ....... 100,988 | ...ccooovvvvvvvvineres | e s(59,206) T B
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A WELLS FARGO 07/21/2017]07/20/2018] ........cccere 2,235,973 | .. 80.2800 | ..ovvvvvevereicneenis [ e 80,134 | e | e 40,578 | #| ....coouunn 40,578 | ......... (1,200) | cvvvvvevevreaceaes | cvveeennnn(8,356) T B.
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. .| CITIBANK 07/21/2017]07/20/2018 ... ...10,614,891 .846.3800 489,881 <.(71,508) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. UBS SECURITIES. 07/21/2017(07/20/2018 ,361,643 1438.3900 7,070 (8,546) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CREDIT SUISSE 07/21/2017{07/20/2018| ... ..72,171,159 | ...2,473.4500 ..1,592,354 ) B
S&P 500 CALL OPTIONS......cccooummmrrmvvviririisissenins EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns BARCLAYS 07/21/2017{07/20/2018] ........covvevene ...18,570,416 | ...2,473.4500 | ..ooovvvvvveerrrrccrecns | v 467,974 | oo cennennnnn 428,941 38,962 ) I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A MORGAN STANLEY ... covvsressssssssssssscssssices 07/21/2017{07/20/2018] ........covvevene ....78,903,055 | ...2,473.4500 | ....ocovvvrervrerernnnns 201,638,518 [ oo w0 1,838,136 | ] ....... 1,838,136 | ....... 472,704 ) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A MORGAN STANLEY ... covvsccssssscssssssssscsiess 07/21/2017{07/20/2018] ........covvvvene ...64,062,355 | ...2,473.4500 | ...oocvvvvvervrvrennnes e 1472,006 [ oo 201,651,033 | ] ....... 1,651,033 | ...... 424,362 ) T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A MORGAN STANLEY ... covvsrccsssssssssssscsssias 07/21/2017{07/20/2018] ........cocvevene ...53,673,865 | ...2,473.4500 | ...cocvvvvrcerrvrcrrnee 21,485,890 [ oo v 1,668,560 | *#] ....... 1,668,560 | ....... 430,318 ) T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A MORGAN STANLEY.......ccciies covvsvcvssssssssssssssssiis 07/21/2017{07/20/2018] ........cocvvvene ...35,865,025 | ...2,473.4500 | ..ooovvvvvvvervrrerrenns | v 944,156 | ....ooovvevrrririinnnnns 21,058,982 | *H#] ....... 1,058,982 | ...... 272,185 ) T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A MORGAN STANLEY.......oocciies wrvrimmsenenereveiiiirinnns 07/21/2017]07/20/2018] .......ccocevee .116,252,150 | ...2,473.4500 [ ...cccooourrrrrirus 02,921,248 | s 3,212,418 | ] s 3272418 | ... 838,045 ) T B.
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A MORGAN STANLEY.......oocciies crvrimsenrnereieiiiienns 07/21/2017]07/20/2018] .......ccoceveee ...58,373,420 | ...2,473.4500 [ ...cccooverrrrrivis 1,418,223 | s 1,688,374 | ] ... 1,588,374 | ....... 406,521 ) T B.
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A MORGAN STANLEY......coovuvuvis crrrsrerssssssssssssesssseres 07/21/2017{07/20/2018] .....c.vevvvevene ...53,426,520 | ...2,473.4500 | ...covvvvvrerrrerernnnns 1,263,475 [ oo 1,415,585 | ] ....... 1415585 | ... 362,689 ) T B
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. .|07/21/2017{07/20/2018] ... ...63,072,975 | ...2,473.4500 | ..ooovvvvvrerrrrrernnns 201,380,167 | oo wou 1,548,217 ) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 07/21/2017]07/20/2018 18,056,185 ,473.4500 338,386 378,910 ) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |07/21/2017{01/20/2019] ... 203,957,520 | ...2,473.4500 | ...coocvcccicvcciacss | o 140,279 | oo cieren. 157,667 ) B
S&P 500 CALL OPTIONS.......cccoommmmrrmvveirermainnenins EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes NA......... A WELLS FARGO 08/07/2017 [ 08/06/2018| .........ocvovene ...16,181,529 | ...... 119.6500 | ..ooovvvevvverevvvnvenns [ ovvinnns 374,616 | ..o —YL YA .....(31,218) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvevmvrvennrinennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns NA........ A WELLS FARGO 08/07/2017{08/06/2018| ..........c.c0cne ...1,984,470 | ... 80.5000 | ...coccovcreccvcrenens e 83,880 | e | s 34,679 [ *#] oo 34,679 (3,657) LI B
S&P 500 CALL OPTIONS..........coomvmvvveveivivrcnrnninnnns EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns NA......... A CITIBANK 08/07/2017(08/06/2018| ..........ccc0cne ....9,853990 | ...... 847.5400 | .oovvvvvvvvverrcvcerers | v 405,710 | oo e 456,256 [ ] ... 456,256 .....(33,809) T B
S&P 500 CALL OPTIONS......cceverrereririreerrneennns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns NA........ LA UBS SECURITIES. 08/07/2017|08/06/2018] ...........ocvnne 21,216,820 | ...... 438.6700 [ ..ocooovverrrrririerrens w5415 | [ e 42,834 [ *H#| .ooevennnns 42,834 (3,785) LI B
S&P 500 CALL OPTIONS......ccomvnerevevirirnerrneennns EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns NA......... A WELLS FARGO 08/07/2017|08/06/2018] ...........occnn. ...98,219,448 | ...2,476.8300 [ ...ccoooverrrrrerurrrnns 1,972,851 | s 02,186,628 | *H#] ........ 2,186,628 ....(164,404) LI B.
S&P 500 CALL OPTIONS.......covmmenrrvvvvivirieirnsenins EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns NA......... A JP MORGAN CHASE........cccccc v 08/07/2017|08/06/2018] ............cc... ...23,467,828 | ...2,476.8300 | ...coooerrrerreecrrerne | wovrrnree 596,083 | ....oovvveverirrirnn rerrnn560,392 | ] i 560,392 ......(49,674) T B.
S&P 500 CALL OPTIONS.......ccoomemirnivviimiiesinscnins EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns N/A........ A MORGAN STANLEY......coocciies o 08/07/2017|08/06/2018] ............cc... ...59,939,286 | ...2,476.8300 [ ...cccooourrrrrivurnnnns 1424514 | e w00 1,652,687 | "] ... 1,552,687 ....(118,709) T B.
S&P 500 CALL OPTIONS.......ccooommminnvviiviriesinscnins EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns N/A........ A MORGAN STANLEY......cooiiies o 08/07/2017(08/06/2018] ........cccocvene ...63,902,214 | ...2,476.8300 | ...cocvvvvrerrrrrennnes 1,419,109 [ s v 1,545,854 | M| ... 1,545,854 ...(118,259) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. .| 08/07/2017 | 08/06/2018 ... .123,346,134 | ...2,476.8300 2,624,670 ..2,860,484 ..(218,722) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 08/07/2017]08/06/2018 48,545,868 ,476.8300 ..1,026,502 (78,717) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. .| 08/07/2017 | 08/06/2018 ... ...52,013,430 | ....2,476.8300 .1,397,185 ...(106,687) weever | B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemmvnvenininennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns MORGAN STANLEY ... covvsvcvsssssssssssicscsiess 08/07/2017(08/06/2018| ..........ccc0cne ...42,106,110 | ...2,476.8300 | ..ooovvvrvvverrrrccrens | v 991,342 | oo v 1,080,547 | ] ....... 1,080,547 (82,612) T B
S&P 500 CALL OPTIONS..........coomvvvvvvvermervennvnrennns EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns NA........ A MORGAN STANLEY ... covvsvcvsssscssssssscsssiers 08/07/2017 [ 08/06/2018] ..........ccc0cne ...66,874,410 | ...2,476.8300 | ...coovvvvverrrvreernes 1,500,234 | s 1,634,316 | ] ... 1,634,316 ....(125,019) LI B
S&P 500 CALL OPTIONS..........coommmvvvvveirvvvenrrninnnns EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns NA......... A MORGAN STANLEY.......coccies v 08/07/2017(08/06/2018| ..........ccc0cne ..108,485,154 | ...2,476.8300 | .....cocvvrvvrrvrcernee 002,784,550 [ oo 3,041,584 | M ... 3,041,584 ...(232,046) T B
S&P 500 CALL OPTIONS......ccevenrrrreeirireerrneennns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns NAA........ A MORGAN STANLEY.....cooviirs crevrmmrreennereveeenesenns 08/07/2017|08/06/2018] ...........occnne ...69,103,557 |...2,476.8300 [ ...cccooverrrrreruurrnns 1,927,449 | s 002,109,952 | *] ... 2,109,952 ...(160,621) LI B.
S&P 500 CALL OPTIONS.......ccvmvenerrrveivirierirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns NA........ A MORGAN STANLEY.......oocccces crvrirenenerevsiiiienins 08/07/2017|08/06/2018] ............ccc.. ...85,946,001 |...2,476.8300 [ ...cccoooerrrrrivuunnnne 2 171,325 | s 000ennn2,369,523 | ] ... 2,369,523 ...(180,944) T B.
S&P 500 CALL OPTIONS.......ccoomeminriveiviriirsinsenins EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns NA........ A BARCLAYS 08/07/2017{02/06/2019] .....cvvevevevene 208,522,959 | ...2,476.8300 | ...oooovccrscrccricns | v 304,639 [ ..ooooovervmniiiiiniinns rerrnnn 336,588 | | i 336,588 .| (16,924) T B
S&P 500 CALL OPTIONS.......cccoomemrrrvvviviriisinscnins EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns N/A......... A BARCLAYS 08/21/2017(08/20/2018] .......ccvvvevene ...15,531,949 | ...... 122.3000 | oo | i 356,867 293,114 | *# 293,114 | ....... (34,014) [ oo | 1000(29,739) T B
S&P 500 CALL OPTIONS......cccoommmmrrnvviiviriisissenins EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns NA......... A WELLS FARGO 08/21/2017(08/20/2018] ........covvevene ...1,665,799 | ........ 79.1800 38,921 34,360 | *#] oo 34,360 | ......... (1,317) (3,243) T B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.....cccooociees o 08/21/2017 | 08/20/2018| ... .829.9900 533,728 | *# 533,728 | .....190,531 | .....cccoccoorcvccer | ererens(31,200) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 08/21/2017[08/20/2018] ... 1435.9000 27,289 | *# 27,289 ,393 (2,082) 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) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium [¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty 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_Clearinghouse 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 WELLS FARGO 08/21/2017(08/20/2018] ........covvevene ...74,981,544 | ...2,425.5500 | .....coovvvvrrerennnens 1,633,763 [ oo 2,179,620 | ] ........ 2,179,620 | ...... 682,004 | ...cccoooooeercvcce | -.....(136,147) LI B
S&P 500 CALL OPTIONS.......cccoommmmrrmvvvirnrreinsnnnns EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes NA......... A BARCLAYS, 08/21/2017(08/20/2018] ........covvevene ...19,041,645 | ...2,425.5500 | ...coovrrvevveerciinns | corrennns 481,754 526,808 | *# 526,808 85,201 <reeren(40,146) T B
S&P 500 CALL OPTIONS.........cooommvvvvvverminvenininennns EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A MORGAN STANLEY......occciiies covvsvcssssssssssssccscsiess 08/21/2017(08/20/2018] ........cocvevene ...65,974,960 | ...2,425.5500 | .....covvvvervrvrcrrnens e TAT1,634 | s 1,818,995 | M| 1,818,995 | ...... 469,997 | ..coovvvvvvverennncnes | +.....(122,636) LI B
S&P 500 CALL OPTIONS..........coommmvvmvvvmrvrvenrrninnnns EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A MORGAN STANLEY.......ccciiies s 08/21/2017(08/20/2018] .........ocoevene 31,774,705 | ...2,425.5500 | .oovvvvvvvvcerecrcerees | v 908,409 | ...oooovvvvivrrrrininnns 1,129,475 | 4 1,129,475 | ...... 296,766 | .....cccccooooececeree | 1o (75,701) T B
S&P 500 CALL OPTIONS......ccrmrerrverivirierrneennns EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A MORGAN STANLEY......cooviirs crvvrmmrrenerernveeenirenns 08/21/2017]08/20/2018] .......ccoovuveee ...53,604,655 | ...2,425.5500 [ ...cccooverrrrrerunrrnns 1443444 1 e 1,791,332 | *H] 1,791,332 | ...... 468,175 ....(120,287) LI B.
S&P 500 CALL OPTIONS.......coovmenerrrveivirieirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A MORGAN STANLEY.......occcces crvrirrennrersisiiiiiennns 08/21/2017]08/20/2018] ........cocoueee ...75,192,050 | ...2,425.5500 [ ...cccoovurrrrrivuunnnns 201,928,020 | oo 000ennn2,389,952 | *H#] ... 2,389,952 | ...... 622,600 | ......coocccccveeercs | -.....(160,668) T B.
S&P 500 CALL OPTIONS.......covvmnrrrrviivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A MORGAN STANLEY.......oocies crvrirennrereieiiiiennns 08/21/2017]08/20/2018] ........cccoeee ...64,034,520 |...2,425.5500 [ ...cccooourrrrririurnnnn 1,627,407 | oo 002,017,698 | *#] ........ 2,017,698 | ....... 525,908 | ....ooovvveirirnnes | e (135,617) T B.
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |08/21/2017| 08/20/2018 ... ...51,664,215 | ...2,425.5500 ...1,268,931 ..1,570,630 | *#| .......1,570,630 | ....... 407,443 ...(105,744) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 08/21/2017]08/20/2018 53,119,545 ,425.5500 1,246,202 ..1,540,258 97,906 ...(103,850) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |08/21/2017{ 08/20/2018 ... ....48,511,000 | ....2,425.5500 1,071,484 1,323,553 | *#] ........1,323,553 | ...... 341,359 (89,290) B
S&P 500 CALL OPTIONS.........cooomvvvvvvvemmvvrenineneinns EQUITY INDEX PRODUCTS......ccoumvvvvmmrererirnrenens MORGAN STANLEY......coooics ovrsrerssssssssssssssssieres 08/21/2017(08/20/2018] ........covvevene ....86,349,580 | ...2,425.5500 | ......ccoovvrrverernnens 01,823,582 [ oo 002,255,957 | *#] .......2,255,957 | ...... 584,340 | ....cccoooeeerccccere | ...(151,965) I B
S&P 500 CALL OPTIONS.........ccoomvvvvvvveirverennnnnennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A MORGAN STANLEY ... covvsressssssssssssscssssices 08/21/2017(08/20/2018] ........cocvovene ...33,230,035 | ...2,425.5500 | ...oocovvvvvvvvrrrcrenns | v 640,259 | ....oooovvvivririininnns ciererennn 188,657 [ ] oo 788,657 | ...... 201,753 (53,355) LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvcmvvnvennnnrennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A BARCLAYS 08/21/2017{02/20/2019] ......vvovvvvvene +...6,853,003 [...2,425.5500 | .....ccooooucrrirccreccc | correae 249,251 305,387 | *# 305,387 | ......... 69,983 | ..coccovccvccvcviier [ e (13,847) T B
S&P 500 CALL OPTIONS..........coommmvvmvverrivvenrrninnnns EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A BARCLAYS 09/07/2017{09/06/2018] ..........c0cvcne ...14,508,704 | ..... 126.8100 339,806 ciereennn210,581 [ ] 210,581 | ......(129,226) T B
S&P 500 CALL OPTIONS..........coommmvvmvveimvvvenrnninnnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A WELLS FARGO 09/07/2017{09/06/2018| ..........cccvcne .....2,503,387 | ......... 81.2000 56,727 | covvvveveveverevvvnrenes | v 41,462 | “#] ............. 41,462 | ....... (15,265) T B
S&P 500 CALL OPTIONS.......ccovvnervrvvivirreirnsenins EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A CITIBANK 09/07/2017]09/06/2018] ...........ccceue ...12,068,497 | ....... 843.6700 [ ... | v 498,950 | ..ooovurenerrriieinnns rerrnn 817,684 | ] 617,684 | ....... 118,734 T B.
S&P 500 CALL OPTIONS.......ccomvnerrrvvivirieirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A UBS SECURITIES. 09/07/2017]09/06/2018] ..........cocceue ..1,408,306 | ...... 438.5300 50,367 53,450 |*# 53,450 3,083 T B
S&P 500 CALL OPTIONS.......cccoommmrrrvvviimiiisinsenins EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A WELLS FARGO 09/07/2017{09/06/2018] ........cvvvevene ...85,173,423 | ...2,465.5400 | .....covvvrerrrererrnens 1,853,714 | s 102,082,600 | *#] ....... 2,082,600 228,886 T B
S&P 500 CALL OPTIONS... ..| EQUITY INDEX PRODUCTS.. .| CITIBANK 09/07/2017]09/06/2018 ... ...21,573,322 | ...2,465.5400 ..519.917 514,658 B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 09/07/2017]09/06/2018 55,228,096 ,465.5400 1,482,526 1,614,148 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |09/07/2017] 09/06/2018] ... ...89,992,210 | ....2,465.5400 2,036,124 ..2,208,727 B
S&P 500 CALL OPTIONS.......cccoommmmrrmvveirermainnenins EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes MORGAN STANLEY.......ooiiies cvvvrisnnenrssvssisnin 09/07/2017{09/06/2018| ........c0cvovene ...41,914,180 | ...2,465.5400 | .....ccovvvvvrrernernens 177,832 | s .......1,284,404 LI B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvevmvrvennrinennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns NA........ A MORGAN STANLEY ... covvsvcvsssssssssssssscsiess 09/07/2017{09/06/2018] ..........cccvene .113,661,394 | ...2,465.5400 | .....cccovvevrvvrcereene 02 951,977 | s 3212717 | M 3,212,717 | ....... 260,740 LI B
S&P 500 CALL OPTIONS..........coomvmvvveveivivrcnrnninnnns EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns NA......... A MORGAN STANLEY ... v 09/07/2017{09/06/2018| ..........cccvcne ...82,842,144 | ...2,465.5400 | .....covvvrvvrrvrerrnee ......2,040,669 2,220,080 | *# 2,220,080 | ....... 179,411 T B
S&P 500 CALL OPTIONS......cceverrereririreerrneennns EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns NA........ A MORGAN STANLEY......cooiies creermmrrrenrernveeenernnns 09/07/2017|09/06/2018] .........ccoennne 117,852,812 | ...2,465.5400 [ ...cooooverrrrrerurinnns 002,800,325 | oo 3,041,150 | *H] ... 3,041,150 | ....... 240,825 LI B.
S&P 500 CALL OPTIONS......ccomvnerevevirirnerrneennns EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns NA......... A MORGAN STANLEY.....cooviies crvvrmmrreeenereveeenernnns 09/07/2017]09/06/2018] .........ccocnnne ...81,116,266 | ...2,465.5400 [ ...cccooverrrrrerurrrnne e TA1,535 | s v 1,886,953 | *#] ... 1,886,953 | ....... 145418 LI B.
S&P 500 CALL OPTIONS.......covmmenrrvvvvivirieirnsenins EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns NA......... A MORGAN STANLEY.......oocviies v 09/07/2017]09/06/2018] ............ccuue ...42,407,288 | ...2,465.5400 839,948 909,014 | *#] ........... 909,014 | ......... 69,066 T B
S&P 500 CALL OPTIONS.......ccoomemirnivviimiiesinscnins EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns N/A........ A BARCLAYS 09/07/2017]03/06/2019] ........cccoeeee .....5,683,604 | ....2,465.5400 209,775 233,870 | *# 233,870 | ......... 24,095 T B
S&P 500 CALL OPTIONS.........cooomvevvveveivevrerivenennns EQUITY INDEX PRODUCTS.......ccoomrvvvmmrerevmrnrennns N/A......... A BNP PARIBAS NY.....ooiiciiins osrseesesssssssssssessssesas 09/21/2017{09/20/2018] .......ccvvvevene ...15,153,145 | ...... 123.6200 | ..ooovvvvvvveverivnninns [ ovvnnnns 316,252 | ..oooveeevviiiiiiininnns ciereennnn 218,555 [ M 278,555 | ....... (37,698) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| CITIBANK 09/21/2017{09/20/2018| ... .....2,196,720 44,581 38,139 [ *# 38,139 | ... (6,442) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. . 109/21/2017]09/20/2018 10,015,817 386,068 424275 | *# ..424,275 38,207 B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES 09/21/2017{09/20/2018| ... .809,937 28,907 28,795 [ *# 28,795 | ... (112) B
S&P 500 CALL OPTIONS.........ccoomvvvvvvvemmvnvenininennns EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns MERRILL LYNCH 09/21/2017{09/20/2018] ........cvvvevene ...719,247,152 | ...2,508.2400 | ....ocvvvvrevrrvrerrnens 21,601,220 [ oo 1,642,143 | 4 1,642,143 | ......... 40,923 T B
S&P 500 CALL OPTIONS..........coomvvvvvvvermervennvnrennns EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns NA........ A MORGAN STANLEY ... covvsvcvsssscssssssscsssiers 09/21/2017{09/20/2018] ........cvvvevene ...22,933,598 | ...2,508.2400 | ...oovvvvvvvervrrncrens | v 541,233 | oo v 546,492 [ ] 546,492 5,259 LI B
S&P 500 CALL OPTIONS..........coommmvvvvveirvvvenrrninnnns EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns NA......... A MERRILL LYNCH 09/21/2017{09/20/2018] ........coceevene ...83,871,073 | ...2,508.2400 | ...oovvvvvrerrrvrcrrnee 201,901,966 [ oo 1,861,199 | 4] 1,861,199 | ...... (40,767) T B
S&P 500 CALL OPTIONS......ccevenrrrreeirireerrneennns EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns NAA........ A MERRILL LYNCH 09/21/2017]09/20/2018] .......ccoovenene ...35,433,682 | ...2,508.2400 990,579 rerrernn 76,769 | M| e 976,769 | ........ (13,810) LI B
S&P 500 CALL OPTIONS.......ccvmvenerrrveivirierirnsenins EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns NA........ A MERRILL LYNCH 09/21/2017]09/20/2018] .......ccocoeee ...42,658,581 |...2,508.2400 [ ....ccooourrrrriruurrnne e 141,875 | s 1,123,056 | ] ... 1,123,056 | ........ (18,819) T B.
S&P 500 CALL OPTIONS.......ccoomeminriveiviriirsinsenins EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns NA........ A MERRILL LYNCH 09/21/2017{09/20/2018] .......vcvvvevene ..105,303,064 | ....2,508.2400 | .....ccovvverrrererrnene 202,733,084 [ oo 002,683,378 | ] ....... 2,683,378 | ....... (49,706) T B
S&P 500 CALL OPTIONS.......cccoomemrrrvvviviriisinscnins EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns N/A......... A MERRILL LYNCH 09/21/2017{09/20/2018] .......vcvvvevene ....69,685,276 | ...2,508.2400 | .....coovvrerrrerernnens e 136,131 | s 21,700,827 | 4] ... 1,700,827 (35,304) T B
S&P 500 CALL OPTIONS......cccoommmmrrnvviiviriisissenins EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns NA......... A MERRILL LYNCH 09/21/2017]09/20/2018 .......ccoovuveee ...85,019,920 | ...2,508.2400 | .....coovvvvevvvrerrnens 02 027,674 | oo 1,981,824 | 4 ... 1,981,824 | ....... (45,849) LI B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |09/21/2017{ 09/20/2018 ... ...75,841,349 | ...2,508.2400 | .....coovvvvrrrerernnns ....1,632,792 1,596,511 | *# 1,596,511 (36,280) B
S&P 500 CALL OPTION: EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. . 109/21/2017] 09/20/2018 31,741,811 ,508.2400 623,765 .608,854 ..608,854 | ........ (14,912) B
S&P 500 CALL OPTIONS... .| EQUITY INDEX PRODUCTS.. .| BARCLAYS. 09/21/2017{03/20/2019] ... 01,264,110 | ....2,508.2400 | ... | e 264,005 | ... .272,685 | *# 272,685 8,590 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) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium [¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty 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_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/AC.V. )  Accretion Items Exposure Entity end (b)
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants ..104,950,585 | ..299,519,826 0 |..613,533950 |XX|...613,533950 | 373,787,861 0 |(172,543,689) 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ..104,950,585 | ..299,519,826 0|..613,533950 |XX|...613,533950 | 373,787,861 0 _|(172,543,689) 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants ..104,950,585 | ..299,519,826 0 |..613533950 |XX|..613,533950 | 373,787,861 0 |(172,543,689) 0 0 XXX XXX
0429999. Total-Purchased Option: ..104,950,585 | ..299,519,826 0f..613533950 |XX|..613,533950 | 373,787,861 0 |(172,543,689) 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE MBS 1mL... .| MORGAN STANLEY.. . |09/25/2017]08/25/2019] ... ..139,000,000 .269,075 ..(710,358) | ... .(710,358) | ......(400,927) 1. D
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE MBS 1ML......coooouervveverivenerenennns Do Cooveeee. [MORGAN STANLEY ..ooovviiiiiirs evievivivinsiivssssesinnennns 09/25/2017|12/26/2023| .........ccoee ..116,000,000 | ...........1.2372 336,490 (3,397,851) | ... | -ocoo (3,397,851) [ ...... 524,853 T D
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE MBS 1mL......coovvevveicrmrercrrrinnns Dl Cu.coocccee [MORGAN STANLEY ..o vvrrrrriiiiesenecsieieinnns 09/25/2017|12/26/2023| .........ccoc ...90,000,000 | ...........1.2372 255,825 | ....... (1,245,255) | ... | ......(1,245,255) | ........ (11,405) T D
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE CLO 3mL.. .| MORGAN STANLEY.. . |07/17/2017] 04/15/2020] ... ..166,000,000 234,952 | ...... (1,030,506) | ... | -...... (1,030,506) | ......(227,093) 1. D
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE CLO 3ML....coomnriiencrcriscncrnncns [ DX A Cocveeee [MORGAN STANLEY ...oovvviiiiirs oviivivivimviisssssniinnennns 07/17/2017|04/15/2024] ............cocne ..400,000,000 | .........1.3036 | .coooorerercerrcrcnae JEOPTNY IOV 547,729 | ......... (710,929) | ... [ ceveved (710,929)| ......(710,929) LI D
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO
INTEREST RATE SWAPS 3mL Dl C..ooovccee [MORGAN STANLEY ..o cvvrvrrriiienenecsieniennes 09/25/2017]06/23/2030 ........cooocnnne ..112,000,000 | ..ccc....1.3283 | oo cevverveniesnessenens | e 1,109,751 | .......1,163.217 | ... | ......1,163,.217 | ....... 321,641 T D
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO
INTEREST RATE SWAPS 3mL .| MORGAN STANLEY.. . |09/25/2017] 06/23/2030] ... ..272,000,000 .930,338 | ....(13,168,496) | ... | .....(13,168,496) | ....2,176,423 1. D
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO
INTEREST RATE SWAPS 3mL D1 C........| MORGAN STANLEY. 07/03/2017 [ 04/03/2027 ...53,000,000 f ... 12986 | ..o | i | 372,335 (268,182) ] ... | .......... (268,182)] ....... 253,630 T D
0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0. 4,056,495 | ....(19,368,360) [XX] .....(19,368,360) | ...1.926,193 0 0 0 0 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0. 4,056,495 | ....(19,368,360) [XX] .....(19,368,360) | ...1.926,193 0 0 0 0 XXX XXX
1159999. Total-Swaps-Interest Rate 0 0. 4,056,495 | ....(19,368,360) [XX] ....(19,368,360) | ....1.926,193 0 0 0 0 XXX XXX
1209999. Total-Swaps 0 0. 4,056,495 | ....(19,368,360) [XX] ....(19,368,360)| ....1.926,193 0 0 0 0 XXX XXX
1399999. Total-Hedging Effective. 0 0. 4,056,495 | .....(19,368,360) {XX] .....(19,368,360) | ....1.926,193 0 0 0 0 XXX XXX
1409999. Total-Hedging Other ..104,950,585 |..299,519,826 0 ..613533950 |XX|..613,533950 | 373,787,861 0 |(172,543,689) 0 0 XXX XXX
1449999, TOTAL ... L et ..104,950,585 |..299,519,826 | ......4,056,495 | ...594,165,590 [XX| ....594,165,590 | 375,714,054 | .................. 0 |(172,543,689) XXX XXX
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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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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 tierienins Y Yoo | eovernrnennnn61,160,000 | i 67,586,899 | ..o | e 6,426,899 | ...ocovivrrrnnd 67,586,899 | ..o [ e 6,426,899 0
BINP PARIBAS NY.....oiiimiiimiiirisieisiiee st ssse sttt essiesnie | soessnenes Y Yoo | eveinnnenn62,805,449 | 64,152,298 | .....ooovivinieineinnes | e 1,346,849 | .......cceoevnnn 64,152,298 | .....oocvvivieiriieins [ e 1,346,849 0
CITIBANK ...t Y Y .63,038,162 63,038,162 | ..o | e 490,162 0
CREDIT SUISSE.......coooiimriviiirniiciieienns Y. Y. .23,461,753 97,753 0
JP MORGAN CHASE........coooriernnirirersseeieessesie s Y Y .24,532,488 2,772,488 0
MERRILL LYNCH. ..ottt Y Y 2,190,372 0
MORGAN STANLEY .....cvvvirrirririinniieiierisisesisssisesissseesienes Y Y . (20,531,576) . (20,531,576) | ... 143,006,894 0
SOCIETE GENERALE..........oiiiiiiiceii ittt Y Y .25,150,000 .26,400,089 ....1,250,089 ..26,400,089 .1,250,089 0
UBS SECURITIES.......oviiiiiriirnieiensieeesisessiesessssiessnines Y. Yoo | e 230,000 857,158 627,158 857,158 | oo [ 627,158 0
WELLS FARGO. ...ttt enienrees Y. | (RN [FRRR 38,720,000 40,180,467 | ..o | e 1,460,467 ..40,180,467 (R 1,460,467 0
0299999. Total NAIC 1 DESIGNALION. ........uiiiiiisiiiiiisiiisiii ettt ...434,496,460 | .. ...614,697,167 (20,531,576) ....159,669,130 614,697,167 |. .(20,531,576) | ... 159,669,130 0
0999999, GrOSS TOMAIS......vureuiuiesirsiiseiieieis st sess stk fods et E s ...434,496,460 | ................. 614,697,167 (20,531,576) | ...cocvvvvnnnns 159,669,130 [ ..oovvvvrenad 614,697,167 | ..coovvvvnnnns (20,531,576) | ..ovvvvrinenes 159,669,130 0
1. OFfSEBE PEI SSAP INO. B4....... ettt ettt ettt ettt e sttt esen s et et seeeesee et et ensensee | feefetseeeseeseeseesetaeseeseEee et ens s eb et ent e bt et sns st en et antns

2. Net after right of 0ffset PEF SSAP NO. B4..........ciuiiiiiiiiisiiisiie it bbbkt 614,697,167 20,531,576)
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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......oiiieieieieeeseieseisse s sssssessssssssnns svsssssssssessesssssssessesssssssessessessesnss | GASH ittt BANK OF NEW YORK (T41001)....0ucvvurveirirerisissiserssiessesssssssessesssssessesssesesssssssssesssesssssssssesss | soessssesessones 61,160,000 | .....ccoevnnee 61,160,000 XXX e [ e

BNP PARIBAS NY.....ovvirirriieinierissseniesseessnnnnns enessssssensessssssssssssssnesssessneess | GASH ittt BANK OF NEW YORK (141001)......vvumevrmrerresesnerieriesesseessssssssesssesssesssessssesssssssssesssessssessas | sesssessnsssnend 62,805,449 62,805,449 XXX

CITIBANK ....coviiriirieiniineiseiesiesesseississsssssssessnns ssssesssssssesssnssssssssssssseesonsns | GASH ittt BANK OF NEW YORK (141001).....cccvuuiiriireinniineiierisesisessssissssesssessssssssssssssssssssessssssssssssnssnns | aeseees 62,548,000 62,548,000 XXX

CREDIT SUISSE.........ccomrviririneiierinerienes BANK OF NEW YORK (141001).....ccvvuuvirrerreinrisiierisereseissisesiesssesssessssssssssessssesssenssssssnseens | sesvenes 23,364,000 23,364,000 XXX

JP MORGAN CHASE........ BANK OF NEW YORK (141001).. .21,760,000 XXX

MERRILL LYNCH..... BANK OF NEW YORK (141001) . 49,380,000 XXX

MORGAN STANLEY......covvieriiririeinseinerierinssneninnins cnesssssnsnsesssssssssssssssesssessneess | GASH ittt BANK OF NEW YORK (141001).....ouvvuuvtrrereemnermeriereseesseessseesesssesssesssesssssssesssssssesssesssssssnssnns | sessnes 28,990,000 28,990,000 XXX

MORGAN STANLEY ......coiiieiriieiriresisieieississenesieienns evsesssssnsessessessssessessesssssssessesseess | GASH ittt MORGAN STANLEY (0817HNJRA).......o v ssssssssesssssssnes | sevsssesnssd 60,389,011 60,389,011 XXX

SOCIETE GENERALE... BANK OF NEW YORK (141001).......cuvurivrrirriinsiisessissssesssssssssssssssssssessssssssssssssssssssssssesssesssssssns | asssens 25,150,000 25,150,000 XXX

UBS SECURITIES, BANK OF NEW YORK (141001).. . 230,000 ..230,000 XXX

WELLS FARGO...........coovvrirerrerersirienans BANK OF NEW YORK (141001)....0ucvureresinsiarsnsssesenssnessssensssesssssssssssssssssssssssesssssssssssansssssssssssesss | sesssasssessnes 38,720,000 | .... 38,720,000 XXX

02099999, TOAIS.......uuveureseeesserssessesssessseesseesse s s ees st s s s s skt b ek et £8eEReER SRR e 8RR E AR R4 E R AR R £ £ AR R LR R R R £ R RS R AR R AR LR R ERe EaeRR R L eeE AR R R B I 434,496,460 | .....ocoonn.. 434,496,460 XXX




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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Statement as of September 30, 2017 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During | Accrued at Current
Depository Code Rate of Interest]  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

Bank of New York New York, NY. cerener.0.100 839 37,419,520 23,014,492 28,430,423 | XXX
Charleston Harbor. Charleston, SC. VAR 459,796 839,519 1,243,688 | XXX
Community Bank of the Bay. Oakland, CA 0.300 126 100,000 100,000 100,000 | XXX
Skipjack Cove. Georgetown, MD VAR 60,426 38,658 13,585 | XXX
Sailfish Marina Palm Beach Shores, FL VAR 562,671 607,766 615,679 | XXX
PNC Bank. PIESDUIGN, PA......ooooreerccrcnsvececvecisensesinennnies | cessesessnssenies [ ovevessnssesinnns | covvesssnssesssnsssssnessssns. | covssnessssssssesssosssessones | coveevsesennd (10,572,052) | ..................(903,482) | ...............(7,033,596) | XXX
Wells Fargo Bank / Norwest Bank. Phoenix, AZ 241,636 190,589 163,805 [ XXX
Bay Bridge Marina. Stevensville, MD 225,077 313,608 414,273 | XXX
Mountain View Grand. Whitefield, NH 1,207,078 1,122,770 1,433,493 | XXX
Huntington Bank: Columbus, OH 18,462 17,111 15,706 | XXX
Federal Home Loan Bank - Cincinnati Cincinnati, OH 0.830 43,157 9,533 31,217,049 2,986,269 25,456,649 | XXX
0199999. Total Open Depositorie: XXX XXX 44,121 9,533 | oo 60,939,664 38,327,300 50,853,704 | XXX
0399999. Total Cash on Deposit. XXX XXX 44,121 9,533 60,939,664 38,327,300 50,853,704 | XXX
0599999. Total Cash XXX XXX 44,121 9,533 0,939,664 38,327,300 50,853,704 | XXX

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

Show Investments Owned End of Current Quarter

1

Description

2
Code

3
Date Acquired

4

Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8
Amount Received During Year

NONE
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