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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUNY SECUMHES.......vvuereerereireiieiieiseiseiseiseesessesseessssessessssissiens | eessnesnnees 1481777 | (0 I I TABITTT | o [ i, 1481777 | 0.1
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. gOVEMMENt AGENCIES........cvrrererrirnerrereeenssnssssssseesses | sresesssssssssssssssssessenes | sonsseseneens 0.0 [ e | e | e (0 [ 0.0
1.22 Issued by U.S. government sponsored agenci€s..........o.eveveverrerersennens | woverevnnens 4,827,027 | ............. 0.2 | oo 4,827,027 [ .ooveeveveereirereenies | e 4,827,027 | ... 0.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMEIES).....rvvvveiiieiieieiese et snsenseses | esesssssssessesessnsensens | ervessssenns 0.0 [ | e | e (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations...............ccccovvvevees | covvree 59,097,635 | ............. 2.3 | 59,097,635 |....covverrererereieieens [ e 59,097,635 | ............. 2.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccoeereereerineeneernineneiieens | oveeneens 44,799,508 | ..o 1.8 [ i 44,799,508 | oo | e 44,799,508
1.43 Revenue and assessment obligations..............ccccceveerrieeeeeeieiesseeens | ceveres 271,457,930 271,457,930
1.44 Industrial development and similar obligations...............ccoeveveieiveccvicens | v 1,610,000 | ..coceveeen 01 | it 1,610,000 | e | e 1,610,000
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC...........ccoevevvievevens | covevrererennes 31,897 | .. (0 31,897 [ | e 31,897 | .. 0.0
1,513 AlLOtNEI ..ottt sssssensns | sressnnennes 4,197,164 | ............ 0.2 | e 41971684 | oo | e 4,197,164 | ............. 0.2
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........ccccovwt [ coonrnrnninrnnireiinnnns | ceeeinninns 0.0 [ e | e | e (0} I 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI ..ottt sss s ssensans | sresens 201,957,989 | ..covvvrenes 8.0 | .o 201,957,989 | ...oovvrerrrrrerninnnns | cerveinninns 201,957,989 | ............. 8.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvovereercireir it enssnes | soe 1,451,213,172 | ...coo.ee. 576 | .. 1,451,213,172 | oo | e 1,451,213,172
2.2 Unaffiliated non-U.S. securities (including Canada) ...303,405,444 .303,405,444 |.... ....303,405,444
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MUtUal fUNdS.........ccocvirerniniennneeenenesesnneeens e | enennnnnen0000 | [ | e (V1 IO 0.0
3.2 Preferred stocks:
3.21 Affiliated 0 [ || s (I 0.0
3.22 UNAffiliated.......oveureererceeeireieeieeireieeseeseeseie ettt sneesnenns | eeeneeeens 1,000,000 | ............. 0.0 | v 1,000,000 | ..o | v 1,000,000 | ............. 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated 0 | e [ | s [V IO 0.0
3.32 UNAffili@ted........ccoeeeceeiiiicinesescsesee s | seerienens 5,902,148 | ......ccc.... 0.2 | v 5,902,148 | ..o | e 5,902,148 | ............ 0.2
3.4 Other equity securities:
341 AR, ...coooveeeecriirieeeseeesensesenensessnssessineines | s | o000 | [ | 0 [ oo 0.0
342 Unaffilidted........c.oovveririeiiiceeisiississssssssssnssnnes | eeenesnnssnssnssnssnses | nneenneennnd0200 | it e | et 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AR, ..o eieeeeeeeiesiessssssssssnesnisninnns | srennnnnsnnssnssnsenses | nneenneennni020) |t | s | e [V [ 0.0
3.52 UNAffili@ted.......ccoeverrrreririscinessiesiseeissss e sssssssessssessssssssensssssessenssnes | snsssessnssssssesssnssnssnsss | nessessnnssd0:0) | eeivninsinsinssinnnsiiniins | ceeesessessssessennnsnns | oessesesssssssessssses 0 [ oo 0.0

© o N o

Mortgage loans:

4.1
42
43
44
45
4.6

Construction and land development

Agricultural

Single family residential properties
Multifamily residential properties.

COMMENCIAl IOANS.......oorveiiirieiesiese st ees
Mezzanine real estate loans

Real estate investments:

5.1
52

53

Property occupied by company.
Property held for production of income (including $.......... 0 of
property acquired in satisfaction of debt)

Property held for sale (including $.........

Receivables for securities

Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets
. Total invested assets

0 property acquired in

satisfaction of debt).........ccoeeiiiieecc
Contract loans
Derivatives

............................................................ 74,891,933 | .00 3.0 | 1 74,891,933 | | . 74,891,933 | 3.0
.......... 19,218,687 | .............08 | ........ 19,218,687 |....cccoovvvrivvviinriins | v 19,218,687 | .............0.8
..... 2,519,893,590 | ........100.0 | .....2,519,893,590 | ......c.oeeevneennn0 | .........2,519,893,590 | .........100.0
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Annual Statement for the year 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMBET 31 Of PHOK YEAI.........ccciueiieiiiiiieieieiees ettt ettt s bbbt s bt enses e

2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........oeuririerririree e eeseesnes

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

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

5. Deduct amounts received on disposals, Part 3, Column 15..... . - . L I
6. Total foreign exchange change in book/adjusted carrying value: N 0 N E
6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN O........couuiiiiiiiiiiiiiieir ittt
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8)........cccoveveiierereerierieiies et s st ssae s s s s s ssesassnea
10.  Deduct total NONAAMITEA BMOUNLS...........c..rieuriiriiiiiiieiee bbb
11, Statement value at end of current period (LiNE 9 MINUS LINE 10).........cveieviireieieiesieiessessete ettt s ettt ss s st b bbbt benaes e baes

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEN 31 Of PHOK YEA.........c.oiururiireeereieiieeese ettt enenen

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........crurrerrurireinireseineissesseseese ettt eesnes

2.2 Additional investment made after acquisition (Part 2, COlUMN 8).........cccoueuirireeiiiesee e

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12, ...ttt bbbt
3.2 TotalS, Part 3, COIUMN 1. ...ttt ettt ettt e s st s e et et et et et et et et et et et sesese st sese st sssn et et snenenenenennans
4. ACCIUAL OF GISCOUN.......oeitiiiieie itttk s s8R 288842882 E R8s R ettt

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9
5.2  Totals, Part 3, Column 8

6. Total gain (loss) on disposals, Part 3, Column 18
7. Deduct amounts received on disposals, Part 3, Column 15
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE EES...........vuu ittt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

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

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

10.2  Totals, Part 3, COIUMN 10........cocuioeieeieiceeieccte ettt es ettt st a et s et s et as et s et sn st senssasssnantasanentans
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........c.cccceerrierirereieieieeesee e
12, TOtAl VAIUGHON IIOWANCE. ... eeecereer et eisee ettt es s es st se st s s 8 £8 4884282842828 4221842 E 221828 E e84 R ettt
13, SUDLOAI (LINE 11 PIUS LINE 12).....uivivieieeiieteiiiiieiie ettt bttt et s ettt a b s b s st b s b b et b b s et bbb b sttt et s s b b s h et bbb st b et s e bbbt en e as
14.  Deduct total NONAAMItEEA @MOUNES..........c.u vttt es sttt b et sf s8R s £ Re£E £ E £k E bbb bbb
15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)......c.cvoviviiieiiiceiece ettt ss et
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Annual Statement for the year 2017 ofthe ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHOK YEAI..........ciueiiiiiiieie ettt bbbttt bbb bbbttt 10,991,476

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........ccviurieieiireieie et saes 9,591,706
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........coeurirrirrininenre e seesessnes 9,591,706

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 16........cvveeviieceeiieeecte ettt ettt a sttt a st sa st et s et s st e s s s naessnsntasanentans
3.2 Totals, Part 3, COIUMN 12........coiiiiieieeieete ettt sttt 0

4. ACCIUAN OF QISCOUNL.........oocveieiciecicee ettt ettt bbb e s s s et s s b s s s e s s e st s bbb s s e s st ettt b bt en s s bt s s se s s st

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13...

5.2 Totals, Part 3, Column 9..... 0
6. Total gain (loss) on disposals, Part 3, Column 19..... . (258,675)
7. Deduct amounts received on disposals, Part 3, Column 16.. 914,000
8. Deduct amortization of premium and AEPIECIALION. .............cevuiieieiiiteie ettt bbb b bbb bbb s bbb bbbt nen 191,821
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, Column 17.......
9.2 Totals, Part 3, Column 14... 0
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15........coeieiceceeie ettt s s et bbbt se ettt es e
10.2 Totals, Part 3, COIUMN T1.......iiiiiiiiiieiitr bbb 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......cccrrurrrrrirrrnernreninesssesseeisessssssessesssssssssess s ssessssssessesssssssssessassnsns 19,218,687
12. Deduct total NONAAMITEA @MOUNLS...........c..riiriiriiriiiieii iR
13.  Statement value at end of current period (LINE 11 MINUS LINE 12).......vvuiiuiriirerirrieisissie sttt sttt ssents 19,218,687
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOT YBAI.........c.cciiecieiiiiietieesi ettt et st bbb bbbt a b ae bbb s st bbbt bbb sae b s s teee 2,312,763,262
2. Cost of bonds and stocks acqUIred, Part 3, COIUMN 7..........c.cviueieicieeeie ettt sttt a et bbb s e s st s st n s s senae 418,279,339
3. ACCIUAI OF QISCOUNL........oooieei bbb 7,567,108
4. Unrealized valuation increase (decrease):
A1 P, COIUMN 121ttt et s bbbt s e et a st n s bbb s s s s s s st s b anea (1,733)
4.2 Part 2, SECHON 1, COIUMN 15 ...ttt ettt a et e bttt st et s st et essnae s st benansees
4.3 Part2, Section 2, COIUMN 13.........iiiii bbb 574,898
44 PArtd, COIUMN 1ottt 105,750 678,915
5. Total gain (I0ss) on disposals, Part 4, COIUMN 19..........ccviiericiiesie ettt et a et b bbb st b st s st s s sae st s e st s eenen (133,187)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............cciiireiiiiieieice ettt nnas 385,054,205
7. Deduct amOrtiZation Of PIEMIUM...........c.cciiuieeieeiietietese ettt s e b s s s bbbt bbb s b e st b st n s bbb s s e s st a ettt es bt n s s e et saes 2,470,715
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15, sttt a e et seb e bt s st s e bbb s s s e ns e s anes
8.2 Part2, Section 1, COIUMN 19........iiiiiieirr bbb
8.3 Part 2, SECtON 2, COIUMN 16........coouivirerireieeiiieie sttt
8.4 Part 4, COIMN 15, ... bbb 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN T4 .ottt 487,654
9.2 Part 2, SECHON 1, COIUMN 17 ...ttt bbbt a st
9.3 Part2, SEction 2, COUMN T4...........iiiiiiiiiei bbb 52,235
9.4 Partd, COIUMN 13 eoeeieeseeseeeseeesee et seesseess st 108,937 648,826
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7T+8-9).........cccueiiieriiiiiiseies ettt nans 2,350,981,691
11. Deduct total NONAAMITIEA GMOUNLS...........c..iviriiurierierriiseiis ittt
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......cruiiiiiiicreieeieiieeist ettt ettt bbbt b et s bt a b aebesanseaas 2,350,981,691
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevvcrrnens | corveeevcrineninnens 5,341,964 | oo 5,655,257 | ovoorerirerrircninns 5,399,338 | .ooovvrrirrrierinnne 5,338,633
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS.... oo | e 5,341,964 | oo 5,555,257 | o 5,399,338 | ..o 5,338,633
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS..cioieeeeiesiieeiricees | v 59,097,634 | ....ccoeevennnnd 61,440,807 | ..covveriennn 59,791,839 | .o 56,405,000
U.S. Political Subdivisions of States, Territories
and Po ions (Direct and guaranteed) 6. TOtalS. ..ot | e 44,799,507 | oo 46,525,436 | ..o 45,181,526 | ...cooovevvennnn. 43,180,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .274,066,665 .283,307,047 276,507,406 | .....ccocorrnrenne. 261,133,461
Industrial and Miscellaneous, SVO Identified 8. United States ..1,656,118,495 .1,725,541,879 ..1,665,735,979 ..1,697,446,233
Funds and Hybrid Securities (Unaffiliated) 9. Canada.... ...47,915,956 ...49,444 892 ...47,849,830 ...48,000,000
10. Other Countries 256,739,322 .265,706,769 256,802,275 | ...ocovvrrnininnns 256,919,240
11. Totals......ccoeeee. ..1,960,773,773 ..2,040,693,540 ..1,970,388,084 ..2,002,365,473
Parent, Subsidiaries and Affiliates 12, TOtAIS. ..cveeeirieriessirssrriesiie | cenesenessnsessssessnssnesssnesnees | oneesssssssssssssssssssnnsssssesnsss | enesssssessessssensssenssssnsssssnssnens | cesssassensssnssssenssssnsssnsssnnees
13. Total BONGS.....ccoueemsmrersssnnass | covverernenenns 2,344,079,543 | ....occvvvnennes 2,437,522,086 | ......ccoovcnenn. 2,357,268,192 | .....cccvvveenee 2,368,422,567
PREFERRED STOCKS 14, UNHEA SEALES......vevecerrireeees | wereeeereesnneenessssssnesssnsnens | consesnessssssssssssssssssssssssssne | sessseessssssssssssnssssnssssassssnees
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ e eisiens | crrsres s rstens | sresesa et ns
16. Other COUNtries......o.ovrrrrrrinne | corvesnennessennennens 1,000,000 | .oovoviiiieininens 1,068,750 | ..o 1,000,000
17, TotalS. ..o | ovrersesiesneenens 1,000,000 | ..o 1,068,750 | ..ovvvervreiirenes 1,000,000
Parent, Subsidiaries and Affiliates 18, TOAIS....cvviccteiieiiiiieisiisieieis | crieietsisierssseesssssesssssaessness | eressssesessssesessssesessnsesssnsesens | sessssessssesessnsesessnsesessnsesasnnas
19. Total Preferred Stocks......... | .cccceveveverneree. 1,000,000 | ..ccvevevrrirns 1,068,750 | ..covvvvv, 1,000,000
COMMON STOCKS 20. United States........ccveveverererenes | woveveerinerineeienns 5,902,148 | ..o 5,902,148 | ..o 5,648,105
Industrial and Miscellaneous (Unaffiliated) 271, CaANAAA.......coeeerieieieieieiens | e | et tnts | Sersbest ettt
22, Other COUMTIES........ovuririiiens [ cernirniiisinisiresssissnessnssisnnes | consssesssssssss s sesssesssesssens | resssessssssssesssesssenssenssenesensens
23, TOtalS....eocrerrreeriissreseriennes | v 5,902,148 | ...ccoovvrerrininenn: 5,902,148 | ..oooovviniirrnininns 5,648,105
Parent, Subsidiaries and Affiliates 24, TOAIS. ..o | ettt sssisseississies | eetesissessssssesissssssssesesssenses | oesessessesssessessessessssnsenteneean
25. Total Common Stocks.....cuu: | cvvvceercriniriennns 5,902,148 | ...occoovrrnriinininn: 5,902,148 | ..oocoovvinirrrnciinn: 5,648,105
26. Total StoCKS.....ousmrsessmrsnnsens | covvriiiiiiiiciienas 6,902,148 | ...oocvovivircnnad 6,970,898 | ..o 6,648,105
27. Total Bonds and Stocks...... | ..ccccconeveene. 2,350,981,691 | ...vvveriinnee 2,444,492,984 | ..........cc..... 2,363,916,297
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

U.S. Governments

......................... 0.2
...................... 0.0
...................... 0.0

......................... 22
.............. 0.0
.............. 0.0

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

4.7 TOtAIS. ..o senssensssnssensssnessnsssnssnes | nenssnssnossnssnnenennQ | eoeennnnns 11,007,742 | oo, 15,779,091 | ..o 18,012,674 | oo 0 | oo XXX e 44,799,507 | 1.9 [1i000045,932,390 [0 | 44,799,507 | ..o 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1ottt | sreneenenneees 3,038,110 | .o 63,355,852 | ....ccoou.... 53,422,940 |........... 102,360,862 |............. 50,738,053 | .......... ) O.0. SO DS 272,915,817 | .ovvvreierieenns 116 | 262,717,730 | .ovoveeeierrnieinns 1.2 | 272,915,817 | oo
150,848 | [ | eernesenesnnennennenenns | soenineee XK Kenrnreiens | cerereiinnennn 1,150,848 | 0.0 | 1,156,386 | ..ooovervrrernenn0.0 [ 1,150,848 | ..o,
........... 263,874,116 cirnenenn 274,086,665 | o0
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 1 (continued)

..236,284,875 | ....
14,811,513 |....
697,017 |....

....998,093

.15,985,743

..474,048,995 |..

...2,951,376 |..

...2,991,851

...7169,851,215 | ...
31,232,457 |...
...3,861,646 |...

.618,026,618 | ...

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
68,149,279 430,077,094 553,105,813 88,265,848 15,232,106 1,154,830,140 |....cccovvivvrerenn49.3 | ........1,190,888,002 | ...oovvvvvcvernnnn50.6 | oo 599,940,270 | .......... 554,889,870

....151,824,597




Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC T (d)........73,309,413 | ........... 527,198,900 |........... 632,397,986 |........... 233,739,572 | ..ocovrenncd 67,114,403 | ..o [ 1,533,760,274 | ....vvovvrrrrnn. 65.4 | .o XX s [ ) 9.0, CRNI IR 978,870,404 | ........... 554,889,870
........... 772,601,851 | ..ooovvrivennnn33.0 ceerneen e XX s [ 10000620,777,254 | ............ 151,824,597

9,615,961 |.......... 239,035,511 | ........... 474,048,995 |............. 47,009,533 |.....ccoovveuee 2,991,851
...433,057 |............16,436,513 |. .15,985,743 1,992 .32,857,457
3,861,646

........... 998,095

.29,558,697 |.. ..3,298,760

L0
..280,751,097 |...

b)...23

10.8 Line 10.7 asa % of Col. 7.........

Total Bonds Prior Year

........... 185,866,191
...23,720,297

........... 614,984,108 |...........239,476,934 | ............64,853,070 |....
.438,719,514 |.. 21,857,526 |... .2,000,027

........... XXX | e XX | 00..1,607,236,369
699,747,783

........ 1,016,000,924 | ...........591,235,445
..578,500,077 .121,247,706

13,998,824 |.. 991,845 ...37,430,767 .25,196,520 |.. 12,234,247

. 2 1553,286 | [, 0 6,117,518 . ...5,986,277 |...ccvvvrrrnn. 131,241

.................. 999,871 ceonenn 1,166,144 e 1,166,144 | L

.................. 104,689 | ..o | s 208,480 e | e 208,480

11.7 Totals.....ociivciiici 1,070,360,292 |...........261,334,460 |.............67,844,942 . |(b)....2,351,907,061 | ... 1,626,849,942 |..........725,057,119
11.8 Line 11.7 as a % of Col. 9. ....45.5 .14 ..2.9 ...100.0 |.... 2892 | 30.8

L0IS

. Total Publicly Traded Bonds
12,1 NAIC Tttt stssenns | ceesenseenns 25,448,981 | ........... 271,678,676 | ........... 432,197,754 | ..coeo.e. 193,910,998 |............. 55,633,995 | ..o | e 978,870,404

........ 1,016,000,924 ceve...978,870,404
........ 188,150,477 |...........392,664,617 |.............32,860,817 |...............2,000,000 |.... creenn020,777,254 cerenn.D78,500,077 cerennn020,777,254
.13,629,042 |. 15,863,714 | . . ..162 . .29,558,697 ...25,196,520 .29,558,697 |..

186,545 1,500,121 1,851,653 | oo 01 | 5,986,277 B 1,851,653
............... 1,166,144
............................ 0
12,7 TOAIS. .o enesnnns | areensseenns 30,779,318 |........... 474,642,833 | ...........842,226,206 | ...........226,773,807 | ............57,634,147 | .ccooevvvvvrririinnnn0 [ 1,632,056,311 | o696 | e 1,626,849,942
12.8 Line 12.7 as a % of Col. 7..... . A L2291 | . XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10..........coceeveveees | covvvrvviirrans 1.3 202 | 359 | i 97 | o285 | 00 | 096 | XK [ XXX
. Total Privately Placed Bonds
131 NAIC Tt snas | avnsessesa 47,860,432 | ........... 255,520,224 | ........... 200,200,232 |............. 39,828,574 |............. 11,480,408 | ..o [ e 554,889,870 | ..cocvvvreeennn237 | 591,235,445 | ...ocvovvrceeeennn 281 [ XK s | i 554,889,870
50,885,034 |............. 81,384,378 |............. 14,148,716 991,851 | [ 151,824,597 | ..ooovvvvviieenn8.5 | o 121,247,706 2 e XXX [ 151,824,597
2,807,471 |. 122,029 |.. ...3,298,760 | . 0.4 | 12,234,247 | 205 [ XXX ..3,298,760
510,472 | ..o, 1,451,255 2,009,993 I I PO 131,241

.0 .
..0.0
..0.0

............................ 52,692,576 | ...
13.8 Line 13.7 as a % of Col. 7..... . 14
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10..........ccceevvvvees | covvvvvrvrrrnnns 2.2

(@) Includes $.....705,227,083 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes§.......... 0 current year, $.....208,480 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

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

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4§ .0; NAIC5S......... 0; NAIC6S......... 0.




Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

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

U.S. Governments
1.1 Issuer Obligations
1.2 Residential Mortgage-Backed Securities...
1.3 Commercial Mortgage-Backed Securities..... - . R 0 ..
1.4 Other Loan-Backed and Structured SECUMHES............uueeeererrneinimeiriins [ereersrssissisensesnessinns [T SRR . cenen XXX 0 ]
..2,122,024 ..o 1,564,181 |.ovvienees 1,311,597 | 344,162 | e | e XX [ 5,341,964 | 0.2 i 51,665,213

2,113,808 |..... 1,547,208 |...
.8,216

1,306,194 |..... .342,857 | ...
5,403 | ... 1,305 |...

5,310,067 .51,629,065 5,310,067 |.

.............. 5,341,964

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

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

............ 24,756,026 |.............1,144,244 | ......... XXX

80IS

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

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

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. 0. 0. . ..
4.5 TOtAlS. ..o essissenssissiensnesnsnenes | cenisneesessnisniesnse0 [ 11,007,742 .. 15,779,001 | 18,012,674 | o0 | e e XXX [ 44,799,507 | oo 19 | 45,932,390 | ooovercrin 2.0 [cornans 44,799,507 | oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
............ ,589, reeernnn 82,399, cerennnn.84,723, veveeren. 80,356, reeeeeen228113,231 | 0906 [0 217,626,523 | 9.3 | 224,113,231 |

....66,507

9,916,946 |............ 11,022,991 |............ 637,844 |............ 10,381,240 | ..o XKXoiiiiiries [ v 49,953,434 . 181, O 49,953,434

. 994,413
5.5 TOtAIS...cvviveietiieii it | e 3,038,110 |.ccconrnene 64,506,700 |............ 53,422,940 |......... 102,360,862 | ........... 50,738,053 | ..ooooe XXXt | v 274,066,665 | ..o 117 |10 263,874,116 | v 112 [ 274,066,665
Industrial and Miscellaneous (unaffiliated)
1SSUET OBlIGAIONS. .....cveeevececercieie ettt | eneseesees 17,739,203 | .......... 436,482,324 | .........862,787,745 | ............98,618,148 | ............ 14,739,804 | .......... ) .9, S 1,430,367,224 | ..coevovvveen.61.0 | ... 1,340,691,175 | o570 [ 1,146,604,252 | .......... 283,762,972
............ 31,741,956 |............60,441,170 reerenennn 1,139,644 | L XXX | e 135,532,555 rrerennn.D8,662,934 | ............76,869,621

43,483,355 |.

...27,139,244
.324,251,395
712,023,232

..356,249 |.
28,474,352 |.
............ 78,311,760

32,115,612 | ...
..163,829,496 | ...
682,868,602

..241,358
2,103,303
............ 18,224,109

70,622,599

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




Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

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

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

Total Bonds Current Year

60IS

10.1 ISSUET OBlGAtIONS. ......cvvveececricireiieiee s 528,045,847 56,240,861

10.2 Residential Mortgage-Backed Securities...........c.ccovrerrvnrnererercninens o 31,750,172 | i 60,458,143 | ............24,339,605 |...........17,876,888 |.............. 1,139,644

10.3 Commercial Mortgage-Backed SECUMtIES.........covevrrereurirreerneiriniereinns | covereereineenens 356,249 | ............ 32,115,612 |...........37,810,385 | .................98,995 | ...oornrnnnns 241,358 | oo XXX e 000000 70,622,599 | 3.0 b XXX e b XK [ 43,483,355 | ............ 27,139,244

10.4 Other Loan-Backed and Structured Securities............coccvveernrreernrniinns | covvireinnee 29,468,765 | .......... 163,746,442 | .........132,182,588 | ............36,322,491 | ........... 12,484,543 | ... XXX.oorovrovree | 0 374,204,829 | oo 180 |t XXX e e XXX e | s 49,953,434 | .......... 324,251,395

10.5 SVO Identified FUNDS........crveerereeireineireiseieeeseireeeeeseeeesssseseseesennns | seeseennes D00, SO - PO, SN [T 0.0, SR [FRIND 0.0, RSN ISURIND 0.0, COROR [PUUURORRORRRRoyo ) ) [FSTOURURRORRORRRPooo | ) [FSPURSOORORRRRRooo 0 X | I JUTRSTRIND 0.0 SRR [STURORTED ¢, SRR [P Roo {0 0

108 TOAIS. ... ettt sttt nenes | seeennnnns 83,471,894 |......... 784,366,044 70,106,406 | ...oovvverernrnnenenn0 | 100.2,344,079,543 | o 100.0 | o XXX e [ e e XXX s [ 1,632,056,311 | .......... 712,023,232

10.7 Ling 10.6 85 @ % 0f COl. 7.t ensnesnisseens | snessessesnsensssesees 36 | s 335 | i 48.0 | oo 12.0 | i 3.0 |00 | 10010 | XXX [ XX e [ e XK i | i 69.6 | oo 304
Total Bonds Prior Year

11,1 1SSUET OBlGAtIONS. ......vvveceiciirieiiee e | cereeenins 95,373,995 |.......... 462,340,340 | .......... 890,561,176 | .......... 212,651,540 | ............ 54,609,805 | .......... ), 9,9, SRR DU ) 0.9, CO IO ) 0,9, SO RN 1,715,536,856 | ...ooovecrrririine 729 ... 1,461,176,639 | .......... 254,360,217

11.2 Residential Mortgage-Backed SeCUties...........covvrrerrirneineererninins [ v 40,995,818 | ............ 82,320,633 |............ 31,488,206 |............ 21,114,893 |......c..co.u. 2,397,892 | .......... ), 9,9, CORINN U ) 9,9, SO IO )., SO IR 178,317,442 | .o 76 | 71,496,889 |.......... 106,820,553

11.3 Commercial Mortgage-Backed SECUMLIES............oververerereieineireireiiens [ v 55,294,828 | ............ 23,375,307 | ..covveee. 52,514,841 | .oovvvvvrne. 94,889 |....ccovrrrinne 257,993 | ..oooonn. ) 0.0, SO R )., SO IO ) 0,0 SR R 131,537,858 | v [ 51,020,739 |............ 80,517,119

11.4 Other Loan-Backed and Structured SECUMties............covrvverrrreireirninns | vorrireinns 21,842,323 |.......... 170,824,123 | ............ 95,796,069 |............ 27,473,138 |............ 10,579,252 | .......... )00, SR R ). SO I ) 0,0 I R 326,514,905 | ...oooovereiriininns 139 [ 43,155,675 | .......... 283,359,230

11.5 SVO Identified FUNDS........orveererieircisniesiesieese e esissiessssesiseessnens | areneeenes D0, SO ., S DO, S [ .0, S D N R RN PO L. S P D S [P [V 0.0 [t |

118 TOAIS....eoceeee ettt ettt nennes | sresiennas 213,506,964 | .......... 738,860,403 | ....... 1,070,360,292 |.......... 261,334,460 | ........... 67,844,942 | .o (1N PR )., S IR ) 0.9 I B 2,351,907,061 | ..ovvovvereeennes 100.0 | ....... 1,626,849,942 | .......... 725,057,119

11.7 Ling 11.6 85 @ % 0f COl. 9. snnnns | enesnessesnsenasnenees 9.1 | s 34 | 455 | o L 2.9 | o 0.0 | 0.0 S S0, S [ 100.0 .o 2.0 S 69.2 | o 30.8
Total Publicly Traded Bonds

12.1 1SSUET OBlIGAtIONS. .....vevecececieieiee ettt | ceseeennnes 16,733,950 | .......... 426,815,146 | .......... 789,289,271 | .......... 200,101,160 | ............ 46,985,164 | .......... )0, GO O 1,479,924,691 | .oovvece 63.1 | ....... 1,461,176,639 | ..ooovvecrrinnes 62.1 |....... 1,479,924,691

12.2 Residential Mortgage-Backed Securities... 12,756,750 |. 25,852,734 | ... 267,743 | ... XXX... . 5. 71,496,889 | . 0. 58,694,831

12.3 Commercial Mortgage-Backed SeCUrties..........ccovvvrrrieveneinrerieiniiens [ wververienennni 294,205 [ 11ii0n0n12,058,007 | .o 31,131,143 | oo e

12.4 Other Loan-Backed and Structured Securities
12.5 SVO Identified Funds

57,634,147

12.6 Totals 30,779,31 842,226,20

12.7 Line 12.6 @5 @ % Of COL. 7...ovovevceeeeeesee e sesnins | everisissssseesesenaes 1.9 D18 | 13.9 | e 35
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10............c.cocoeveveverevereces | coveeeieccennn, 1.3 359 | 97 | o 2.5
Total Privately Placed Bonds

13.1 1SSUET OblIgatioNS.......c..cvecveieeieciiisiieicseie ettt | eveeissienees 5,162,758 | .......... 101,230,701 | .......... 141,762,253 | ............ 26,351,563 |.............. 9,255,697 | .......... D00 SO R 283,762,972 | .coovveviiirne 121 | 254,360,217 | coovvvrreiiiirnns 10.8 | .o XXX ovvvveies [ e, 283,762,972
13.2 Residential Mortgage-Backed SECURtIES............cocvivereiiveieiieiieieiiens | everienns 18,993,422 |............ 34,605,409 |............ 13,556,804 |.............. 8,842,085 |...cccovvrennn 871,901 |......... )., 0 ORI IR 76,869,621 | ..ovvecvrian 33 106,820,553 | ...coovvevirrierrnn 45 | D00, CHNUIU BR 76,869,621
13.3 Commercial Mortgage-Backed SECUMEIES..........cevvvereiirieiereisreiien | cerveirnieiennns 62,044 |............ 20,057,605 |.............. 6,679,242 | ...oovvreinn 98,995 |..ovvvieinnn 241,358 | .......... ) 9.9 CHSNNN DO 27,139,244 | ..o 1.2 [ 80,517,119 | oo 34 | 9.0, 0, CHNIN FR 27,139,244
13.4 Other Loan-Backed and Structured SECURtES.........c.cevvvrrrereirerieiienns | e 28,474,352 | .......... 153,829,496 | .......... 121,159,597 |......co... 18,684,647 |.............. 2,103,303 | .......... ) 0.9 G S 324,251,395 | oo, 138 | 283,359,230 | .o 12.0 {ovnne ) 0.9 R R 324,251,395
13.5 SVO Identified FUNAS........ccvvriiereieiirieiesieiessseseissscseesssenees | cerees .0 S L0, S 0.0 S L. S XXX irirrirriee | oernsennsnsesssneessssnes | eersrsssssansesssansesaa [0 0.0 [ oo, (O 0.0 [civnns D S [P 0
13,8 TOAIS.....oucveceieectce ettt seens | eveesiesaes 52,692,576 |.......... 309,723,211 | .......... 283,157,896 | ............ 53,977,290 | ............ 12,472,259 | oo (0 712,023,232 | oo 304 |......... 725,057,119 | ovovviieinn 308 |.......... D00, G BT 712,023,232
13.7 Line 13.6 @58 % O COL. 7...ovvvevceeeeee ettt sesnins | evesesisseseesnssnans TA | e 435 1398 | 78 | oo 1.8 | o 0.0 | oo 100.0 ..o D00 S P ) 0.0 I U D00 S PO XXX ovvvveies | e, 100.0

13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.........cccccceeriiniiniinns | coovisciiniiciiniees 2.2 | s 13.2 L2 ] 2.3 | o 0.5 | oo 0.0 | oo 304 |.......... 20,9, SO [ D0, SO [ D0, SR [ XXX | v 304
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, December 31 0f Prior YEa.........cccviieieiisieieseieiessssessessssiesessssesessssenss | senssssssenssssssessessssssessessssneensend, T16,534 | it 45,716,534
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes 306,944,690 | ..o 306,944,890 | ...vvieieieetceiececectetcteee ettt | eeeeeee e e e e ss e eseasaeaeseasseseassesesesesesens | seteseteteses et et et es ettt et et en et s s s s s s nnnnnnnanan
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns 352,661,224 | oo 352,661,224 | ..ottt eiees | eeeesese s s s s s e es e sseasssasesaeassessasansesens | seteseteteses et et et et et et et ettt en s s s s s s ennennnnnanan
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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10.

1.

31

3.2

33
4.1

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens 11,005,986

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns

13,410,710

11,005,986

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e 11,448,962
3.2 SECHON 2, COIUMN 19.....ouirieite ettt bbb (8,123,178)

3,325,785

Total gain (loss) on termination recognized, Section 2, Column 22

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15. ..ottt bbbt es

Amortization:
8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt (4,757,207)
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans (5,287,532)

(10,044,740)

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN 8. bbbt
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans

0

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 4 8)....ciieieieiieieeeceeses ettt st ss st been
DEAUCE NONAAMIIEEA @SSELS..........cvivieiisiiiteiieie ettt bbbttt bbb a8t 4 bbb A s st 4 B8 b s bbb et b bbb n bbbt n b aes

Statement value at end of current period (LiNg 9 MINUS LINE 10).......c.cveuiirirereierieeesieiietes et sasss s st s s bbb a st st s e bbb sa st es s bbb es s sansanens

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
Book/Adjusted Carrying Value, DECEMDET 31, PHOT YEAT (LINE 6 PHIOT YEAI)..o..o.vovvvevsevssossomssossssssssssssssssssossssssssssssssssssosssssssssssssssessosssssossssssessesoons
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)...........c.veevrvvseevscesenseseosvsssosoen

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

3.11 Section 1, Column 15, current year MinUS..........ccevvvevevreerenerenseesieesenns

3.12 Section 1, Column 15, prior year
Change in the valuation margin on open contracts - all other:

3.13 Section 1, Column 18, current year MiNUS.............ccoeeveiverercrenreisieieiennas

3.14 Section 1, Column 18, prior year

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

3.22 Section 1, Column 17, Prior YEar........cevveuevrnrnrrrerereeseesesssneeessennensd 0
Change in amount recognized: NO—N—E
3.23 Section 1, Column 19, current year to date minus

3.24 Section 1, ColUMN 19, PrOF YEAI........cceivrrierreireieieeseiese et ssssssenan 0 0

SUDLOAL (LINE 3.1 MINUS LINE 3.2)....cuuveiererrieiesteie sttt sttt se s s8££ 82885582 E S84ttt

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

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

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......oiviieieieieiie ettt ettt 888888888ttt nn

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGLIONS IN PHIOT YEAT...........ceiiueiiiieisicie ettt b s bbb st b et b s bbb bbb bbb s s s s e
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtioNS IN PrIOF YEAI..........cvcvuiviiiieicicteie ettt bbb s

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 = 4.3 =5.1 = 5.2).....ciiiiieeeerietreees ettt ses st s s snsanes
DEAUCE NONAAMILIEA @SSELS..........cvuivieeiiiiiteiieicte ettt bbbt s bbbt s s a4 s bbb et s s bbb bbb e bttt s bbb n b ees

Statement value at end of current Period (LINE B MINUS LINE 7).......ccviveveirireieiiteeees ettt sassses b s s b s sa sttt s e b b s et s st s s bbb es s s sanens

Si11

17,697,741

17,697,741
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Sch.DB -Pt.C -Sn. 1
NONE

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

Si12, SI13
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SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 17,697,741

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

3. TOLAI (LINE 1 PIUS LINE 2)....eeeeeeeeeiieeieeeie sttt sttt 8 5582855858284 E 58S Rt n et ren 17,697,741

4, PartD, SECHON 1, COIUMN B......oiieiiieetete ettt s et bbbt 17,697,741

5. Part D, SECHON 1, COIUMN B......o.voveeeeceeeeceeteees ettt ettt sttt ettt e b a et s s sa s e st st et et s s et et es et en st ee s et et ensstesnsnensnas

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B.......cuiieireiriiiieieieiseieseeeis ettt bbbttt 17,697,741

8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas

9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 17,697,741

10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 17,697,741

11, Part D, SECHON 1, COIUMN O....ouoveiiieieiiie sttt ettt

12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s 0

Potential Exposure Check

13. Part A, Section 1, Column 21

14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e

15. Part D, Section 1, Column 11

16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans 0

Si14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI..........cveuieiieieieieieeieieie ettt sss sttt snsens | sestessessstessessssesse bbb sses st s bbb s s s bt nsensesaed 0 | oottt sttt | ebsesnt st et ettt a et et s stk n st et n st et ntens | SEessetetesses et s et R Rttt bbbttt
2. Cost Of Cash EQUIVAIENTS BCGUITE............ceviereiictecce ettt et b bbb bbb s bbb bbb bsse bbb naets | ebessssessssebessnsesessssebes s s e s e s s b b s s bens 161,252,534 [ ..ottt renneies | eres et 161,252,534 | ..o
3. ACCTUAI OF BISCOUNL. ... bbbt | Sebseeb et bbbttt O o DO OO
4. Unrealized valuation iNCIEASE (AECTEASE)..........vuuruurereeierrereiseeeeeseiseesaseseeseesestesesessessess et ssessessesssessessesssessessessasbessestessassans | sesseesessessassssssessastasssessesbessaebsessessesbsnsest st ensessens 0 PO OO OO BUUE OO U OSSOSO
5. Total gaiN (I0SS) ON QISPOSAIS.......cuvuvrieiieisiiiieiseietsisesesses sttt ee et b b s s s s bbbt s st es s bbb s s st nsess s sebensesses | sesssessesantes et ssbes bt es bbb s s b st n bbbttt 0 | oottt ettt n e | ebsetet sttt ettt e sttt s st n st et n skt ensens | Shessetetesae s s s et R bRttt s ettt
6. Deduct consideration reCeiVEd ON QISPOSAIS..........ccuiueriiriiiiiieisiets ettt bbbt a b s et s s s s s ssebenas | stebessssesessseses s ese b s st et s s ae s s et esnaees 83,426,500 | ....cvoviecveiiriieieeie ettt | eteieb st 83,426,500 | ..cvovevverieeereieee e

7. Deduct amortization of premium....

8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............c.cciveveiiiieiiciieieee ettt e | eesessessss st e bbb s e bbb s bbb s s b aes 0 | oottt sttt | ebieast e sttt e st et b et s et a bbb s s s st s s s bt ensens | Siebietsaesaes et a st a e s bbb bt s bttt
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............cvueuiiriieieiiieieiieieeie e sssenes | sasessessssssessessstes et st es s s b st st s see st ans st antenenses 0 | ettt ettt ettt sttt sntenene | edseentestes et ant et et et s s s R et st es et ententes et antesenntentens | 4tessetistessesetentes et et en s st ee b sttt n ettt n st ent
10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........ccccevererreerierieiseseisesiesiesssesiesenes | ertesssesssisssesessssses et ses s ses s ssens TT,826,034 | ..o 0 [ oo T7,826,034 | oot 0
11. Deduct total NONAAMITIEA BMOUNLS...........c..iuiiiiieieiieiieie it | eb et st ettt bbbttt bbb 0 | ettt | eees ket nE | ehbeeEeE ettt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuuiuiiuiieieiieieiiisisicsssi st stsstessstsstessesssssssssssssssnsesssss | sssessassessssassesssssssessessssessasssansassssnsans TT826,034 | .o 0 | e TT,826,034 | oottt 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B/A.C.V. Income Investment | Ownership
Surplus Debentures - Unaffiliated
309588 AC 5 |Farmers Insurance Company Surplus Note..........ccooerevviens | cors Los Angeles.............. CA.. | Guggenheim......... 12/30/12016) ..o | v 3,469,500 | ........... 3,776,985 | ......... 3,436,993 | oo | e (30,366) | .vooerrrrrrirines | errvreerrnerinienis [ v 211,500 [ coveeviieeieiees | v 0.800
638671 AK 3 |Nationwide Mutual Insurance Company Surplus Note. . | Columbus . | OH. | Stifel 11117/2016| .. ..7,529,570 ..8,505,540 7,465,848 2e(58,269) [ ..o | e | e | 868,750 | e | e 0.714
694475 AA 2 |Pacific Life Insurance Company Surplus Note. Newport Beach......... | CA.. | Transfer from Schedule D 01/01/2017| .. ..3,058,627 ..3,417,998 3,032,956 (25,671) .0.322
707567 AC 7 |Penn Mutual Life Insurance Company Surplus Note . | Horsham PA.. | Transfer from Schedule D.... 01/01/2017{ .. ..2,650,677 ..2,805,294 2,636,025 .(14,652) | .... 152,500 [ [ v 1.000
743917  AH 9 |Prudential Insurance Company Surplus Note.............cccouene weerenee | Newark. NJ.. | Transfer from Schedule D.... 01/01/2017] .. ..2,596,925 2,617,124 2,536,919 (B0,008) | .voveveeereerreraes | eeerereerninerenenes | eeeereenesenseneenns | eerereieees 166,000 | ..oovecrereiecieiiies | e 0.571
878091 BC 0 [Teachers Insurance and Annuity Association Surplus Note... | ......... | New York.. NY.. | Transfer from Schedule D.... 01/01/2017] .. 110,568 121,402 . ...(622) 356,154 | .ovovverierisririens | e 0.004
2399999. Total - SUIPIUS DEDENIUIES = UNGFAIIAIEA. ... vueereeirsiereetisiest stttk fE4 R 8 £EE 18880kt bbbttt | eesnnsas 19,415,867 19,218,687 | oo | i (189,586) | ...ovovvvivrrrnenn0 [ v |0 | 1,539,904 XXX
4499999. Subtotal - Unaffiliated.........cccccovviiiiniiniiiciiiiinns ...19,415,867 | .......21,244,343 | .....19,218,687 | ......ccce0 | L (189,586)| .... 1,539,904 XXX
4699999, TOAIS.........cvveeereeeeriereeee et ...19,415,867 | ........21,244,343 | .......19,218,687 | ......cce..0 | . (189,586) 1,539,904 XXX
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Surplus Debentures - Unaffiliated
694475  AA 2 |Pacific Life Insurance Company SUMPIUS NOEE..........cueurreiueiiiieieeicseieiees s Newport Beach CA..cccoen Transfer from Schedule D........... 01/01/2017. | e | cerrereeeereiseiens 3,058,627
707567  AC 7 |Penn Mutual Life Insurance Company Surplus Note....... Horsham Transfer from Schedule D.... 01/01/2017. | oo | e 2,650,677
743917  AH 9 |Prudential Insurance Company Surplus Note.... NEWATK...c.oovvrviiieierisises s Transfer from Schedule D.... 01/01/2017. | covoverer | e 2,596,925
878091 BC 0 | Teachers Insurance and Annuity Association Surplus Note. New York NY.one Transfer from Schedule D.... 01/01/2017. | oo | e 1,285,478

2399999. Total - Surplus Debentures - Unaffiliated

9,591,706

4499999. Subtotal - Unaffiliated

9,591,706

4699999. Total

9,591,706
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income
Surplus Debentures - Unaffiliated
878091 BC 0 | Teachers Insurance and Annuity Association Surplus Note... | New York.................... | NY.. |Tender [0 01/01/2017. 1 08/31/2017. | ......... 1,174,910 | | v (2,239) ] ... (PAVA15)] [ [ 1,172,675 | ....... 914,000 258,675)

2399999. Total - Surplus Debentures - Unaffiliated OO PRPR) [SPSRO 1,174,910 | ... 20 ] (2,235) 0 (2,235) 0 .. 1,172,675 | ........ 914,000 .(258,675) | .
4499999. Subtotal - Unaffiliated . 1,174,910 (2,235)] .. 0 (2,235) 0 1,172,675 | ........914,000 .(258,675)
4899999, TOMAIS..........vvecveeeeeciecsiessees st s s s e bbbttt e et se | esbaeessiessies s e s bbbt s e siessiens | ersiiens 1,174,910 | ... 0] vnn(2,235) 0 (2,235) 0 1,172,675 | ........ 914,000 .(258,675)
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 é 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
63252F  AA 7 |NATIONAL ARCHIVE 8.50 09/01/2019........ccrrmmrenerierireeerneesnsniseessersesineesnes | vevenne | oo | eevvserinens [ ovens 1FE ..106.048 | ... 551,220 | i 519,783 523,811 (4,095) [ ..o | e | e 8.500 |...... 7.620 01/06/2000. | 09/01/2019.
649085 AA 5 |NEW VALEY GEN [15.572 05/01/20.......ccccvveeverrirrieeiinenierirenesnsesssssesieniene | eovnnee | o [ vovevirenens | vevees 1FE ..104.506 | .................525,014 | ....... 502,379 505,011 (1,921) [ oo | e | s 5.572 |..... 5.151 12/16/2002. | 05/01/2020.
690353 RX 7 |OVERSEAS PRIV INV 4.44 227127 ........ccovvveverrnernerirseinseinssiinesnesinssesssssssssnes | enneen |0 | overivenins | veverneens 1. ..107.613 | .............. 1,413,766 | .............. 1,313,753 | oo 1,313,753 [ oo | rereneerssinsinenis | veveneessssinsinens | oneeresissesensenes | e 4.440 |...... 4.440 01/15/2010. | 02/27/2027.
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030........c.cvucmrreerrreenmreesnneennensnensisnnninnnns | wveene [ or | vervvreene [evviiinnns 1. ...103.962 185,714 | v | e | e [ e [ s 3.590 |...... 3.606 07/10/2013. | 12/15/2030.
912828 RP 7 |U.S. TREASURY NOTES 1.75 10/31/2018.........cocnvvevrrrerirmrrrerirenerneeseniennnines | SDie e [ vevivenns | e 1] 1,278,434 | ... 99.984 | ..............1,269,802 | ..............1,270,000 | ....ccco..e. 1,271,739 (VX 07(0) ) [N DR R 1.750 |...... 1.583 09/12/2014. | 10/31/2018.
912828 XA 3 |U.S. TREASURY NOTES 1.00 05/15/2018.......cccocrnienseinsmrannirssmnnnensemssnnsnnnnns | SDit [ [onniiiniins [evniiinnens 1] 210,295 |..... 99.859 210,000 210,037 [(10[0))] OO OOOTRRIO P 1.000 |...... 0.952 05/28/2015. | 05/15/2018.
0199999. U.S. Government - Issuer Obligations..........cc.uweeuiiereiiniiiiusirississeiissiisessenesssesseessnienas XXX e 5,514,085 | ........cc.... 5,301,629 | ..o 5,310,067 | .o 0 (8,186) 0 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
313838 RS 1 |FNCL 511797 PT 6.0 5/01/2031.......corrvererrirrerieerieriieneiessisssssssseissssssns | ceveeen | o [ eevieeenins | cvenennens L1 9,614 |..112.666 | .................. 10,833 | oo 9,616 | oo, 9,453 (24) [ v | e | e 6.000 |...... 5.988 10/19/2001. | 05/01/2031.
314060 2L 6 |FNCL 811779 PT 5.0 1/1/2035.......c0univiiriirirnsiisisinsnisenssssesssessssssssrsssneesesssesas | sorenas . ..110.772 . 22,444 (L)) TR PRI PN 5.500 |...... 4.905 01/11/2005. | 01/01/2035.
0299999. U.S. Government - Residential Mortgage-Backed Securities ..37,452 XXX AT | 37,004 | RIS 0 (188) 0 0 XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL......couiieuiiiiiiiiiiiniirissiisnsisssssenessesssnsssseeneenes 5,399,338 XXX s 5,565,257 | ..............5,338,633 | ....c..cco.. 5,341,964 | ..o 0 (8,374) 0 0 XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
041042 WY 4 |ARKANSAS ST A4.111 07/01/2034........oovviiernireierinisissiseresseensssisseenis | sevenes 2] ... 1FE 1,000,000 |...103.551 .1,035,510 | ..............1,000,000 | .......cco.e 1,000,000 | coovevererienieriirins [ e | e | e | eend 11| 4111 [ e | e 20,555 | .cocouee 41,110 | 06/30/2014. | 07/01/2034.
13063A 7G 3 |CALIFORNIA ST 6.20 10/01/2019 ..107.211 ,144,220 2,004,646 (2,448) | ..o | e | 00008.200 | e 6.058 , , 10/08/2009. | 10/01/2019.
20772G  F4 5 |CT ST SER A5.85 3/15/2032.......ccuuuririeineireirsiieeisessssisssisssissssessessseenas 120299 | ..............3,614,985 | ..............3,005,000 | ............. 3,633,295 | .oovvvicrereienns | e (32,525) [ ..ocverrereerinrins | erveriineenseinneinns | 2005850 | e 3.917 |MS..o.| o 51,761 | ........ 175,793 | 08/14/2012. | 03/15/2032.
20772) AC 6 |CONN ST TXB SER D BABS 5.09 10/01/2030 LA 1,111,110 1,000,000 e 1,110,681 (9,811) [ oo | cevreererirnerneinns | 200.5.090 | e 3.675 |AOD...... | weovvreene 12,725 | oo 50,900 |02/19/2013. | 10/01/2030.
246380 7R 4 |DELAWARE ST SCH CONSTR 4.55 07/01/2029 ..110.135 2,250,055 | .oooevrcrierineeiinns | e (17,688) [ .ovververeerveins [ ervvereneeiseirseinns | 204550 | e 3.239 | Jdeee | e 45500 | .......... 91,000 | 12/10/2012. | 07/01/2029.
373384 ST 4 |GA ST RECOVERY ZONE C-3 4.37 10/01/2027 ..110.775 | ............. 1,107,750 | ..............1,000,000 | ............. 1,003,700 (299) [ vvrervervrrveirens | oo [ 370 [ 4,323 |AO..... | wovvrrne. 10,925 | ........ 43,700 | 09/05/2013. | 10/01/2027.
373384 TL 0 |GA ST SERD QSCB 3.88 07/01/2022 ..105.592 | ..............6,124,336 | ..............5,800,000 | ............. 5,800,000 | ..coouevererirererenrnns [ e [ | e | 000003880 [ i 3.880 |Jdevvis | e 112,520 | ........ 225,040 |06/21/2011. | 07/01/2022.
452152  GR 6 |ILLINOIS BABS 6.20 7/01/2021 ...105.101 1,599,788 53 | i | e | 00008.2000 | e 6.204 [JJ.ccos | 49,600 | ..o 99,200 |07/14/2010. | 07/01/2021.
574192 6N 5 | MARYLAND ST QSCB 4.35 8/01/2025... ..109.244 | ..............1,092,440 | ..............1,000,000 | ............. 1,000,626 (B8) [ oo | ervreerreriiernciins | e 4350 | s 4.340 |FA.......| v 18,125 | e 43,500 |07/29/2010. | 08/01/2025.
574193  GK 8 |MARYLAND ST FACS LOAN 2.80 8/01/2027.........ocvemeenerrnneinerrereneeneensseenns | eovseen | oo | enernees 1| et IFE | 1,974,260 | ... 96.906 1,982,257 1,884 | .o | e | 000.2.800 | e 2.907 |FA .| c0rrnni23,333 | e 56,000 |08/08/2012. | 08/01/2027.
57582P UD 0 |MA ST CONSOLIDATION LN E 5.306 1/01/2030... ..121.174 2,145,327 (8,953) [ .ovvveverrierieines [ erererrnninensiinniins [ 0005.306 [ i 4.515 106,120 | 12/16/2013. | 01/01/2030.
57582P  UT 5 |MASS ST BABS 4.91 5/1/2029..... . 116.769 | ..............1,167,690 | ..............1,000,000 | ............. 1,136,465 (9,695) [ ..vovevnernrirerins | eevreerrerirneineinns | eenid.910 | i 3445 |MN......| v 8,183 | e 49,100 |08/09/2012. | 05/01/2029.
57582P WK 2 |MASSACHUSETTS ST 4.20 12/01/2021 ...105.040 3,015,066 (3,484) [ ..o | e | 0004200 e 4.060 [JD....... | ..c....... 10,500 | ........ 126,000 | 12/07/2010. | 12/01/2021.
594610 6Q 5 | MI ST 4.14 11/01/2020. . ..105.094 | ..............1,050,940 | ..............1,000,000 | ............. 1,000,000 [ ..oeouveerrierirereres | vererneereninernenins | veveneesninenens e [ 140 [ 4.140 10/14/2010. | 11/01/2020.
594612 BC 6 |MICHIGAN ST SCH LOAN BD A 3.00 5/15/2026..........cccnvrrrerereirnerenneenernnennns | woreees 2| 1FE 996,760 |...100.437 997,795 228 [ o | e | 20023.000 | e 3.030 04/11/2013. | 05/15/2026.
594612 BS 1 |MICHIGAN ST ENVR PROG B 3.59 12/01/2026..........cccoevrvernrirernrineirernninnirens | veveees 2] ... 1FE 1,000,000 |...104.874 | ..............1,048,740 | ..............1,000,000 | ............. 1,000,000 | coovevererrenieriirins [ | e | e [ 003990 | 3.590 06/25/2014. | 12/01/2026.
605580 5Q 8 | MS ST TAXABLE D 5.539 10/01/2029.........ccouvvmmerrmmmereererinersnerieneseesssssssnns | eevneee | o [ eoverenene | i 1FE 2,223,480 |..117.717 | ..............2,354,340 | ..............2,000,000 | ............. 2,179,803 | ... cee(11,362) [ oo | e | 2005539 | i 4.543 11/12/2013. | 10/01/2029.
605580  5X 3 |MISS ST BAB 5.245 11/01/2034..........ovrveerrenrrinrrirsneeieeeiisssisssssssssssinnsnes | wveeee | or | vervvireen [ v 1FE ..120.227 3,455,929 | ... c(18,889) [ oo | e | 205245 | 3.996 02/19/2013. | 11/01/2034.
605580 6K 0 | MISSISSIPPI ST D 4.131 11/01/2022.........ccooverirererereirisnirerirerienesseeissnsnens | eorneee | [ eoverirene | e 1FE . ..106.196 | ..............1,061,960 | ..............1,000,000 | ............. 1,000,000 [ ..oeoeveerrierirereres | rererrrereninerenins | veveneennineniens [ [ennd 131 [ 4.131 10/21/2010. | 11/01/2022.
605580 6S 3 |MS ST SER C 3.243 10/01/2021........coovivrinrireririnnicssissisesiesisnissssiessiins e | oo [ reverinenn | s 1FE ..1,000,000 |...103.192 | ..............1,031,920 | ..............1,000,000 | ............. 1,000,000 | ...oocvomrermiimiiinns | errrerirerierinniiens | e | e | e 3,243 [ 3.243 10/06/2011. | 10/01/2021.
605581 FF 9 |MISSISSIPPI ST D REF 3.729 10/01/2032 JUVRN [UURPOOR VR RPN IOV 1FE ..2,000,000 |...102.152 2,000,000 | ..evvrreerrrnnrinnens [ e | | e | o0 3:729 | e 3.729 02/04/2015. | 10/01/2032.
686053 GG 8 |OR SCH BRDS TXB PENSION 4.759 06/30/2028...........coveeeremrerneernennseinnenns | evneee | [eoverinene | i 1FE ..3,319,320 |...109.266 | ..............3,277,980 | ..............3,000,000 | ............. 3,260,607 | .ooovvrncrierirneiiinns | e (19,926) | ..vvvvvercerveins | ervvmreneeriseirnennns | e 759 | i 3.750 12/03/2014. | 06/30/2028.
70914P LY 6 |PENNSYLVANIA ST B 4.45 2/15/20.......ccccevrervriivenrineiinnnnirernsisssesississnsnniens | evens | oo [rvnncnninn T | i 1FE ..2,000,580 |...104.423 2,000,162 (T1) ] s [ | v 4450 | e 4.446 01/14/2010. | 02/15/2020.
70914P  LZ 3 |PENNSYLVANIA ST B 4.55 02/15/21.......cccoivererernrinerireriseesseisssssenssesisnennee | vevnee | oo | eeveseenn T [ s 1FE ..3,000,930 |...105.195 | ..............3,155,850 | ..............3,000,000 | ............. 3,000,349 (102) | cevvveerveiseriens [ erverrvseiserieriinens [ 24550 [, 4.546 01/14/2010. | 02/15/2021.
70914P  PE 6 |PA ST THIRD SER B BAB 4.25 07/15/2020...........ccovummrremnrreeneinreisensisnneins | cevveen | oo [ eevirnenins | e 1FE ....996,080 |...103.633 998,809 435 [ s | e | 204250 | 4.300 12/16/2010. | 07/15/2020.
880541 QR 1 |TENNESSEE ST TXBL C 3.228 08/01/2021........ccovoeververereerrnrnrennenisennenis | eevneee | [rovererene | e 1FE ..1,000,000 |...102.420 | ..............1,024,200 | ..............1,000,000 | ............. 1,000,000 [ ..oeoueeenricrirereres | verereeinninerenins | v [ [0 3.228 [ e 3.228 10/12/2011. | 08/01/2021.
882722 VN 8 | TX ST BAB A 4.681 04/01/2040.........cveuerererreireiiereneisnesiesisseessssissssssssesens | seveees IOV 1FE]| ............1,163,960 |...117.681 1,144,244 (4,907) [ oo | e | 04681 | 3.722 10/22/2012. | 04/01/2040.
882722 VP 3 |TXSTBABS A 4.631 04/01/2033.........ccoveruuerirerireniirinniinenienessessesssssinesiens | coveeee | o [ veverienes (. 1FE| o 1,137,140 |...113.053 ..1,130,530 | ..............1,000,000 | ............. 1,112,553 (5,428) [ ..o | e | 4631 | 3.661 02/19/2013. | 04/01/2033.
882723 PU 7 | TEXAS ST TXBL REF B 3.423 10/01/2026 2| 1FE 1,000,000 |...102.692 ,026,920 1,000,000 | v [ e | e | e | 003,423 [ 3.423 06/26/2014. | 10/01/2026.
882723 PV 5 | TEXAS ST REF B 3.573 10/01/2027........cevveoerrerrrineriereiireseienns 2| 1FE 1,000,000 |...103.015 ..1,030,150 | ..............1,000,000 | .......c.....1,000,000 | ..cooovorvirviiriicnns | e | e | v | 0003573 [ 3.573 06/26/2014. | 10/01/2027.




1'0L3

Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 é 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
93974C  PL 8 |WA ST BABS D 5.381 08/01/2029..........coocvmeirrriimiiineiininisnesssniisnnnisnniiens [ eeveies | oo | eevenneen | i 1FE ..2,325,220 |...119.643 .2,392,860 | ... .2,000,000 2,265,476 | .....ocoovvverriiinnis | e (17,778) 5381 |..... 3.942 |FA..... 06/16/2014. | 08/01/2029.
93974C  QZ 6 | WASHINGTON ST BABS 4.269 08/01/2021..........ccoocomiveierieinniesenissnniseninns | covenne | oo | eovnnniennsd | e 1FE ...2,000,000 |...105.172 ..2,103,440 .2,000,000 2,000,000 | .o [ || e | e 4.269 |..... 4.269 [FA...... 05/25/2010. | 08/01/2021.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............ccccc.ccuvunee 59,791,839 XXX | ..ooee....61,440,807 ...56,405,000 | .. 59,097,634 | ..o, 0 [ e (160,135) 0 0| XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed).............cooruiirieisiiiiniiissniisssicsssiisnnees 59,791,839 XXX | 61,440,807 | ........... 56,405,000 | ........... 59,097,634 | ..o 0 [ (160,135) 0 0| XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
05914F  JP 6 |BALTIMORE CNTY MD BABS 4.45 11/01/2026.............cccoovvrmmurrmmmrraneriannirans | cevees | o e | i TFE| 2,253,680 |...110.833 | .............. 2,216,660 | ............. 2,000,000 | .....cccee.. 2,179,289 | ..o | e (17,246) | ..o | e | e 4.450 06/03/2013. | 11/01/2026.
215723  JW 8 |COOK CNTY IL HIGH SCH 5.80 12/01/2022...........ccooormrvreerrrrenerireceiirereirenenes | eveeee [ v | cererrenni | e 1FE 1,000,000 |...103.271 .1,032,710 1,000,000 21,000,000 | v [ s | e | e | e 5.800 12/14/2010. | 12/01/2022.
235308 QK 2 |DALLAS TXISD 4.45 02/15/2020..........ccoocvvmmmriinmriiimiiinnniisnniisnnissnniienennne | S0 [ | v [ e TFE| 1,012,500 |...104.284 | .... ..1,042,840 1,000,000 | .. ...1,003,363 (1,483) | oo e | e 4.450 11/16/2010. | 02/15/2020.
235308 QL 0 |DALLAS TXISD 4.60 02/15/2021..........ocmrveerreemeieemeeieneeieseeisssesiesesesssesnene | wveeee | oo | conevireeens | cevens 1FE| i 1,012,500 |...106.603 | .............. 1,066,030 | ...ccooveunnee 1,000,000 | ..cooovvrenne 1,004,484 (1,311) [ oo | e | e 4.600 11/16/2010. | 02/15/2021.
399262 HD 9 | GROSSMONT CA SCH 5.479 08/01/2025..........cevvverrreeereeraneeeneeeisnnesnnesens | ovnene | or | cerviiienni | evvene 1FE 2,000,000 |...108.779 ..2,175,580 2,000,000 | ..cc0eeerrn2,000,000 | .ooooieiiienininnns [ e e | | 5.479 05/13/2011. | 08/01/2025.
412486 4W 9 |HARFORD CNTY MD 4.70 07/01/2021.........covvverriiiiniinneiisneissniessneissniinns | coveie | o [ eevveneni | e 1FE 1,024,120 |...105.973 ..1,059,730 1,000,000 | .. [P 1015) [OOSR DR IR 4.700 06/02/2010. | 07/01/2021.
438670 6E 6 |[HONOLULU CITY & CNTY D 3.138 10/01/2032.........ccvrvererreerverernvirennnirnnnnes | ceveven | oo e 12| 1FE ...2,000,000 |..... 94.275 ..1,885,500 2,000,000 | ..oovvenne. 1,999,973 (1) ] RTINS IOV 3.138 10/06/2016. | 10/01/2032.
442331 QM 9 |HOUSTON TX REF PENSION 6.29 3/01/2032 2,281,566 |...118.023 .2,201,129 11,865,000 | .... 2,202,707 (16,677) 6.290 10/17/2012. | 03/01/2032.
442331 SP 0 |HOUSTON TX SER B 4.611 03/01/2021..........cvveummrerrrrerereeieneiieneiseseiisenesis | ceveees 1,000,000 |...104.362 ..1,043,620 1,000,000 | ..ccovvennee 1,000,000 [ .oooevererirreririins | cererineeeiseniieenns [ e | e | e 4611 11/17/2010. | 03/01/2021.
544646 XY 3 |LOS ANGELES CA SCH DIST 5.755 07/01/2029........covvvvermrineirnnnernerinnnerens | vereene | oo | ervvecrensd [ s 1FE| i 1,086,000 |...120.758 ..1,207,580 1,000,000 (4,347) [ o [ s 5.755 09/09/2013. | 07/01/2029.
549188  HF 0 |LUBBOCK TX4.892 02/15/2021...........cooorvremerereneeerenerirsenieseniesesessnnesnnsens | eveeee [ oo | corerreeni | eovens 1FE 1,000,000 |...103.036 ..1,030,360 1,000,000 | ..cccvveeee 1,000,000 | oo [ e | e | e [ e 4.892 01/21/2010. | 02/15/2021.
602245 UM 2 | MILWAUKEE CNTY PENSION A 6.84 12/01/2028...........coovvvemervemervmmnnrrnnnins | eveene [ v | cerrvereen [ i 1FE ...1,386,050 |...123.527 .1,235,270 1,000,000 | ..cccveren1,286,889 | oo [ e (21,073) [ oo | e | e 6.840 12/06/2012. | 12/01/2028.
602409 HG 2 |MILWAUKEE SEW L BABS WI 4.30 10/01/2020, 1,365,000 |...105.216 ..1,436,198 11,365,000 ......4.300 12/13/2010. | 10/01/2020.
631294  3X 1 |NASHUA NH PENNICHUCK 3.197 01/15/2023.... ...2,000,000 |..... 99.879 ..1,997,580 2,000,000 | oveeerrre.2,000,000 | oo [ e | e | e | e 3.197 01/11/2012. | 01/15/2023.
631294 4C 6 |NASHUA NH 4.226 01/15/2032 ...1,080,440 |...105.660 ..1,056,600 1,000,000 (4,069) [ ..o | e | e 4.226 04/11/2013. | 01/15/2032.
64966H 4J 6 |[NEW YORKNY 4.297 10/01/2021............... ...1,000,000 |...106.811 | ... ..1,068,110 1,000,000 | ...ccvveeee1,000,000 | oo [ e | e | e [ e 4.297 10/07/2010. | 10/01/2021.
655867 JF 7 |NORFOLK BLD AMER TX SR B 5.45 3/1/25, 2,828,389 [..114.811 | ..cccoovrnnee 3,134,340 | .oovvnne 2,730,000 (6,349) [ covvvevereiernnies [ v [ 5.450 01/27/2010. | 03/01/2025.
655867 SC 4 |NORFOLK VA REF B 4.11508/01/2026.... ...1,000,000 |...102.391 1,000,000 | ..cevveeee 1,000,000 | oo [ e | e | e [ e 4.115 41,150 | 10/18/2013. | 08/01/2026.
655867 SD 2 |NORFOLK VA REF B 4.265 08/01/2027.... ...1,000,000 |...103.397 1,000,000 | ..oevrreeee 1,000,000 | oo [ e | e | e [ e 4.265 42,650 | 10/18/2013.| 08/01/2027.
655867 SE 0 |NORFOLK VA REF B 4.755 08/01/2030............ccomvivumriiimriicnisneienesisnniiis ...1,000,000 |...102.927 1,000,000 | ..ccc00eeee 1,000,000 | oo e | v | e [ 4.755 47,550 | 10/18/2013. | 08/01/2030.
660393 L3 1 |NLASVEGASNV 5.572 06/01/21 1,625,000 |..... 99.416 11,625,000 5572 .90,545 | 05/28/2010. | 06/01/2021.
68583R BA 9 |OR COMM CLG TXB B 5.6 06/30/2028 ..2,197,760 |...115.455 2,000,000 | .. 22,162,590 | | e (12,044) [ .o | e [ s 5.600 .56,000 | 12/20/2013. | 06/30/2028.
68666P AA 4 | ORLEANS PARISH LA SCH BD 4.4 02/01/2021..........oovvveierreraneerecirennniienens ...1,007,430 |...104.804 1,000,000 | ..cccovvvnnne 1,002,866 (852) | evermeermeimernens [ erreerenineinnerienns [ e 4.400 12/16/2011. | 02/01/2021.
718814  ZZ 2 |PHOENIX AZ BAB A 5.269 07/01/2034 ..2,374,440 |...118.613 .2,000,000 2,333,031 | oo | e (14,16B) [ .oovvvverrereeins [ crveerineineiiseines [ arenas 5.269 12/11/2014. | 07/01/2034.
73723R SR 5 |PORTSMOUTH REF B TXB 3.939 02/01/2030 ...1,000,000 |...101.294 1,000,000 3.939 06/05/2013. | 02/01/2030.
741701  H8 2 | PRINCE GEORGES CNTY MD 4.75 03/01/2026.. ...1,000,000 |...112.558 .1,000,000 ] 03/10/2011. | 03/01/2026.
796269 VA 3 | SAN ANTONIO ISD TX 4.006 08/15/2028 2,000,000 |...103.130 2,000,000 2,000,000 | oo [ e [ | | oo 4.006 08/24/2011. | 08/15/2028.
797646  NF 9 | SAN FRAN CITY/CNTY-C-BABS 5.93 6/15/2028 ...2,526,000 |...118.521 .2,000,000 | ... 2,380,492 (29,291) [ oovererereerrerins [ e [ e 5.930 08/09/2012. | 06/15/2028.
833119 XK 1 |SNOHOMISH CNTY WA SCH 1.14 12/01/2023 . ...1,465,700 |..... 91.330 .2,000,000 | ...covornne 1,702,605 | ...oovvverrrriiriiins 43,759 | oo | e | e 1.140 01/11/2012. | 12/01/2023.
87122N  EZ 8 | SYCAMORE OH SCH 5.55 12/01/2025...........ovvveceeeeeereeeeeneeceenneceesnecesnnecesnnnees | evveees | oo | eveneciene | oo TFE | i 650,000 {...110.884 | .................720,746 | ...cccc...oece 650,000 650,000 [ .voouevererrrrnnrirnns | reererennessnneinnnns | eevnenrinnnsennes | e | 5.550 12/21/2010. | 12/01/2025.
981305 SA 4 |WORCESTER PENSION 6.25 1/1/2028...........ccoooiviiiiiiiiiiiisiniissnissnnissnnisnns | evnnne | oo | conevinnnnes | covees 1FE ...1,004,951 |...114.778 945,000 986,675 (3,026) | ...ovveoeriiieriis e | e 6.250 10/28/2010. | 01/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............cocoiiiieiiiininniisiesins . 45,181,526 XXX | .........46,525,436 ...43,180,000 | ........... 44,799,507 | oo 0 e (90,796) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: s | s 45,181,526 XXX | 46,525,436 | ............ 43,180,000 | ........... 44,799,507 | oo () (90,796) 0 0| XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010608 5M 5 | AL ST PUB SCH CONSTR BD 5.15 09/01/2027..........oovvvermmreimeeisniiieniirannns | wvenes [ v | covvivinnns | eovene TFE| 5,796,430 |...116.236 | .............. 5,811,800 | .ooccoovenenn. 5,000,000 | .......c..... 5,611,359 | ..oooooieicciiinns [ e (52,088) | .....cvvvorrerriins | i | e 5150 |.....3.636 |MS....| ..ccccoo 85,833 | ....... 257,500 | 12/12/2014. | 09/01/2027.
04048R DS 2 |AZ ST UNIV BABS SER A 6.204 07/01/2030...........covveerrvreemerermrerereennirsenernenns [ eeveree | oo | eoveneenns | i 1FE ...1,285,310 |...122.182 .1,221,820 1,000,000 | ..ccoovvennee L211776 | oo | e (16,107) [ oo | e | e 6.204 .62,040 | 01/31/2013.| 07/01/2030.
040627 DX 6 |AZ ST PWR AUTH 4.918 10/01/2045 . 2,000,000 |...109.882 ..2,197,640 .2,000,000 2,000,000 4918 .98,360 | 03/19/2014. | 10/01/2045.
071239 DB 0 |BATON ROUGE LA TXBL 4.57 01/15/2029..........cocervvernreirnreineeiseneiseneireenes | eveeee [ v | cerevreeni | e 1FE 1,000,000 |...104.232 | .... .1,042,320 | ..............1,000,000 | ............. 1,000,000 [ .ooocvererireriirins | e [ e | e | e 4.570 /45,700 | 03/07/2012. | 01/15/2029.
072031  AK 3 |BAY AREA CA WTR AGY B 2.855 10/01/2023...........covvererremerrerirenesseisseinnnins | evnene | v | s 1FE| i 2,000,000 |..... 99.982 | .oovrrii 1,999,640 | ...cooovvnneee 2,000,000 | ..o 2,000,000 | ..evvermrrireniienies | e | e | e | e 2.855 |.....2.855 |AO...... | e 14,275 | oo, 57,100 | 02/01/2013. | 10/01/2023.
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100873 AG 3 |BOSTON MA HSG 5.80 01/01/2022.........ccomveereireeeeesseesreesnisneerenesseesniesnses | evveiee oo | eovenrieeni | e 1FE 1,500,000 |...102.580 .1,538,700 | ..............1,500,000 | ............. 1,500,000 [ ..ooovverriinniiinns | o [ e [ e | 5.800 |...... 5.800 03/11/2010. | 01/01/2022.
123550 HN 8 |BUTLER HOSP REF 3.30 11/15/2029.........ccocervveriririeeererienenienseiesenisennis | eovies | oo | everecnni2 | e 1FE 1,000,000 |...101.185 ,011,850 999,999 (1) [ e | e | 000:3.300 | e 3.300 12/22/2017. | 11/15/2029.
13077C  TL 8 |CA ST UNIV BABS 6.484 11/01/2041.......oovvimriviriiriniiveninninenienisneisssisnnes | vevnee [ oo [ evvenneen T [ 1FE | e 2,734,760 |..137.125 2,690,645 | ....oovverieriiiinns | i (16,654) | ...vvvveririirins [ crveriverivirinniens | 108484 | o 4.181 03/27/2015. | 11/01/2041.
130795 26 7 |CACMNTY DEV UNIV 7.55 05/15/2040............coovveerrremrerenceirennnrennnerennirenns [ evviree | oo v | s 1FE ..1,383,750 |...136.720 1,359,209 (8,700 | ..oovverecvererries | vereriereiireneiiens | ceennn7.550 | i 4.891 01/08/2015. | 05/15/2040.
167736 YV 3 |CHICAGO IL WTR C 6.642 11/01/2029...........coovvevrrverirmrinninriinnivenisniseiennes | cevree oo [ ervennee T | 1FE ..1,130,630 |...122.374 1,108,179 (6,393) [ ..o | e | 208642 | i 5.393 03/12/2014. | 11/01/2029.
183596 CY 9 |BALTIMORE MD BRD SCH 5.692 12/15/2025............cooomurverereerserrsnmrrsnceeinens [ evives | oo v | i 1FE ..2,000,000 |...114.409 2,000,000 | .voeuerrerirererenrnns [ e [ e | e | 005,692 [ 5.692 02/03/2011. | 12/15/2025.
19633S  AB 9 |CO ST BRIDGE ENT BAB A 6.078 12/01/2040............ccoovvvenrinrinnircnieriisiins [ s [0S 1FE]| ........... 1,254,870 [..127.994 | .............1,279,940 | ..............1,000,000 | ............. 1,218,729 (8,491) | oo | v | 008,078 | i 4.268 05/28/2013. | 12/01/2040.
196632 ML 4 | CO SPRINGS CO 5.058 11/15/2019......cccevvurivirrirrrinrinerierinressinisssiesiensnes | vevnee | oo [ eevevinnes (] TFE| e 1,000,000 |...104.931 | .............1,049,310 | ..............1,000,000 | ............. 1,000,000 [ ..ooovveinninniiinns | o [ e [ | 0.5.058 [ 5.059 12/17/2010. | 11/15/2019.
199112 HV 8 | COLUMBUS GA BLDG 5.05 01/01/23........ccrveereeiriieeneeieneiiesesieseeieseseenens | cevenas 2| 1FE 997,140 |...104.319 998,652 231 | e | e [ 205,050 | i 5.081 01/14/2010. | 01/01/2023.
199112 HW 6 | COLUMBUS GA BLDG 5.20 01/01/24.........ccovvunrinririrrerieriens 2| 1FE 997,010 |...104.507 998,425 218 [ e | e | 200.5.200 | e 5.231 01/14/2010. | 01/01/2024.
19923P  AY 4 |COLUMBUS IN HS 5.605 7/15/23 2| ... 1FE 3,000,000 |...104.866 23,000,000 | ..o [ e | e | e | 005,605 | i 5.605 01/20/2010. | 07/15/2023.
213248 BB 2 |COOK CO IL SALE TAX 5.354 11/15/2035. 2| 1FE 1,250,000 |...104.817 1,250,000 [ ..o | e | e [ [ 200n5.354 [ 5.354 07/12/2013. | 11/15/2035.
25477G  EV 3 |DC TAX5.282 12/01/2026...........coocourveimriariiineireneisnesssnessssesisssssessssnnnns | weveees | oo | coneieienn [ s 1FE ..114.800 | ..............1,148,000 | ..............1,000,000 | ............. 1,000,000 [ ..ooovvernrinniiinns | e [ e [ e | 00:0.282 [ 5.282 12/03/2010. | 12/01/2026.
264416 AN 8 | DUKE UNIV NC SER A 5.85 4/01/2037..........cooomervemerrerervereneereneiseseesenennenes | wveeee [ er | cereveveen [ e 1FE ...133.846 2,589,688 | ....coovvrrierineiinns | e (20,714) [ .o | e | 20025850 | 3.69 09/11/2012. | 04/01/2037.
3133X0  PF 0 |FED HOME LN BANK 5.375 08/15/2018..........ccccomvummrirerieriininnissisesieninenns | cevvie | oo | vevireriens [ evvvennin 1. ...102.305 998,736 1,948 | oo | e | 0008375 | 5.585 09/02/2003. | 08/15/2018.
34160P DA 4 |FLORIDA ST 5.286 08/01/2019..........coourrmereeimeiiereeeesesiesesieseseesesessesienes | ceveees JOO0 Il 1FE . ...103.597 2,000,000 | ..o [ e [ e | e | 005,286 | i 5.287 10/29/2009. | 08/01/2019.
34160W  TZ 7 |FL ST DEPT ENVIR 6.026 07/01/21.......coomrviereiereiieceiecsisseisnesssisnniens | o 2| 1FE 2,500,000 |...105.257 2,500,000 | ..ooovvicrieririenns [ [ | s | 20n8.026 [ 6.027 | Jduceies | o 75,325 01/08/2010. | 07/01/2021.
40179P  AA 3 | GUILFORD CNTY PUB FAC 4.564 04/01/2032...........ccccoommvvvmmmrimemeianiinnciins [ eoeies | oo | v 2] TFE| 1,000,000 |...103.364 | ..............1,033,640 | ..............1,000,000 | ............. 1,000,000 [ ..ooovverrriinniiinns | e [ e [ | 4564 [ 4564 [AO...... | oo 11,410 03/15/2012. | 04/01/2032.
438701 RE 6 |HONOLULU HI WSTEWTR B 5.193 07/01/2024... ..106.713 | ............ 1,307,234 | ............ 1,225,000 | ..ccoovvennee 1,225,000 [ ..oooeverrerieniiiens | cereeeneneieeeinenes [ e | e | 00193 [ 5193 [ | v 31,807 10/27/2010. | 07/01/2024.
438701 WY 6 |HONOLULU CITY & CNTY C 3.668 07/01/2027. ...100.875 500,000 499,988 1 [ | | 2000 3.668 [ e 3.668 |JJ.... ,170 07/23/2015. | 07/01/2027.
438701  WZ 3 |HONOLULU CITY & CNTY C 3.868 07/01/2028 ...100.090 499,986 1] s [ e [ 200 3.868 | 3.868 [JJ....... ...9,670 07/23/2015. | 07/01/2028.
438701 XD 1 |HONOLULU CITY & CNTY C 4.411 07/01/2035..........c.ocovverimrircrierinriiniiis ...100.902 999,962 I [FSOTOUROTPORPPOOORS OPOPOURRTOORPRTOORPOPOR VPPOR 2. I B IR 4411 [ | o 22,055 07/23/2015. | 07/01/2035.
442435 5B 5 |[HOUSTON TX UTL SYS B 3.828 05/15/2028 ...104.333 2,000,000 | .vooerrerirerereeinns [ e [ | e | 00 3.828 [ 3.828 |MN...... 03/13/2014. | 05/15/2028.
45129W KB 5 |ID HSG BABS A-2 6.348 07/15/2028 L 17.071 2,393,855 | .ooorvierierineeiinns | e (29,463) | ...occveoveriecris | e | 000.06.348 | 4.035 [JJ....... 05/23/2013. | 07/15/2028.
452227  FT 3 |ILLINOIS BLDG IL BONDS 4.08 06/15/2036. ..102.949 | .............3,088,470 | ..............3,000,000 | ............. 3,085,581 (B13) [ oo | e | 0004080 | e 3.862 |JD....... 04/24/2013. | 06/15/2036.
452227  GM 7 |IL ST SALES TAX 3.75 06/15/2032.......ovevveereereesseereeessecenseesseessseseeessseessesennes | eovees | oo | eeereeesd | et AFE | oienn......885,810 | ... 98.625 903,628 4580 [ ..o | e | 000 3.750 | 4675 |JD....... 10/29/2013. | 06/15/2032.
452227  UN 2 |IL ST SALES TAX REV 4.62 06/15/2038.......... . ..110.304 | ..............2,206,080 | ..............2,000,000 | ............. 2,000,000 | .ooovvecrieririienns [ [ | e | 4620 [ 4620 |JD....... 03/11/2014. | 06/15/2038.
454624 U5 4 |INBD BK TXB 5.49 01/15/2024..........cooovvireiiririreiinneissnisssesssessnsisenenes | ceveie | o [ eevienenns L TFE| s 2,044,940 |...113.609 2,024,593 (3,380) | ..o | e | 2005490 | 5.250 | JJ....... 11/19/2010. | 01/15/2024.
45746R AL 8 | INLAND PROTN FL B 4.85 07/01/2020, 2| 1FE 2,000,000 |...103.646 .2,000,000 | ..oceverivirrriieenies [ e | e | e | e 4850 | e 4.851 [JJ.... 02/18/2010. | 07/01/2020.
463632 4P 1 |IRVINE RANCH CA WTR DIST 6.622 5/01/2040...........cccoovrmmvramriiinriianniinnes | covei | o [ e L TFE| s 2,801,740 |...138.195 N YR O (20,270) [ ..o v | 20006.622 | 4.059 [MN...... 03/25/2015. | 05/01/2040.
46615M  AS 0 |JEADIST ENERGY SYS 4.238 10/01/30 (JEA).......coveimrveierrirereirecireeniieniis | e 2] 1FE 1,610,000 |...101.418 1,610,000 [ ..ooovvererirriiiens | e [ e [ e | 4238 [ 4238 |AO...... 06/07/2013. | 10/01/2030.
47770V AX 8 | JOBSOHIO BEVERAGE SYS B 3.235 1/1/2023. JESSURTOPPUSPUPPN IVUTOORS DU OO (i 1FE]| oo 1,000,000 |...101.217 1,000,000 [ ..oeouvveniiciieiies | e | e [ [0 3.235 [ 3.235 | ddoes | o 16,175 01/29/2013. | 01/01/2023.
47770V AY 6 | JOBSOHIO BEVERAGE SYS B 3.985 1/1/2029..........cocovvveereeeneeceriseneiienes [ oo ...105.790 2,000,000 | ..o [ e [ e | s | 0000 3.985 | i 3.985 | Moo | e 39,850 01/29/2013. | 01/01/2029.
491189 FA 9 |KY ASSET FND 4.104 4/01/2019.......crvvirmrrirririeniiieseiseseiseseieseiseseissseeens | cereees ..101.803 | .............1,018,030 | ..............1,000,000 | ............. 1,001,260 (965) [ cvveverveerriienes [ e | 104 | 4.000 [AO...... | ccoverens 10,260 09/02/2010. | 04/01/2019.
542690 W3 2 |LONG ISLAND NY PWR 4.85 05/01/20..........ccocmmmiermriiiiriiinniiisniisneiisniiinns | s ...103.537 999,809 76 | oo | v | 0850 [ i 4.859 [MN....[ oo 8,083 05/05/2010. | 05/01/2020.
544525 NZ 7 |LAWTR & PWR BABS C 6.008 07/01/2039...........ccoommmvrerrerirrerirneierecenienenins | s ..127.857 | ...........1,278,570 | ..............1,000,000 | ............. 1,202,041 (5,466) | ....cvvvvecveienii | e | 2002.8.008 | oo 4.528 30,040 09/16/2015. | 07/01/2039.
544712 2H 4 |LOS ANGELES CTY SALES TAX 5.735 6/1/39........cevvvvrvmirrerinieinnisriseiienns [ e ..125.344 4,964,825 (27,977) [ v v | 005735 | 4.040 19,117 02/26/2015. | 06/01/2039.
54473E NP 5 |LACNTY CA PUB WKS 5.591 08/01/2020..... ...107.575 1,500,000 | oo [ e | e | e | 05591 | 5.588 .34,944 11/10/2010. | 08/01/2020.
54473E NS 9 [LACNTY CA PUB WKS BAB 7.618 08/01/2040..........cccovurummiiinnirciieriiciienis | e . ..152.444 1,305,307 (6,902) | ..oovvevnvierii | e | e 7618 | 5.286 31,742 12/14/2012. | 08/01/2040.
57420L AL 0 |MARYLAND TRANS REV 6.48 7/01/22.........cccooovvmviiimriianeiisnniisnsiisneiisnniinns | covenes [ oo | cenvveienn [ i 1FE ....593,412 |...108.615 564,648 (2,774) | oo v | 206,480 | 5.799 17,820 12/18/2002. | 07/01/2022.
575832 UG 3 |MA ST BAB 5.788 05/01/2025...........oooveerereereriinciiinnrissnsiseneiseseissneisnnsinns | wveeee | oo | cerevereen ] [ e 1FE ..1,000,000 |...113.557 | .............1,135,570 | ..............1,000,000 | ............. 1,000,000 [ ..ooovverrerireniiiens | e [ e | e | 0788 [ 5.788 [MN.....| oo 9,647 12/10/2010. | 05/01/2025.
57583P  ET 2 |MAFED HWY ANTS BABS 4.835 12/15/2021.........ccccovvmrcververrernninnnennes | S [ e | 1FE ..1,000,000 |...107.663 | ..............1,076,630 | ..............1,000,000 | ............. 1,000,000 [ ..ovourvveniierierins | e | e [ [00n 4838 [ 4.835 26,324 12/15/2010. | 12/15/2021.
576000 KW 2 |MA SCH BLD AUTH QSCB A 5.468 06/15/2027............c..couvvverrrreiiererererreneie | s JOO0 1l 1FE| .............2,330,900 |...117.814 2,256,964 | ....covveriernerinns | e (22,164) | ..overeverrceieins | eereeeineenieirseinns | 2005468 | oo 3.835 |JD.coes | e 4,860 06/27/2014. | 06/15/2027.
592041 XW 2 |MET GOVT NASHVILLE 3.437 10/01/2046............coovvuerreemrrrieerieseneirseneiesnnes | veeee | v | cerevirinns (1 1FE| 2,000,000 |..... 99.760 | .............1,995,200 | ..............2,000,000 | ....c....... 1,999,953 (0) ] v | e | 20 3437 | 3.437 17,185 10/27/2016. | 10/01/2046.
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59447P  CQ 2 |MIFIN AUTH 5.496 09/01/2020... ...106.781 ..2,135,620 2,000,000 | .ooerreerererireeinns [ e [ | e | 005,498 [ 5496 |MS.....| .cccoooe.. 36,640 | ........ 109,920 | 12/09/2010. | 09/01/2020.
594712 PP 0 |MIUNIV GEN A 6.173 02/15/2050. . ...125.250 ,131,250 .3,006,050 |.... cerereeeene(31,908) [ oo [ 8173 [ 4.040 06/09/2015. | 02/15/2050.
604115  BA 2 |MN ST PUB FACS B BAB 5.125 03/01/2027...........covreeriererrininrinrirerienieenes | oo . ..110.198 | ..............1,101,980 | ..............1,000,000 | ............. 1,062,492 (5,460) | vooovvererrererrins | v | 05125 | 4.293 07/25/2013. | 03/01/2027.
604115 BB 0 |MN ST PUB FACS B BAB 5.25 03/01/2028.............ccoovvmmmeimmrinciemnnniiniiiens | s e LMT3T |l 1173,170 1,000,000 e 1,067,793 (5,184) | ..o | e | 20005.250 | 4415 (MS.....| oo 17,500 | oo 52,500 |07/25/2013. | 03/01/2028.
60636A EF 6 MO ST WASH UNIV A 3.335 02/15/2027.........oovviemrierriensiscsisneisnsiennies | coneees || AFE 03,000,000 97.414 3,000,000 | .oooovicrieririinns [ [ | |20 3.335 [ 3.335 |FA....| oo 37,797 | .. 100,050 | 07/19/2012. | 02/15/2027.
610730 AA 1 |MONROE CNTY NY IDA B 4.176 5/01/2028...........ccoooveremrrrererrereienerireneeienens | s e ...100.806 | ..............4,032,240 | .............4,000,000 | ............ 4,000,000 | ovooecvererireniis [ e | e | e | 2176 | 4176 [MN.....| .cooe.ec 27,840 | ....... 167,040 | 06/14/2012.| 05/01/2028.
610757  GQ 5 |[MONROE CTY NY IDC C 5.046 07/01/2028..........ccovvemmrinrriieceiiecesereiienis | ceneees [P I SRR ...113.406 1,000,000 [ ..o | e | e [ [ 2005.048 [ 5.046 |JJ.coiss | i 25,230 | .ccovenn. 50,460 |09/11/2013. | 07/01/2028.
610757  GR 3 |[MONROE CTY NY IDC C 5.311 07/01/2033........cocovmveirriiriieneiennisneisnens | ceneees [P (] TFE| e 1,000,000 |...110.073 | ..............1,100,730 | ..............1,000,000 | ............. 1,000,000 [ ..ooovveininniiinns | o [ e e | 208311 [ 5311 | | s 26,555 | ......... 53,110 | 09/11/2013. | 07/01/2033.
641667 NZ 9 |NEW ALBANY-FLOYD IN SCH 3.1 01/15/2027.........ccvverrrierreienieeeiirinniins | e . 2] 1FE 1,000,000 |..... 97.851 1,000,000 [ ..oouvverrerirrniiiens | e [ e | e | 31100 [ 3110 [ | e 14,341 | ..., 31,100 | 04/11/2013. | 01/15/2027.
645913  AY 0 |NJ ECON DEV SER B 0.00 02/15/2020...........coevervremericmrirerienisninnniensinnnrenes [ wveees | oo | conrivvenne | e IFE | 1,551,600 ... 93.988 | ..............1,879,760 | ..............2,000,000 | .......c..... 1,857,317 63,683 [ ..o | e | e | e 3.520 |FA....... 11/01/2012. | 02/15/2020.
64971Q  GW 7 |NYC TRNSTL FIN B TXBL 3.45 05/01/202 ...103.564 2,001,882 (524) | ceveoverreineriiens [ e [0 3.450 | 3.420 |MN...... . 08/03/2011. | 05/01/2021.
64971Q  J4 6 |NYC TRANS FIN AUTH 3.75 11/01/2035 o] ..103.705 | ..............2,074,100 | ..............2,000,000 | ............. 2,039,141 (1,542) [ cooeveeierenseins | e | 0003750 | e 3.600 |MN...... 11/15/2012. | 11/01/2035.
64971Q  RA 3 |NYC TRANSITION FIN AUTH 2.90 11/01/2021........cooorriiriinrisneiieneiieneies | e e ..101.428 | .............2,028,560 | ..............2,000,000 | ............ 1,977,581 5,413 | oo | e 202,900 | L 3.213 |MN...... 12/13/2011. | 11/01/2021.
64986A K6 7 |NY ST ENVIR REV BABS 4.539 6/15/2020 SD.. |.|.. ...104.471 500,000 [ ..ooovvererirrrririnns | cererieeneineniieenes [ e | e | 4539 [ 4.540 |JD....... 02/03/2010. | 06/15/2020.
649902 2E 2 |NY ST DORM AUTH BAB 5.289 03/15/2033..........ccuvurmmrririrrirenriressisssnisnnninns | s e ..117.638 2,310,244 | ..o | s (14,680) [ ...cvovevereriirins [ ervnriveriviriseiens | 2005289 | i 3.925 |MS..... 02/08/2013. | 03/15/2033.
649902 7P 2 |NY DORM AUTH-F 3.05 08/15/2021.........cvvuerreeerreeereneeieneeiesesieesessesesnsenens | s e ...100.124 2,333,348 1,709 | oo | e | 20003.050 | 3.134 |FA...... 10/05/2011. | 08/15/2021.
649902 H4 8 |NYS DORMS AUTH 5.427 03/15/2039.........ccccummmmreerieriieiieinsisciiississiinsnins | e o] ..121.687 | ............1,216,870 | ..............1,000,000 | ............. 1,167,491 (4,808) [ ..o | e | 005427 | 4.224 |IMS......| e 15,980 | ..ccoveues 54,270 | 01/31/2013. | 03/15/2039.
649902  S7 9 |NEW YORK ST DORM 4.75 3/15/2022............ocmmveeirriineeesneiieneiisnesisneieennns | s e ...108.051 2,000,000 | ..o [ e e | e | e 47500 | 4751 (MS.....| cccooeaee 27,972 | ... 95,000 |05/27/2010. | 03/15/2022.
649902 T2 9 |NYS DORM AUTH BAB 5.50 3/15/2030..........cccvemmererireirreireneiiereioeseiieseeons | s e ..117.700 3,490,234 | ... | e (31,189) [ ..o | e | 20005500 | 3.809 01/21/2015. | 03/15/2030.
649907 YA 4 |NY ST DORM AUTH A 4.802 12/01/2034... ..112.8% | .............4,515,840 | ..............4,000,000 | ............. 4,013,685 (518) | cevevrvverrineiiens [ v [ 4802 | 4.772 01/07/2014. | 12/01/2034.
64990C ZW 4 |NY DORM AUTH TXBL B 3.998 07/01/2039... IOV . ...102.925 999,974 (26) [ .oovereererineins | e | 200.3.998 | e 3.998 19,990 05/17/2017. | 07/01/2039.
650035 UZ 9 [NYSBABS 4.81 03/15/2021.......comriiinrriineiisnsiessisssisssissnsissssissssissnsinas | e o] ...105.780 1,000,000 [ ..o | e | e [ [0l 48100 [ 4.811 14,163 12/02/2010. | 03/15/2021.
658308 AD 3 |N CAROLINA ST TPK 4.45 01/01/2023...........coooirveemeiiiriiineeeneiisseiisneiis SD.. | | R ...106.426 1,000,000 [ ..ooovverrniirniiinns | e [ e [ e | 4450 [ 4.451 22,250 10/15/2010. | 01/01/2023.
662903 MG 5 |NTEXMUN WTR 4.47 09/01/2022........coorvrerrreerreeernneeesnseesssnessssssesssesessesees | e . 2| 1FE 1,210,000 |...104.073 1,210,000 [ ooooeverreriieniieens | e [ e [ e | b A70 [ 4.470 18,029 10/29/2010. | 09/01/2022.
677561 JU 7 |OHIO ST HOSP FAC B 3.70 01/01/2043............ccovvveirrriinriinniisniissniisniins | s [P L TFE| 2,000,000 |...102.071 1,999,927 (T3) [ v | e | 2003700 | e 3.700 25,078 08/09/2017. | 01/01/2043.
67756A 2N 1 |CLEVELAND CLNC OH ST 3.679 01/01/2021..........ooervereriirnriieneeseceireneiis | ceveees e ...103.396 1,000,000 [ ..ooovvererieriieens | e [ e [ e |0 3.679 [ 3.679 18,395 11/16/2011. | 01/01/2021.
67756A 2P 6 |CLEVELAND CLNC OH ST 3.849 01/01/2022 | s e ...104.242 1,000,000 [ ..o | e | e [ [0 3.849 [ 3.849 19,245 11/16/2011. | 01/01/2022.
677581 DZ 0 | OH ST NEW INFRAST 4.994 12/15/2020 ...106.808 2,000,000 | .vooerrerirerereninns [ e [ | e | e 994 [ 4.986 54,379 12/09/2010. | 12/15/2020.
67908P AZ 9 |OKCAP IMPT REF TX 5.6107/01/2030.... L7475 2,346,008 21194 [ [ 05610 [ 3.853 .56,100 08/09/2012. | 07/01/2030.
684273  GX 7 |ORANGE CNTY CA TRANSN 5.563 02/15/2021..........covmveimiiiiriiisniisnniiinnis | s .106.711 | ............. 1,067,110 | ..............1,000,000 | ............. 1,000,000 [ ..o | o [ e [ | 05563 [ 5.564 21,016 12/09/2010. | 02/15/2021.
684273  GY 5 |ORANGE CNTY CA TRANSN 5.813 02/15/2022..........cvvverrereecieiereereceirenens | s ...106.088 | ..............1,060,880 | ..............1,000,000 | ............. 1,000,000 [ ..ooovvererireniiiens | e [ e [ e | 00813 [ 5.814 21,960 12/09/2010. | 02/15/2022.
684273 HC 2 |ORANGE CNTY TRAN BABS A 6.908 02/15/2041 OV IO . ...140.756 2,818,939 (20,823) | ..o [ e | 20.8.908 | e 4.139 52,194 02/26/2015. | 02/15/2041.
68607D NC 5 |OREGON ST A4.883 11/15/22........ccveereeiceeicerieceiisseriesesiesesesessseenssennns | cevenas . ...106.241 2,000,000 | ..o [ e [ e | e | 4883 | i 4.882 12,479 04/01/2010. | 11/15/2022.
68607H 5E 2 | OR ADMIN SVCS 5.437 05/01/2024...........c.coovveirieririinisiisciiesiesissiissinns | cviis . ..103.538 | ............1,164,803 | ..............1,125,000 | ............. 1,148,259 (9,259) [ ..o | ceveeiisiiisnieniens | 0005437 | 4.493 09/14/2010. | 05/01/2024.
709223  UA 7 |PATPKTXB SERB-26.70 06/01/2018..........cooomrviimriiriiisreiieneisneisnnienes | s ..102.126 | .............1,057,004 | .............1,035,000 | ............. 1,044,961 | ...ooovvenniiinniiinns | e (23,235) | ..o v | 2087000 { 4.340 10/20/2010. | 06/01/2018.
73358W CW 2 |PORT AUTH NY & NJ TXB 5.647 11/01/2040.... IOV O e ...130.617 953,554 (4,654) | ...ovvoreriecis | v | e D.B4T | 4.234 02/04/2013. | 11/01/2040.
73358W  TZ 7 |PORT AUTH NY/NJ 187 4.426 10/15/2034..... et | e . ..106.314 1,000,000 [ ..oeouvveniierieries | e | e [ [nn 4428 | 4.426 10/08/2014. | 10/15/2034.
768874 SD 2 |RIVERSIDE CA BAB 6.265 10/01/2021...... . ...109.718 1,000,000 [ ..ooovvererireniiiens | cereriseneieeeninnnes [ e [ e | 00:6.265 [ 6.266 12/09/2010. | 10/01/2021.
768874 SG 5 |RIVERSIDE ELEC BABS 7.605 10/01/2040 O IO e ..151.023 2,890,691 | ..ooovvicieriniinns | i (22,226) | ..o [ e | 207605 | i 4.467 01/07/2015. | 10/01/2040.
783186 NH 8 |RUTGERS NJ ST UNIV BAB 5.665 5/1/2040...........ccccooimmviemriinniennieneiennns | s e ..123.143 3,687,226 | ......cooovvienriiinnis [ e (18,550) [ ..oovvvverieeniis | e | 2000.5.665 | 4.091 12/13/2012. | 05/01/2040.
795681  GJ 8 | SALKLAKE CNTY UTAH 4.78 12/01/2020.........cocmmeveerriereeieneiieneiieneiienees | e e ...106.744 1,000,000 [ ..oouvverrerirrriieens | e [ e [ ceireriinnneienens | 780 [ 4.780 12/09/2009. | 12/01/2020.
796253 Z4 7 | SAN ANTONIO TX ELEC & GAS 3.822 2/1/2027........cvvovvervinirierirererniiisiinns [ e o] ...104.600 2,000,000 | .voerrierieririinns [ e [ | | 0003822 [ 3.822 03/20/2012. | 02/01/2027.
79765R SV 2 | SAN FRANCISCO CA BABS 6.00 11/01/2040 [SSSTRTORRRIRN IO ] ..128.652 | ..............1,286,520 | ..............1,000,000 | ............. 1,243,904 (6,180) | ..oovcvevecreeeiis | vererereireriiiens | 008,000 | e 4311 04/12/2013. | 11/01/2040.
798703  BD 5 | SAN LUIS OBISPO CA 7.45 9/01/2019.......ccrvuemrrierrriireieeeneieeesieeesieseiienes | s . ...106.883 | ..............1,068,830 | ..............1,000,000 | ............. 1,021,390 | oo | v (11,858) | ..o | overeireriireneinnns | ceeen 7450 | 6.080 12/08/2009. | 09/01/2019.




Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

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

y'oL3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 é 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
80168N  EP 0 | SANTA CLARA CA BAB 5.876 04/01/2032.........ccocveverirereererierineeseeiininerins ...121.507 ..3,645,210 | ..............3,000,000 | ............. 3,554,848 | ....oovererciinns | e (28,093) [ ..ovevrercerenins [ e [ e 5.876 |...... 4.144 176,280 | 10/22/2012. | 04/01/2032.
812643 HF 4 | SEATTLE WA LGHT & PWR C 3.50 6/1/2029..........cocvumeremrencernnnirnernerireneinenns [ eovneen | oo | cenevnens 1| il IFE | 1,974,800 | ... 99.876 ,997,520 1,303 [ v | eeeveenneiseiienins | 00023500 | e 3.601 06/29/2012. | 06/01/2029.
835574 CB 8 | SONOMA PENSION OBLIG -CA 6 29 12/1/29 LA17.017 2,645,476 (8,550) [ .vvveerrererrinies [ vrererrnrinersiinninns [ 0008.000 | 5.334 03/22/2012. | 12/01/2029.
838530 MP 5 |SOUTH JERSEY PORT 6.052 01/01/19 ..100.661 | ..............1,152,568 | ..............1,145,000 | ............. 1,150,848 (5,538) [ .ovuverreernrirnernns | eevrveernenirneeneiinns | 200:8.052 | i 5.520 01/21/2010. | 01/01/2019.
870000 HJ 8 | SWARTHMORE BORO PA C 3.10 09/15/2021... [P I I ...103.237 1,000,000 [ ooouvverrrireniiriens | e [ e e | 03100 s 3.100 11/30/2011. | 09/15/2021.
880557 3E 1 |TN ST SCH BD AUTH QSC 1.515 09/15/2026..........cceumereerrrerrerirseereesssenanens | woreees [P ISP IOV TFE| oo 703,080 |..... 86.630 784,229 | ..o | e 19,803 | oo [ [ 1515 [ 4.554 07/25/2013. | 09/15/2026.
882135 7 9 | TEXAS ST AGM UNIV C 4.772 05/15/2033..........cooovrreirrerereiieriinsneiseneiienees | s . 2| 1FE 1,000,000 |...110.621 | ..............1,106,210 | ..............1,000,000 | ............. 1,000,000 [ .oooovverrrireniinens | e [ e | e | 712 [ 4.772 09/04/2013. | 05/15/2033.
88213A  ET 8 | TX A&M UNIV-A-REF 2016 A 3.993 05/15/203...........cooommvermrieimriinciiniiienes | ceneees . 2| 1FE 1,250,000 |...101.584 | ..............1,269,800 | ..............1,250,000 | ............ 1,249,965 1 [ e | e | 2000 3.993 [ i 3.993 03/23/2016. | 05/15/2037.
88213A  KJ 3 |TEXAS STA&MUNIV 3.286 05/15/2031.......cvvvmerereirereneeeersenieeesseesssinns | eeeens . 2| 1FE 2,000,000 |..... 98.664 1,999,959 (A1) [ s | e | 2003286 | e 3.286 06/07/2017. | 05/15/2031.
882806 CJ 9 |TX ST TECH UNIV REV B 3.07 08/15/2021.......cccovvvrveirrreieiniiseierssisseresines [N [T I TFE| 700,000 |...101.607 | .coovrerennn. 711,249 | o 700,000 | ... 700,000 | .ooovieriiriireininns | e e [ |00 3.070 [ 3.070 01/06/2012. | 08/15/2021.
882806 CK 6 |TX ST TECH UNIV REV B 3.27 08/15/2022 . 2 ... 1FE 500,000 |...101.013 - 500,000 | ... 500,000 | ..oovvvrrerirneerieens | errrnnrnerienieeens | e e [ 2000 3.270 [, 3.270 01/06/2012. | 08/15/2022.
88283L HU 3 | TX ST TRANS COMM REV B 5.178 4/1/2030 [ [ (1 1FE| s 3,005,540 |...120.388 | ..............3,009,700 | .............. 2,500,000 | .... 2,880,247 | ..o | v (24,280) [ ..o | e | D78 | 3.628 08/13/2012. | 04/01/2030.
89602N VD 3 | TRIBORO BRDG NY BABS 4.05 11/15/2021.........ccorvenirieriererneeisniseiiserienes | ceves [P I (. 1FE]| ... ..103.176 | ..............1,031,760 | ..............1,000,000 | ............. 1,000,000 [ ..oeouvverrierirereres | e | v [ [ 4.080 [ 4.050 10/21/2010. | 11/15/2021.
914072 K4 4 |UNIV OF ARKANSAS B 3.166 09/15/2031..........coourermrrnrennerierireesseesssissessenes | woeees IO I 12] ... 1FE| ............2,275,000 |..... 95.691 2,274,960 (19) [ oo | e | 203,166 | e 3.166 10/06/2016. | 09/15/2031.
914119 F5 6 | CINCINNATI UNIV B 3.949 06/01/2042..........cocovvrririvirnriernrissirerississsnsieisninee | seveees . 2] ... 1FE 1,000,000 |...100.703 | ..............1,007,030 | ..............1,000,000 | ............. 1,000,004 (0) | ovvvvererreerinns | errvrireernniveiisninns | 000 3.949 |, 3.949 05/11/2016. | 06/01/2042.
914119 YR 7 |UNIV OF CINCINNATI OH D 5.153 06/01/2033.........cccmererererrererereemerssnnsrenes | vereees . 2| ... 1FE 2,000,000 |...105.297 2,000,000 | .coeerrerierereninns [ e [ | e | 005153 [ 5.153 12/05/2013. | 06/01/2033.
91412F  7X 9 |REGENTS UNIV CA Q 6.27 05/15/2031......cevvrmrirrrireireiineireeiseeisseiseisnsisenes | eveens IO I 12 ... 1FE| ............1,152,450 |...105.583 | ..............1,055,830 | ..............1,000,000 | ............ 1,034,111 [ s | e (23,816) [ ..o | crreriineeiisrrnniens | 0008270 | e 3.696 08/10/2012. | 05/15/2031.
914126 GX 7 |UNIV CATXB REV SER AC 4.797 05/15/2031.........ccvuererrererrsrinerirerienerncnnns | eorenes [P I (. 1FE| .... ....785,349 |...111.359 776,477 (1,701) [ oo | e | e 7T | s 4.376 03/08/2012. | 05/15/2031.
91412G TG 0 |UNIV OF CA REV AJ 4.601 05/15/2031.........cevumeremrererineinseessnisessessesesseesns | s [P I 1 1FE| oo 2,000,000 |...110.801 | ..............2,216,020 | ..............2,000,000 | ....0es00r.2,000,000 | .ooooivomcrererercirinns [ erverermeriienirneines [ e | ceveneriieneneennnns | cenee801 [ 4.601 09/26/2013. | 05/15/2031.
91428L FM 3 |UNIV HAWAII BABS 4.361 10/01/2021 . 2] ... 1FE 1,000,000 |...105.790 | ..............1,057,900 | ..............1,000,000 | ............ 1,000,000 | ...c0rivrrrrervirmncs | corrmrirernrinieries | vervrrnercineinies | vevveenerneninniene | 361 [ 4.361 09/22/2010. | 10/01/2021.
914440 KZ 4 |UNIV MABLDG AUTH 3.95 11/01/2022 [P I (. 1FE| oo 1,000,000 |...105.064 ceernerense 1,000,000 [ oo | | e e [ 2003.950 [ 3.950 10/22/2010. | 11/01/2022.
914455  JZ 4 |UNIVMIUNIV TXB A 5.513 04/01/2030........c00cmrremrirerereirneiseisesiesesesesssins | vveees [ IR IOV 1FE| oo 1,262,320 |..114.915 | ..............1,149,150 | ..............1,000,000 | ............. 1,200,188 [ ...oovvvrrrcrierirns | ceverriens (12,899) [ .oovevrervirneins [ e | 2005513 | s 3.490 |AO...... | oo 13,783 10/24/2012. | 04/01/2030.
914729 ST 6 |UNIV OF N TX REF B 3.757 04/15/2031.......c0cvvererererierrnerirerienisseesesissninens | weenes . 2| 1FE 2,270,000 |...102.050 2,269,686 (314) | veververrrverrens [ e [0 3757 [, 3.758 |AO...... | wovvrrene 18,004 01/06/2017. | 04/15/2031.
914805 FA 9 |UNIV OF PITTSBURGH A 3.646 09/15/2036...........ccvevumerererircrieeneessrissnsenes | woeees IO I 12] ... 1FE] .............2,000,000 |...104.451 | ..............2,089,020 | ..............2,000,000 | .......c..... 1,999,931 (69) [ .ovvereererineins | eevrneernseiineineiins | 2003646 | e 3.646 |MS......| v 21,471 01/06/2017. | 09/15/2036.
915137 5RO |UNIVTXREV FIN SYS C 4.794 08/15/2046............coororerermremrrinrinirrerirerisenins [ vrenes [P I (i 1FE| .............2,283,720 |...121.013 2,248,985 (7,851) [ oo | e | b 794 | 3913 |FAooo| v 36,221 02/06/2013. | 08/15/2046.
91528N  AA 9 | UNM SANDOVAL REG MD 4.50 07/20/2036...........c0convermrrenermerierenensseniseenes | cevees . 2| 1FE 2,620,000 |...103.768 2,620,000 | .vooucrrerirenirenrnns [ e [ | e | 008500 [ 4500 | s | o 52,728 10/07/2010. | 07/20/2036.
91754C  BL 3 |UTAH ST BABS 5.29 04/01/2022.........c0mverrireeineinerieriesissessssissssesssesesesnnns | seenens [P I o 1FE| i 1,000,000 |...108.452 1,000,000 [ ..o | e | e [ 208,290 [ 5.291 13,225 12/17/2010. | 04/01/2022.
91754R PR 2 |UT BRD RGTS UNIV BABS 6.279 04/01/2029..........c.ccvvveererrernerererrnerienienins | covees [P ISR IOV 1FE]| .............1,340,000 |...119.137 1,250,932 [ ..o | e (17,863) [ vooverrercerieins [ erreeeveriririneinns | 2008279 | s 3.553 15,698 08/09/2012. | 04/01/2029.
92778L  BK 5 | VA ST CMWLTH UNIV A 3.858 01/01/2024.... . JOO IR IOV ..1,000,000 |...104.597 1,000,000 [ ..ooouverirerieiies | e | ceveseennineiens [ [ 2000 3.858 [ 3.858 .19,290 01/30/2014. | 01/01/2024.
927793  TC 3 | VIRGINIA TRN BRD BABS 5.35 05/15/2035..........cevvrmrviririrrieerinsiienirenirseesns | vorenes [P I ceennnnnn 2,448, ..120.338 2,379,644 | ...oovviirerniinns | i (15,131) [ oo [ errereveriverirneinns | 005,350 | e 3.842 13,672 04/11/2013. | 05/15/2035.
928075 FS 4 | VA ST PORT AUTH REV 3.07 07/01/2022 OO [P I RO .101.751 | ............. 1,271,888 | ..............1,250,000 | ..oovoeee. 1,250,000 [ ..oeouereeernerierinns | reverneernninerenins | ceveseesssineinens [ eonernneenennnsinees [0 3.070 [ e, 3.070 19,188 01/11/2012. | 07/01/2022.
928075 FT 2 |VAST PORT AUTH REV 3.22 07/01/2023 R O [ . ..102.115 750,000 [ ..o e e [ | 0000 3.220 | e 3.220 12,075 01/11/2012. | 07/01/2023.
928172 UY 9 |VA ST BLDG AUTH 4.75 08/01/2020.........0vverrermrreairnerieriseeseesssisesssesssneees | vereees o] reenrnennnn 3,074, ..104.558 | ..............3,136,740 | ..............3,000,000 | ............. 3,021,672 (7,752) [ oo | cevneenerinneineinns | e 750 | e 4451 |FA o] v 59,375 02/11/2010. | 08/01/2020.
92817S D6 2 |VIRGINIA ST PUB SCH 13.84 12/15/2034..........oevvveirriiieriieeeseniiseseisesiins | cereees [ [ cerrrennnn2,000,000 | ... 99.825 2,000,000 | ..eevererienriennes [ e | e | s | 000 3.840 | e 3.840 10/12/2012. | 12/15/2034.
92817S  TB 4 |VAST PUB SCH B 5.512 08/01/2030..........cvvreverrirriieiinreierirenisseeesiisrienes | ceveene [P I ceeernennn 1,082, . 118.877 | ... 1,188,770 | ..............1,000,000 | ............. 1,066,633 (3,781) [ o | e | 205512 | s 4.800 07/25/2013. | 08/01/2030.
93730P  AA 4 |WA ST BIOMED BAB 5.231 07/01/2021........cvuuevrerireerermeeissssensesesseesssinns | evenns [P I PR K ..107.614 1,000,000 [ .ooeomreeerrerierirne | cererneessninerenins | oo [ [20n8.231 [ 5.231 12/03/2010. | 07/01/2021.
93976A AF 9 | WA ST CONVENTION CTR 5.021 07/01/2019... R [ ..1,000, ..103.147 | ..............1,031,470 | ..............1,000,000 | ............. 1,000,000 | cooveeererienieriirins [ e | e | e | 0nn8.021 | 5.020 11/17/2010. | 07/01/2019.
93976A AJ 1 [WA ST CONV CTR BABS 5.421 07/01/2021.. . ...107.600 | ..............1,076,000 | ..............1,000,000 | ............. 1,000,000 [ ..oeouveeereerirerere | reeerneeisninerenins | veeeseeinesnerens [ [0 8.421 [ 5.420 11/17/2010. | 07/01/2021.
940093 R4 1 |WASHINGTON ST UNIV 5.99 10/01/2027. IV [ [ JRO ...118.181 2,527,682 | .coovvvvcrerineiinne | e (37,200) [ ..oovvererrereriinn | e | 000 5.990 | e 3.443 11/28/2012. | 10/01/2027.
977123  ZD 3 |WISCONSIN ST TRANS 4.90 07/01/2023.........cccovveerreerirmreriniieisnirerireerirenes | verenes . 2| 1FE 2,000,000 |...103.251 , 2,000,000 | .vverrierierireiinns [ e [ | e |0 d900 | 4.900 11/23/2010. | 07/01/2023.
97712D  E5 1 |WIHLTH & EDU FACS 3.50 08/15/2038........cc0ceeueunrernemrsnissersserssssessessseesssnsane | seesan . 2| 1FE 982,620 |...100.738 | .... ..1,007,380 ....1,000,000 | ... 982,629 9 | [ [003.500 | 3.620 12/20/2017. | 08/15/2038.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 226,531,454 XXX | e 232,812,168 | .......... 211,240,000 | ......... 224,113,231 | oo 0 [ (581,264) 0 0 XXX XXX | .. 2,897,417 | .....9,948,917 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities

130333 CA 3 | CAHSG FIN AGY A 290 02001/2042......oocoeoeooo [l 2] o tFE] 536,430 |...98.520 | ... 528491 | .. 536,430 | ... 536,430 | | [...2900 |...2918 [MON..] ....... 129 | ........ 15,556 | 04119/2013.] 02/01/2042.
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130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042 2| 1FE 849,970 852,100 850,319 251 | o | v | e 2.900 |...... 2.954 |MON.. 05/01/2013. | 02/01/2042.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/204 2| 1FE ..1,119,964 19,964 | s [ e e | e | 200 2.8000 | e 2.816 |MON... 04/24/2013. | 07/01/2041.
34074M  JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041.........cooviverinerieninisniiesinsiienienisssisens | e 2| 1FE 1,071,561 |.....98.574 | ..............1,056,281 | ............1,071,561 | ............. 1,071,567 [ .o | e | e [ eovenvsniseeeninens |00 2.800 [ 2.816 |MON.. 05/16/2013. | 07/01/2041.
37353P  AH 2 |GAHSG & FIN C 3.50 12/01/2038..........cveemrrermerermeeessneesneeesseesssesssnssssnnees | soveees 2| ... 1FE 995,000 |...101.199 995,001 1 [ | v | 00000 3.500 [ oneee 3.534 |JD....... 12/21/2017. | 12/01/2038.
462467 NW 7 [IA ST FIN SF MTGE SER 3 2.90 2/01/2042........c.oevvviiirriniirciieriniinsisniens | coveees 2| 1FE 1,115,000 {..101.919 | .............1,136,397 | .............1,115,000 | ............. 1,115,000 [ oo | e | e e [0 2.900 [ 2.918 |MON... 05/23/2013. | 02/01/2042.
49130T PN 0 |KY ST HSG CORP A 3.468 07/01/2021...........cooorveemeeeameeieneeieneresneeeennsiens | cevene | o [ eeviveeeins | e TFE| 1,500,000 |...101.895 | ..............1,528,425 | ..............1,500,000 | ............ 1,500,000 [ ..ooovverericniiiens | e [ eevenneinnniinnees [ e | 3468 [ 3.468 |JJ....... 06/06/2012. | 07/01/2021.
49130T  PS 9 [KYHSG CORP A 3.00 11/01/2041.........coomiiiiciiniiceieniscicssissicesesissiis | v 2| 1FE 955,000 |...101.103 955,000 | ..o e | e | [2003.000 [ 3.019 |MON... 04/19/2013. | 11/01/2041.
49130T  PT 7 |KYHSG CORP B 3.00 11/01/2041........covvveirriirriireisseisseisssissesessniienns | v 2] 1FE 1,120,000 |...100.366 | ..............1,124,099 | ..............1,120,000 | ............ 1,120,000 [ oo | e [ e [ | 00:3.000 [ 3.019 |MON... 04/19/2013. | 11/01/2041.
56052F BC 8 |ME HSG AUTH C 3.589 11/15/2030..........cccmrvrmrrrmrereesneisersesiesesensssissessnss | eeenns 2| 1FE 2,000,000 |..... 95.448 1,999,935 A | s | e [ 20.3.589 | 3.589 [MN...... 02/04/2015. | 11/15/2030.
57419R L6 0 |MARYLAND ST CMNTY A 4.103 09/01/2032 2| 1FE 2,000,000 |{...102.059 | ..............2,041,180 | ..............2,000,000 | ............. 1,999,915 [£515) ) [FSSRURSRUSRURR FPROORPOROOROOY UOOOR 2 (1< TN IO 4.103 |MS...... 04/07/2017. | 09/01/2032.
57419R L7 8 |MARYLAND ST CMNTY A 4.416 09/01/2037 2] 1FE 2,000,000 |...102.772 | ..............2,055,440 | ..............2,000,000 | ............. 1,999,900 (100) | evevrerrerreriens [ e [ b416 [ 4416 |MS...... 04/07/2017. | 09/01/2037.
57586N  UR 0 [MA ST HSG FIN A 4.375 01/15/2046...........cccooverirririinrisciciienicsiississieeiins [ eoenns | o [ e | s 1FE| o 982,665 |...101.355 981,852 (839) | cevvvrevrrieeiiens [ [ 4375 [ 4.365 | MON.. 01/13/2015. | 01/15/2046.
57587A  XF 0 |MASSACHUSETTS ST HSG D 3.75 12/01/2042..........ccooovvvmmviimnniiiiniiinniiiane | cevei | o [ e 2| TFE| 1,010,740 |...102.837 | ..............1,028,370 | ..............1,000,000 | ............. 1,010,728 (12) [ e | e | 203750 | e 3.620 |JD....... 12/21/2017. | 12/01/2042.
57587A  XH 6 |MASSACHUSETTS ST HSG D 3.95 12/01/2052..........cccovuvemriiinrinciiesiiciiieiis | v 2| 1FE 990,610 |...101.160 990,614 A | e | e | 0000003950 [ e 4.000 |JD....... 12/20/2017. | 12/01/2052.
59465M  C8 6 |MI ST HSG DEV AUTH B2 5.372 10/01/2028. (ST IO 2| 1FE 1,500,000 |...107.883 | ..............1,618,245 | ..............1,500,000 | ............ 1,500,000 [ ..o | e | e [ [20n8.372 [ 5.372 |AO...... 02/08/2012. | 10/01/2028.
59465M D2 8 |MIHSG DEV AUTH B2 4.097 04/01/2021..........cvoorveeemeeeeneeesnenieseresseneenenes | venee | oo | cerevieenne | cevens 1FE| i 1,000,000 |...100.079 | ..............1,000,790 | ..............1,000,000 | ............. 1,000,000 [ ..ooovverrerireniiiens | e [ e | e | 4097 [ 4.097 |AO...... 02/08/2012. | 04/01/2021.
59465M W9 2 |MISTHSG DEV B 3.736 10/01/2033..........crvovmriinriennisnsiesnisssssnnisnnies | e 2| 1FE 880,000 |..... 99.102 880,000 879,980 1 [ | e | 20003736 [ e 3.736 |AO...... 08/12/2016. | 10/01/2033.
60636Y KJ 9 MO HSG DEV COMMSN SER 24.03 07/01/2028............cccoovvrmrvieamiraniririncins | ceneees 2| 1FE 1,000,000 |...102.437 1,000,000 | ...cccoovnuee 1,000,000 [ ..o | e [ e e | 04030 [ 4.030 [JJ...... 06/06/2013. | 07/01/2028.
60636Y KK 6 |MOHSG DEV COMMSN SER 24.43 07/01/2033............ooovvveerrrienerineerirenenins | cereees 2| 1FE 1,250,000 |...102.206 | ..............1,277,575 | ..............1,250,000 | ............. 1,250,000 [ ..ooovvererircniiiens | cererieeneiseeeieenes [ e | e | 4430 [ 4430 [JJ....... 06/06/2013. | 07/01/2033.
647200 4S 0 |NEW MEXICO ST MTGE B 2.60 09/01/2040 2| 1FE 870,000 |..... 95.056 870,000 | ... | e | e [ [ 00 2.600 [ 2.614 |MON.. 08/03/2016. | 09/01/2040.
64966T FD 1 |NYHDC 2014-8SPR A 3.709 02/15/2048...........ccoovveeimreeneereeernneeiseneiineneiinnes | ceveee | o [ eeviveneins | e TFE| 3,063,744 |..101.840 | ..............3,055,200 | ..............3,000,000 | ............. 3,043,419 (6,053) | ..o | e | 2003709 | 3.473 |MON... 10/24/2014. | 02/15/2048.
64972C  BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036...........cooevemrieriiniiicrienisseiensissiiens | crvis 3 1FE 257,457 |..... 99.724 257,457 257,457 | oo | e | e | [2003.050 [ 3.069 |MON.. 06/19/2014. | 06/15/2036.
64972C FS 7 [NYCHSGDEV H-14.32 11/01/2035..........oocoovvriiririrriincienciesnisssiissniins | o 2] 1FE 1,008,000 |...101.712 1,000,000 | ..cccoovvueee 1,005,591 (830) [ cvveverveeeriiienes [ e | 4320 | 4211 [MN...... s 01/08/2015. | 11/01/2035.
649883 QE 8 |NY MTGE AGY SER 166 3.999 04/01/2021..........ccveerveerereneriieneeseneirsnenines | wveeee [ v | cerevireeens | covens 1FE ..1,000,000 |...103.248 ....1,000,000 1,000,000 [ ..ooovverrerireniiiens | e [ e [ e | 00:3.999 [ 3.999 [AO....c. | e 9,998 | oo 39,990 | 11/03/2011. | 04/01/2021.
649883 SJ 5 |NY ST MTGE HOMEOWNER 171 3.40 10/01/2022 2| 1FE ..1,000,000 |...101.269 s 1,000,000 [ ..ooovvenniinniiinns | o [ e e | 3400 [ 3.400 |AO...... | .cceee.....8,500 | oo 34,000 |03/02/2012. | 10/01/2022.
649883 TM 7 |NY MTGE AGY-172 4.203 10/01/2027...........covveeirreeereeeneeieseeieeseisesesienenins | s 2| 1FE 2,000,000 |...104.018 | ..............2,080,360 | ..............2,000,000 | ............. 2,000,000 | ..o [ e | e | e | e 4208 | i 4203 [AO...... | cee21,015 | e 84,060 |07/12/2012. | 10/01/2027.
658207 MA 0 |NC HSG FIN AGY 4.00 01/01/2030.........cvvvmrrerreieinniinniiisseiessniisnssinnisinns | s 2| 1FE 735,000 |...102.286 735,000 735,000 [ ..o | e | e [ 004,000 [ 4.000 | JJ....... 10/27/2011. | 01/01/2030.
677377 2P 7 |OHIO ST HSG FIN AGY SF 2.65 11/01/2041 2| e 1FE 2,390,000 |...100.520 | ..............2,402,428 | ........ 2,390,000 2,390,001 (0) [ cevnermrenerireris | eevrverivniserserins | 2002650 | e 2.665 |MON... 07/15/2016. | 11/01/2041.
686087 MP 9 |ORHSG & CMNTY SVCS C 2.891 07/01/2033.. 2| 1FE 1,015,000 |...101.186 1,015,000 [ oooovverrerieniiiens | e [ e | e | 02891 [ 2.891 [JJ.... 05/31/2013. | 07/01/2033.
76221R UF 8 |RIHSG & MTGE DEV 2T 3.768 10/01/2027..........ccoooorvmviirriirrierriereinenens 2] 1FE 2,000,000 |..... 97.901 2,000,000 | ..o [ e [ | |0 3.768 | 3.768 |AO...... 01/31/2013. | 10/01/2027.
76221T AN 9 |RI ST HSG FIN SER 64-T 4.00 10/01/2023............coovvveemrriirrriennineneirenennnes | cevee | oo [ eevveeeii2 | e 1FE ..1,000,000 |...102.388 1,000,000 [ ..ooovvererirrniiiens | e [ e [ e | 04000 [ 4.000 [AO...... 11/22/2013. | 10/01/2023.
76221T KB 4 |RIHSG & MTG 4-B 3.80 10/01/2037.........ovvvureiriiiiiciieninrissiissiesiesisnins | eveeas 2 1FE ..1,012,450 |...102.922 1,012,418 (32) | cevvvererrineniiens | e [ 200 3.800 | e 3.641 |AO...... 12/20/2017. | 10/01/2037.
882750 NE 8 | TXHSG & CMNTY AFFAIRS 2.875 07/01/2041..........oovveericeieciiecisenins | e 2] 1FE 425,000 |...100.060 425,000 | ..o [ e | i | e | 02875 | 2875 [JJ...... 05/17/2013. | 07/01/2041.
88275F  NU 9 | TEXAS ST DEPT OF HSG A 3.20 09/01/2039.........ccvvurmiieriicieiiniicsniseiiienns | ceveees 2| 1FE 735,000 |...100.009 736,024 494 | s | e [ 203200 ] 3.334 |MS...... 10/15/2015. | 09/01/2039.
92812Q U6 2 | VAHSG AUTH RENTAL D 3.329 01/01/2020..........ccoommmviimriineinniisnniiinniins | wvenes [ oo | covviiinnns | e 1FE .. 101.443 | ............1,014,430 | .............1,000,000 | ............. 1,000,000 [ ..ooovveinniinniiinns | e [ e [ | 000:3.329 [ 3.329 | W....... 11/17/2011. | 01/01/2020.
92812Q U7 0 |VAHSGAUTH RENTAL D 3.579 01/01/2021..... JSVSTIURSPTORSTURUYR UVPPOORS DUR IUPRUPOON O 1FE . ..102.171 1,000,000 [ ..ooovvererireniiiens | e [ e | e | 003579 [ 3.579 [J....... 11/17/2011. | 01/01/2021.
92812U Q3 5 |VASTHSG DEV D 4.30 12/25/2043...........cocvvviirinricnnineirenirerisniessissinenies | eovenne | o [ verirenii | cevens 1FE 1,465,416 |...105.769 | ..............1,549,956 | .............1,465416 | ............ 1,465,403 [ ... | e | e [ [0n 4300 [ 4.339 |MON.. 12/04/2013. | 12/25/2043.
928120 Q4 3 |VAHSG DEV A 3.50 10/25/2037.........coooreeeeceeeecereeneiisnesisesesisssessennsssnens | eeveree | oo | evereviine | ceveee 1FE 1,298,368 |...101.467 1,298,368 | ..o [ e | e | s | 2000 3.5000 | i 3.526 |MON... 11/21/2014. | 10/25/2037.
928120 Q6 8 |VAHSGDEV AUTH PT A 3.10 06/25/2041.........oocvoiviririicciienieciisiiisninnis [ e | o [ | e 1FE 1,562,941 1..100.349 | ..............1,568,395 | ........c..... 1,562,941 | it 1,562,941 | s [ e [ s |20 31000 [ 3.090 |MON.. 05/25/2016. | 06/25/2041.
92813T EE 6 |VIRGINIA HSG AUTH SER A 3.25 08/25/2042........cccccuciumriiinniisiniissniiisniiinns | v 3] 1FE 1,260,636 |...100.584 | ..............1,267,999 | ..............1,260,636 | ............. 1,260,614 | ..oovvvionniinniiinns | o | e | e | 000:3.250 [ 3.272 | MON. 03/11/2013. | 08/25/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMEs...........coooiuiiriiiiiiiiiniiciorisci s | i 49,975,952 XXX .49,893461 | ..........49,953434 | ... (6,696) 0 0 XXX XXX | e 389,842 | .....1,557,940 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations.............cuiiiiiiniiiiisississesines | eonneen 276,507,406 XXX 283,307,047 261,133,461 | ......... 274,066,665 | .......ccoovevienn0 | i (587,960) 0 0 XXX XXX | ... 3,287,259 |....11,506,857 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
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00038A  AB 9 |ABB TREASURY USA 4.00 06/15/2021............cccoovvemmriimireriieneiieneisneienens [P [ cevvennnn 1,968, ...104.788 .2,095,758 | ..............2,000,000 | ............. 1,987,453 3,308 | oo [ [ e 4.000 |...... 4.197 06/14/2011. | 06/15/2021.
00080Q AF 2 |ABN AMRO BANK NV 4.75 07/28/2025 ...106.123 ,183,678 2,993,576 B89 [ .o | errerinennneinseinns | e 750 | s 4.784 07/21/2015. | 07/28/2025.
001055 AJ 1 |AFLAC INC 4.00 02/15/2022 ...105.065 999,174 181 | oo v [ 004,000 | 4.022 02/08/2012. | 02/15/2022.
001055 AL 6 | AFLAC INC 3.625 06/15/2023.... ...104.238 2,000,000 | .voeuerrerirerireninns [ e [ | e | 003628 [ 3.625 06/03/2013. | 06/15/2023.
001055 AM 4 | AFLAC INC 3.625 11/15/2024.... [P I SR ..104.350 | ..............2,087,000 | ..............2,000,000 | ............. 1,998,549 183 | v [ [100.3.625 | 3.637 11/04/2014. | 11/15/2024.
00164T  AA 6 |AMC EAST COMM LLC 5.74 01/15/2028...........ocovrveemrriarireenerisseriesereesenenns [ [ cevrerenn 1,716, ..109.381 | ............1,793,568 | ............1,639,744 | ... 1,681,510 (6,685) | ...oovvevecreeciins | e | 2005740 | 5.187 07/22/2010. | 01/15/2028.
00182E  BF 5 |ANZNZINTL/LDN 3.45 07/17/2027......... ...100.722 1,995,960 160 | oo [ 203450 | 3475 [ | v 31,242 07/11/2017. | 07/17/2027.
00185A  AK 0 |AON PLC 3.875 12/15/2025. .. 104.341 | .............2,086,810 | ..............2,000,000 | ............. 1,999,454 14 | i | 00.3.875 [ 3.879 | Do | e 3,444 02/23/2016. | 12/15/2025.
00206R  CE 0 |AT&T INC 3.90 03/11/2024 ...102.536 1,995,963 565 | v | e [ 200:3.900 | i 3.937 [MS.....| oo 23,833 | .......... 78,000 | 03/05/2014. | 03/11/2024.
00206R CX 8 |DIRECTV HLDGS 5.875 10/01/2019....... ..105.949 | ............2,118,980 | ..............2,000,000 | ............. 1,995,739 2,287 | oo | v | 005875 [ 6.005 |AO...... | ceovrenee 29,375 | ........ 117,500 | 09/14/2009. | 10/01/2019.
00206R ER 9 |AT&T INC 4.10 02/15/28 . . ...100.324 .2,129,952 (49) [ oo | e | cend1000 | e 4.095 .| 12/01/2017. | 02/15/2028.
00206R ~ ES 7 |AT&T INC 4.3 02/15/30........ccrviumrriumrrierceiieeieeseieesesssesesieesssesesisssseesssies . ceevernnnn.5,056,303 | ... 99.807 (303) [ coverrrierriienes [ e | 4300 | 4.251 12/01/2017. | 02/15/2030.
002824 BF 6 |ABBOTT LABS 3.75 11/30/2026. ..102.739 | .............2,054,786 | ..............2,000,000 | ............. 1,986,516 1,260 | .o | | 203750 | 3.840 11/17/2016. | 11/30/2026.
002824 BL 3 |ABBOTT LABS 3.25 04/15/2023. ...101.204 1,990,218 1,530 [ oo | v | 2000 3.250 | e 3.352 03/21/2013. | 04/15/2023.
00287Y AQ 2 |ABBVIE INC 3.60 05/14/2025. ..102.79 | ..............2,055,920 | ..............2,000,000 | ............. 1,997,303 314 | i e | 2000 3.600 [ 3.621 05/05/2015. | 05/14/2025.
00507U AF 8 |ACTAVIS FUNDING 3.85 06/15/2024. I ..102.347 | .............2,046,946 | ..............2,000,000 | ............. 1,994,797 896 | ..overrercriirins | wrrreeenerseirneinns | 2000:3.850 | 3.896 06/10/2014. | 06/15/2024.
00507U  AS 0 |ACTAVIS FUNDING 3.80 03/15/2025..........ccoovvmmmrierririsnsiennsiisnsissseiesnsienens ..101.449 997,315 318 | e e | 0000 3.800 [ 3.843 03/03/2015. | 03/15/2025.
00507V AK 5 |ACTIVISION BLIZZARD 3.40 09/15/2026......... . ..100.817 | .............2,016,334 | ..............2,000,000 | ............. 1,993,126 864 | ..o | e [ 203,400 | 3.446 20,022 09/14/2016. | 09/15/2026.
00724F  AC 5 |ADOBE SYS INC 3.2502/01/2025..........cocrvverrrirerireeieserieeeeieseeieseneeneees . UV ..102.541 | .............2,050,812 | ..............2,000,000 | ............. 1,984,116 1,954 | oo | e | 20003.250 | 3.377 27,083 01/21/2015. | 02/01/2025.
008252 AM 0 | AFFILIATED MANAGERS 4.25 02/15/2024 ...105.726 2,982,759 2,409 | oo e | 4250 [ 4.358 48,167 02/06/2014. | 02/15/2024.
008252 AN 8 | AFFILIATED MANAGERS 3.50 08/01/2025 ...100.589 | .............2,011,780 | ..............2,000,000 | ............. 1,988,411 1,308 | oo | e | 2000 3.500 | i 3.588 29,167 02/10/2015. | 08/01/2025.
00846U AJ 0 |AGILENT TECH INC 3.875 07/15/2023 . [ ...103.699 2,991,867 1,201 | | e | 0003875 | 3.930 53,604 06/18/2013. | 07/15/2023.
008916 AP 3 |AGRIUM INC 3.375 03/15/2025...........covoorreireieririineiieneiissesieseseesssennienas . ....998, ...100.341 998,919 130 [ oo [ |00 3.375 [ 3.392 |MS......| oo 9,938 02/25/2015. | 03/15/2025.
00912X AM 6 |AIR LEASE CORP 3.875 04/01/2021 ...103.588 1,998,065 548 | oo | e [ 20 3.875 | 3.907 [AO...... | cooveorees 19,375 03/04/2014. | 04/01/2021.
009158 AV 8 |AIR PROD & CHEM 3.35 07/31/2024 ...102.420 s 1,995,440 609 | oo | e [0 3.350 | 3.389 | Moo | s 28,103 07/28/2014. | 07/31/2024.
009363 AQ 5 |AIRGAS INC 3.65 07/15/2024.......... ..103.945 | ............2,078,902 | .............2,000,000 | ............ 1,994,927 B74 | oo | e [ 200.3.650 | oo 3.69%4 [ | v 33,661 06/12/2014. | 07/15/2024.
013078 AA 8 | ALBERTO-CULVER CO 5.15 06/01/20 ...106.564 999,887 A3 [ s | e | 05150 | 5.155 | JD....... 05/18/2010. | 06/01/2020.
013817 AU 5 |ALCOA INC 6.15 08/15/2020.......... ...107.500 999,594 139 | oo e [ 08,150 | 6.167 |FA....... 07/26/2010. | 08/15/2020.
01609W AQ 5 |ALIBABA GROUP 3.60 11/28/2024.... ..103.772 998,667 167 [ oo [ e | 002:3.600 [ 3.622 o] 11/20/2014. | 11/28/2024.
017175 AB 6 | ALLEGHANY CORP 5.625 09/15/2020... .A07.418 | .......2,148,366 | ..............2,000,000 | ............. 1,997,573 809 [ .o | e | 005625 | 5.674 |MS..... 09/15/2010. | 09/15/2020.
01741R  AF 9 |ALLEGHENY TECH 5.875 08/15/2023 ...107.500 1,500,121 (17) [ e | e | e 7875 | 7.873 |FA...... 07/09/2013. | 08/15/2023.
018490 AN 2 | ALLERGAN INC 3.375 09/15/2020............. . [T ..101.918 1,998,155 B41 [ s | e | 2003375 | 3411 (MS.... | v 19,875 09/07/2010. | 09/15/2020.
020002 BB 6 | ALLSTATE CORP 5.75 08/15/2053...........coveeureeireeieneeeeseiieseeisnesienesienenns | s . 2] 2FE 2,000,000 |...109.125 2,000,000 | ..ecveoeerirniiienies [ e e | e | 087500 | 5.750 [FA.....| oo 43,444 08/05/2013. | 08/15/2053.
021441 AF 7 | ALTERA CORP 4.10 11/15/2023.........cooeviiiiriiniisciiicsicinsississiesesiisiies. | e [ [ o 1FE| 1,974,860 |..107.426 | .............2,148,526 | ..............2,000,000 | ............. 1,984,049 2,345 | e [ 4100 [ 4255 [MN......| cccoo 10,478 10/29/2013. | 11/15/2023.
023608 AG 7 |AMEREN CORP 3.65 02/15/2026............ccccoommriimmriiimeiineisneisneisssiesssiens | s [ 12] ... 2FE]| ... ..101.965 | .............2,039,304 | .............2,000,000 | ............. 1,998,467 159 | oo [ 2003650 [ 3.661 |FA......| oo 27,578 11/17/2015. | 02/15/2026.
02364W  AX 3 | AMERICA MOVIL SA 5.00 10/16/2019.........ccvvvmrererieriieriieriiseneiseesiseneeenees | cevenas (o] (] 1FE| ... ..104.657 | .............4,186,288 | ..............4,000,000 | ........ 3,992,904 3,694 | .o [ e | .5.000 ..o 5.105 [AO...... | cooveeeun 41,667 10/08/2009. | 10/16/2019.
02364W  BD 6 |AMERICAMOVIL SA3  07/16/22.......covviereiiirisiieriesieeississieiissiienes | cevis JRSTTO l O 1FE| ... ..101.071 997,484 507 [ oo | overreinerinnnninnns | 0003125 | e 3.185 14,323 07/09/2012. | 07/16/2022.
02377B AB 2 |AM AIRLN 15-2 AA 3.60 09/22/2027...........coovveeemreremeerererrsneersnenerenenesnennnnns | cevene | o [ eevereen T | i 1FE ..102.203 | ..............1,898,804 | ............1,857,957 | ............. 1,857,955 0 | oo [ [0 3.600 | 3.600 .18,3%4 09/10/2015. | 09/22/2027.
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023.. OO e 2FE ....729,480 |...105.582 729,480 | ..o e | e [ 04950 [ 4.950 16,650 07/24/2013. | 01/15/2023.
02666Q G7 2 | AMER HONDA FIN 3.875 09/21/2020 MTN.........ccovmviimmiiinmiiinniinnissniiinnniens | o s | e 1FE ....997,370 |...103.952 999,181 280 | e | e | 0003875 [ 3.907 10,764 09/14/2010. | 09/21/2020.
02666Q J7 9 |AMER HONDA FIN 3.80 09/20/2021..........cccvuemmeeerrerereeiereeieceeeeneseesesiesenens | e e | e 1FE| ..o 1,994,720 |..104.344 | ..............2,086,870 | ..............2,000,000 | ............. 1,997,800 541 | i | e [ 2002.3.800 | i 3.832 21,322 09/13/2011. | 09/20/2021.
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023..........ccccvvrvmrimerirerinriinnineiirenes | ceve I 12 1FE]| .............2,893,740 |...100.410 2,937,774 | oo | s 10,530 | oo [ [0 3.070 [, 3.527 IO TR 4,093 07/10/2013. | 03/15/2023.
03027X  AA 8 | AMERICAN TOWER 4.70 03/15/2022..........ccocvuemmvreameriicerieneeissenieseessesinns | ceveees [ (] 2FE]| ... ....998,100 |...107.224 999,092 191 | e | 4700 | 4.724 13,839 03/07/2012. | 03/15/2022.
03073E  AJ 4 |AMERISOURCEBERGEN 3.50 11/15/2021.........coourruermriinriiecniieneriseeniineenes | ceveees I 12] AFE| oo 998,580 |...102.283 999,391 144 | oo | i | 023.500 | 3517 [MN..ooo| o 4,472 11/08/2011. | 11/15/2021.
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03073E AL 9 |AMERISOURCEBERGEN 3.40 05/15/2024............cccooovimviimmrinnniiinciienniiisenes | ceveees ...101.830 ..2,036,596 | ..............2,000,000 | ............. 1,996,134 B34 | oo | v | s 3.400 |...... 3.434 IMN......| oo 8,689 05/19/2014. | 05/15/2024.
03076C AF 3 | AMERIPRISE FINL 4.00 10/15/2023.. ...105.862 ,117,238 11,994,072 892 | oo | e [ 204000 | L 4.058 |AO...... . .16,889 09/03/2013. | 10/15/2023.
03076C AG 1 |AMERIPRISE FINL 3.70 10/15/2024 . . ..103.947 | ............2,078,944 | ..............2,000,000 | ............. 1,995,131 B19 [ o | e | 2003700 | i 3.741 |AO...... | oo 15,622 09/15/2014. | 10/15/2024.
03076C AH 9 | AMERIPRISE FINL 2.875 09/15/2026.............ccoooormmmrimmririmnirieneeeneeenessenenes | covenns . 998,930 |..... 97.243 . 999,080 100 | oo [ | 02875 [ 2.887 [MS.....| oo 8,465 08/08/2016. | 09/15/2026.
03076K  AA 6 |AMERIS BANCORP 5.75 03/15/2027.........ccccvvrveriniiiiriirinsiiesinsisesssnissinss | coveees . 2| 2FE 1,000,000 |...103.661 | ..............1,036,608 | ..............1,000,000 | ............. 1,000,004 4 | e | e | 205750 [ 5.750 |MS......| oo 16,931 03/08/2017. | 03/15/2027.
03523T AN 8 | ANHEUSER-BUSCH 5.375 01/15/2020...........covuemmrriricrieneiieceeisneeseneeenenes | ceveees [P ORI I 2FE ..2,980,350 |...105.903 2,995,374 2,000 | .o [ e | 08375 [ 5456 [JJoes | v 74,354 10/13/2009. | 01/15/2020.
037389 AW 3 |AON CORP 5 09/30/20 ...106.572 998,834 386 | .o | e | 00005000 [ 5.046 |MS......| oo 12,639 09/07/2010. | 09/30/2020.
037411  BD 6 |APACHE CORP 2.625 01/15/2023 . v 1,863,300 | ... 97.750 1,909,455 | ... | e 16,107 | coovvecervinriiins | e [ 2000 2.625 | i 3.616 | | e 24,208 01/08/2015. | 01/15/2023.
03765H AA 9 | APOLLO MNGMT HLD 4.00 05/30/2024...........ccooemrvrerrerirenrieriirererereseeeeenens . UV ...102.494 1,996,184 512 | oo | e [ 204000 | 4.034 05/27/2014. | 05/30/2024.
03765H AB 7 |APOLLO MNGMT HLD 4.40 05/27/2026 ..104.738 | .............3,142,128 | ..............3,000,000 | ............. 3,001,674 (173) | cevererrrineiiens v [ 4400 | 4.392 11/18/2016. | 05/27/2026.
037833  AK 6 |APPLE INC 2.40 05/03/2023..........cocovverreeeereesereneeensesneesseesseesseesnesnsssneesseens | evneee | oo | convennee | oo IFE | 931,750 | .o 98.952 960,410 6,696 | ...oocvererererinns | e | 002,400 [ e 3.213 06/19/2013. | 05/03/2023.
037833 AS 9 |APPLE INC 3.45 05/06/2024. ...103.686 2,998,302 235 [ i | e | 2003450 | 3.460 04/29/2014. | 05/06/2024.
037833  BY 5 |APPLE INC 3.25 02/23/2026. ...102.075 1,996,313 389 | o v | 0000 3.250 [ i 3.276 02/16/2016. | 02/23/2026.
038222 AF 2 | APPLIED MATERIAL 4.30 06/15/2021 ...106.113 1,998,344 435 | e | e [ 28300 | 4.326 06/01/2011. | 06/15/2021.
038222 AJ 4 |APPLIED MATERIAL 3.90 10/01/2025... ..106.240 | ..............2,124,800 | ..............2,000,000 | ............. 1,994,174 B31 [ e | e | 200.3.900 | 3.944 09/21/2015. | 10/01/2025.
039483 BB 7 |ARCHER-DANIELS 4.479 03/01/2021......... ...106.160 451,211 (349) | evvreerrreriens [ e [ 479 4.387 03/30/2011. | 03/01/2021.
04010L AN 3 | ARES CAPITAL CORP 4.875 11/30/2018..... ..102.296 | ..............2,045,926 | ..............2,000,000 | ............. 2,011,080 | oo | i (11,656) [ ..ovvvrerrrirnins [ cvveriveniinnicnnines | e 875 | 4.250 01/23/2014. | 11/30/2018.
04010L AP 8 | ARES CAPITAL CORP 3.875 01/15/2020..... ...101.566 2,001,644 (794) | ceveovvvrinerrens [ [0 3.875 [, 3.831 01/23/2015. | 01/15/2020.
04010L AR 4 | ARES CAPITAL CORP 3.625 01/19/2022..... ...100.402 1,994,334 1,263 | oo | e | 000 3.625 | i 3.701 09/14/2016. | 01/19/2022.
04010L AU 7 | ARES CAPITAL CORP 3.50 02/10/2023...........cccovvrevmrrmrrrerierinnininniisenirenens [ vovenes | oo | cenneen 12 0l 2FE | 1,998,420 ... 98.410 .1,998,523 103 | oo [ [003.500 |, 3.516 08/07/2017. | 02/10/2023.
04015C  AA 6 |ARES FIN COLLC 4.00 10/08/2024.............ccoooormmrrrmmrreinnrrmenersennsenessneinens | eeeree | oo | ereenn 12 i 2FE | 1,965,360 | ... 95.582 1,975,019 3,129 | oo e | 04000 [ 4.214 10/01/2014. | 10/08/2024.
040555 CQ 5 |ARIZONA PUB SERV 3.35 06/15/2024....... 102.387 2,998,109 258 [ veoeveveereeneiens | cvveeiseeiesniennrinns | 000.3.350 | oo 3.361 06/09/2014. | 06/15/2024.
042735 BF 6 | ARROW ELECTRONICS 3.875 01/12/2028..... 11,991,500 |..... 99.458 | .............1,989,158 | .............2,000,000 | ............. 1,991,928 428 | s | e [ 203,875 | 3.924 06/01/2017. | 01/12/2028.
04621W AC 4 | ASSURED GUARANTY 5.00 07/01/2024 . 997,950 |...108.339 998,572 182 | oo [ e | 2.5.000 | 5.026 06/17/2014. | 07/01/2024.
046265 AG 9 |ASTORIA FINL 3.50 06/08/2020...........c.cmmvermmieiinieiiniiisniisniissssissiiesniiens | e . 2| 2FE 2,000,000 |...100.384 2,000,000 | .voevreerierireninns [ e [ | v | 0003900 [ 3.500 06/05/2017. | 06/08/2020.
04685A 2B 6 | ATHENE GLOBAL FUNDING 4.00 01/25/2022............cocommvveereeracirineiieniiens | ceveees . ..103.210 | .............4,128,388 | .............4,000,000 | ............. 3,998,973 213 [ e | e | 204000 | e 4.007 01/18/2017. | 01/25/2022.
048303 CE 9 |ATLANTIC CITY ELEC 4.35 04/01/2021.......coooivoriiniicienicissisniseiivenienens [ e . ..102.176 999,430 160 | oo [ [0 4350 | 4.369 03/29/2011. | 04/01/2021.
052528 AH 9 |AUST & NZ BANK 4.50 03/19/2024 ...104.846 999,085 125 | oo [ [0 4500 | 4517 03/12/2014. | 03/19/2024.
05252A  BK 6 |AUST & NZ BANK 4.875 01/12/2021.. ...106.663 999,136 258 [ e | e | e d875 | 4.906 01/05/2011. | 01/12/2021.
052769 AE 6 |AUTODESK INC 3.50 06/15/2027 ] 12] L 2FE 1,087,440 L 98.331 | .............1,966,618 | .............2,000,000 | ............ 1,988,047 807 | oo | e [ 200 3.500 | i 3.575 06/05/2017. | 06/15/2027.
053015 AE 3 | AUTOMATIC DATA 3.375 09/15/2025.........0muvemerereereriseisseieesisneesssnsssissessnes | weeees . ..103.109 | ..............2,062,170 | ..............2,000,000 | ............. 1,998,258 195 | oo [ e | 0:3.375 [ 3.388 09/08/2015. | 09/15/2025.
05320W  AJ 1 |AUTONATION INC 6.75 04/15/18.......cooorriirriiinnieneissesssssescsnsinniiinns | o . ..101.268 999,188 2,710 | oo | v | 0008750 [ 7.041 |AO...... | oo 14,250 | ..o 67,500 | 05/19/2010. | 04/15/2018.
05329W  AM 4 | AUTONATION INC 4.50 10/01/2025...........covoomrerircrieneienneieeeeieeseiseeeeseneees | cevenas . ...104.853 2,991,841 861 | .o | e [ 14500 | L 4542 [AO...... | oo 33,750 | ........ 135,000 | 09/16/2015. | 10/01/2025.
05348E AW 9 | AVALONBAY COMMUN GMTN 3.50 11/15/2025..........coosvvoivinrirciienieciiniins | e . ...102.063 | ..............2,041,266 | ..............2,000,000 | ............. 1,994,680 57T | oo | eveveerveeiinennneens | 0000003500 [ ovece 3.539 |MN...... 11/04/2015. | 11/15/2025.
05348E  BA 6 | AVALONBAY COMMUN MTN 3.35 05/15/2027..........ccuvvemmrinniiiiniisniisniis | ceneees . ...100.712 3,986,918 758 | oo | e [ 200.3.350 | i 3.391 |MN...... 05/03/2017. | 05/15/2027.
05367A  AD 5 |AVIATION CAPITAL 6.75 04/06/2021.............covvererrerccrieneeeniiseneiseneeseniies | ceveees . ..111.548 1,000,000 [ ..ooovvererirrniiiens | e [ e [ e | 008750 [ 6.750 |AO...... 03/30/2011. | 04/06/2021.
05367A  AH 6 |AVIATION CAPITAL 4.875 10/01/2025..........ccoovvverererrirrinnierirenissisniissiiens | eveene ...108.610 2,990,232 1,013 [ | e | 875 | 4.926 |AO...... 09/14/2015. | 10/01/2025.
05379B AP 2 |AVISTA CORP 5.125 04/01/22... . ...108.400 2,997,175 581 | coveereeriererneens | verererineenennnnens | 0005125 [ 5.150 |AO...... . 09/15/2009. | 04/01/2022.
05490L  AA 7 | BLUE CRS/SHLD MN 3.79 05/01/2025............coomvverrreerieeneineseieseeseneieenees | s . RO ..100.628 | ..............2,012,554 | ..............2,000,000 | ............. 1,999,873 15 | i [ [0 3790 | 3.791 |MN...... 04/21/2015. | 05/01/2025.
05523R  AB 3 |BAE SYSTEMS PLC 4.75 10/11/2021 ...106.042 999,558 105 | oo [ [ 750 | 4763 |AO...... 10/05/2011. | 10/11/2021.
05541V AE 6 |BG ENERGY CAPITAL PLC 4.00 10/15/2021. ..104.821 | ............2,096,426 | ..............2,000,000 | ............ 2,042,172 | oo | e (10,263) [ ..oocvveveveceriin | vereiieriirereinene | 04000 | e 3402 (AO...... 04/02/2012. | 10/15/2021.
05565Q BU 1 |BP CAPITAL MKT PLC 3.561 11/01/2021 s | ...103.806 | ..............1,038,055 | ..............1,000,000 | ............. 1,000,000 [ ..ovoeveeniierierins | e | e [ [20n3.561 [ 3.561 |MN...... 10/27/2011. | 11/01/2021.
05565Q CP 1 |BP CAPITAL PLC 3.814 02/10/2024...........ccoovoereeiemeeereireseeseceiseseesesessenenes | e ...105.243 2,000,000 | .oooerrerirerireninns [ e [ | e | 03814 [ 3.814 |FA...... 02/05/2014. | 02/10/2024.
05569A AB 5 |BP AMILEASING 5.523 05/08/2019.........ccooeivuirimriiiiiciinsiiceississisiissiinnes | eveees . ..104.097 | ..............5,204,870 | ..............5,000,000 | ............. 5,000,000 | .ooovviniieniinienns | e | | | 205523 [ 5.523 |MN...... 05/01/2009. | 05/08/2019.




8'0l3

Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

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

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
05578D AG 7 |BPCE 4.00 04/15/2024 ..105.679 | ...........4,227,176 | .............4,000,000 | ............. 3,995,145 BB6 | ..o [ e [ 4.000 |...... 4.022 |AO...... | .....33,778 | ...... 160,000 | 04/08/2014. | 04/15/2024.
05578Q AD 5 | BPCE 4.50 03/15/2025. ...104.491 1,979,038 2,397 | oo [ | 4500 [ 4.673 ..90,000 |09/08/2014. | 03/15/2025.
057224 BC 0 |BAKER HUGHES INC 3.20 08/15/2021 . ...101.844 857,000 856,301 179 | i [ [03.200 |, 3.224 08/10/2011. | 08/15/2021.
05990K AC 0 |BANC OF CALIFORNIA 5.25 04/15/2025...........coovoomreviareriireriesenssenissnsienns | ceveees 2] . 2FE 1,995,000 |...103.497 ....2,000,000 | ..cccoovennee 1,996,145 424 | s | e 005,250 | 5.282 03/31/2015. | 04/15/2025.
06051G  FF 1 | BANK OF AMER CRP 4.00 04/01/2024.............ccccoovrrmirrmrirnrimnicniicnsivesieninns | oveie | oo | veveeriens | e TFE| oo 538,971 |...105.706 541,000 539,639 188 | oo [ [ 104,000 | 4.046 03/27/2014. | 04/01/2024.
06051G  FH 7 |BANK OF AMER CRP MTN 4.20 08/26/2024.............cccoovemmmuermmeeremerraneerennnns | oveeee | v | corevirinnne [ e 2FE| o 1,998,540 |...104.897 | .............2,097,948 | ..............2,000,000 | ............ 1,998,963 133 [ e | 04200 | 4.209 08/21/2014. | 08/26/2024.
06051G  GC 7 |BANK OF AMER CRP L 4.183 11/25/2027..........coevoceirviieririsriicniisnicciienis [ e 2| 2FE 3,982,900 |...104.472 ....4,000,000 3,984,198 1,298 | | e | 4183 | 4.230 01/19/2017. | 11/25/2027.
06051G  GW 3 | BANK OF AMER CRP 3.419 12/20/28..........cococrvveerirsirirnriesssnsiesissssisssssssssnss | vovenes | o0 | corvinns 12 . TFE| 2,572,993 |..... 99.816 | ..............2,586,233 | ........ 2,591,000 | .... 2,573,034 A1 [ | e | 3419 | 3.496 12/20/2017. | 12/20/2028.
06368B GS 1 |BANK OF MONTREAL 3.803 12/15/2032.........cccvuerveercerieceeieceiieseeiesenienens | ceveees 2] . 2FE 3,000,000 |..... 99.848 | ...........2,995,443 | ... 3,000,000 | ...coceeen. 3,000,001 1] s [ e [ 20 3.803 | 3.803 12/07/2017. | 12/15/2032.
063904 AA 4 | BANK OF OZARKS 5.50 07/01/2026..........cccmvvemiireerieriresissssississsissesiesssssnins | voveees 2| 1FE 3,000,000 |...105.500 3,000,041 (10) | covvrererrirenrirees | eerrvenriiserinnnees [ 2005.500 | e 5.500 06/16/2016. | 07/01/2026.
06406G  AA 9 | BANK OF NY MELLON 3.00 10/30/2028.... 2] 1FE 1,997,800 |..... 97.011 .1,997,982 156 [ oo [ e | :3.000 | 3.01 10/24/2016. | 10/30/2028.
06406H BY 4 |BANK OF NY MELLON 3.55 09/23/2021.... 2| 1FE 1,998,660 |...103.680 1,999,445 137 | o e [ 10003550 | 3.558 09/16/2011. | 09/23/2021.
06406H CQ 0 |BANK OF NY MELLON MTN 3.95 11/18/2025............ccoovvemimierameirinrinniisniies [ o 2] 1FE 2,082,200 |...106.411 2,060,537 (6,644) | ..o | v | 20003.950 | 3.503 07/31/2014. | 11/18/2025.
06406Y AA 0 |BANK OF NY MELLON MTN 3.30 08/23/2029...........coocmmrrerrriramirennnrineniiienes | cereees 2| 1FE 2,000,000 |..... 99.511 | .iren1,990,212 | ............. 2,000,000 | ............. 2,000,000 | ovooeevererireniis [ e | e | cereneneseneinnees | 2000 3:300 | 3.300 08/16/2017. | 08/23/2029.
064159 HB 5 | BANK NOVA SCOTIA 4.50 12/16/2025..........coovevereriiriirinnieriieniesississiiens [ e [P ISR IOV 2FE ..4,999,600 |...105.249 | ..............5,262,460 | ..............5,000,000 | ............. 4,999,668 34 | e | 4500 [ 4.501 12/09/2015. | 12/16/2025.
064255 AR 3 | BK TOKYO-MITSUBISHI UFJ 4.10 09/09/2023, (SRS PR (O] ISR 1FE ....996,100 |...105.430 997,588 369 | .o | e | 41000 | 4.148 09/03/2013. | 09/09/2023.
064255 AW 2 |BK TOKYO-MITSUBISHI UFJ 3.75 03/10/2024.............coovvmirireriiiiiiniisniinss [ v Cluoiee [ e 1FE ..2,993,550 |...104.198 2,995,728 602 [ ..o | e | 203750 | 3776 (MS...... | cooveenae 34,688 03/04/2014. | 03/10/2024.
06652K  AA 1 |BANKUNITED INC 4.875 11/17/2025..........coovveererinceinerienneennissnissniiinns | ceveie | o [ e 12] ... 2FE .4,951,300 |...106.304 | .............5,315,200 | ..............5,000,000 | ............. 4,959,731 4,081 | e | e | 4875 | 5.000 |MN.....| wcoveeen. 29,792 11/12/2015. | 11/17/2025.
066836 AA 5 |BAPTIST HEALTH 4.59 08/15/21 ..106.428 | .............2,128,556 | ..............2,000,000 | ............2,000,000 | ....cooooirrrirmmmirinns | o [ e [ e | 4590 [ 4590 [FA....| oo 34,680 05/09/2011. | 08/15/2021.
066836 AB 3 |BAPTIST HEALTH 2017 4.342 11/15/2041. ..107.948 (97) | o | e [ 4342 | 4.342 I I .11,096 01/10/2017. | 11/15/2041.
06738E AU 9 |BARCLAYS PLC 4.337 01/10/2028.......... ..103.253 | ............3,097,575 | ..............3,000,000 | ............3,000,000 | ....cooooimmrirmmmrirmnns | cormrimmmriinniiinnns [ e [ e | 4337 [ 4337 [ | e 61,802 01/03/2017. | 01/10/2028.
06739G  BP 3 |BARCLAYS BK PLC 5.14 10/14/2020............. ...105.654 999,768 76 | oo | e | 00005140 [ 5149 [AO...... | oo 10,994 10/06/2010. | 10/14/2020.
07177M  AB 9 | BAXALTA INC 4.00 06/23/2025........ R ..103.323 | .............2,066,452 | ..............2,000,000 | ............. 1,989,393 1191 [ e | 20040000 | 4.083 [JD.ccces | oo 1,778 06/18/2015. | 06/23/2025.
07274E  AG 8 |BAYER US FINANCE 3.375 10/08/2024............ccoooommreremmireeneririnerienneireenisnens | cereve | o [ e o 1FE| 1,980,220 |...101.658 1,985,880 1,820 [ oo | e | 000 3.375 [ 3493 [AO...... | ceoveee 15,563 10/01/2014. | 10/08/2024.
07330M  AA 5 |BRANCH BKG & TR 3.80 10/30/2026............ccocvourmrerrieiniiscisniissnicsniinns | s 2] 1FE 1,995,120 |...104.380 | ..............2,087,604 | ..............2,000,000 | ............ 1,996,279 348 | i e | 2002.3.800 | 3.825 |AO...... | ccooveeen. 12,878 09/22/2014. | 10/30/2026.
07330M  AB 3 |BRANCH BKG & TR 3.625 09/16/2025............cooorveiemeeeeneeieneeieneiienenisenesiies | wveeee | v | cerevirenes 2] 1FE| i 1,998,660 |...103.190 | ..............2,063,796 | ..............2,000,000 | ............. 1,998,926 19 | e | 0.3.625 | 3.633 [MS.....| cccooeeee 21,146 09/09/2015. | 09/16/2025.
075887 BZ 1 |BECTON DICKINSON 4.40 1/15/2021.........cccovvvuriimirierinriiniinsissiveiieniesiias [ e 2] 2FE 1,040,670 |...104.067 1,040,588 (82) [ oo | e | 004400 | e 2.877 | d....... 12/29/2017. | 01/15/2021.
081437 AH 8 | BEMIS CO INC 4.50 10/15/2021.........cooourveimeiimeiiereiieseiieneiieseiisnsnessesees ...105.428 997,214 859 | oo | e [ 24500 | L 4.581 09/27/2011. | 10/15/2021.
084423 AC 6 |BERKLEY W.R. 8.70 01/01/2022 ...116.505 990,058 1,985 | .vveveireineins | ceerveeinenneineinns | 0008700 | i 9.001 [JJ.... 06/08/2009. | 01/01/2022.
084670 BJ 6 | BERKSHIRE HATHWAY 3.00 02/11/2023 ...101.845 995,353 827 [ s | e | 200.3.000 | e 3.099 |FA...... 01/29/2013. | 02/11/2023.
084670 BS 6 | BERKSHIRE HATHAWAY 3.125 03/15/2026 ...100.894 1,998,416 167 | oo [ e | 0:3.125 | 3.136 [MS...... 03/08/2016. | 03/15/2026.
092113 AG 4 | BLACKHILLS CORP 5.875 07/15/20..........couvvvimmrirnrrirnneirnnsiisnsissssiesnsienees ..107.765 1,000,000 [ ..o | e | e [ [0 5.875 [ 5.875 | ddocies | o 27,090 | ......... 58,750 | 07/13/2010. | 07/15/2020.
09256B AD 9 |BLACKSTONE HLDGS 4.75 02/15/2023 ..108.729 | .............3,261,858 | ..............3,000,000 | ............. 3,075,603 | ..o | e (12,976) | ..o | v | o750 | 4198 [FA.....| oo 53,833 | ....... 142,500 | 12/12/2013.| 02/15/2023.
09256B AJ 6 |BLACKSTONE HOLDINGS 3.15 10/02/2027. o e [ | e 12 AFE 995,920 97.768 996,006 86 | e | e | 003150 | 3198 [AO...cc. | v 7,788 | s 09/25/2017. | 10/02/2027.
093662 AG 9 | BLOCK FINANCIAL 5.25 10/01/2025............coovvvemrirrinrisneisseieesesienniei ...106.460 | .............4,258,400 | .............4,000,000 | ............. 3,990,192 1,001 | oo e | 205,250 | 5289 |AO...... | ..........52,500 | ........ 210,000 |09/25/2015. | 10/01/2025.
097014 AL 8 |BOEING CAP CORP 4.7 10/27/19 ...104.478 . 2,999,535 239 | oo [ e [ 700 | 4709 |AO...... | ........25,067 | ........ 141,000 | 10/22/2009. | 10/27/2019.
09751W  AA 9 |BOLDINILTD 3.6 07/19/35 ..101.293 .911,633 900,000 | ..ecvveurierirnririniis | e | e e [ 20n3.600 [ 3.600 |Jdecies | e 14,580 | e 32,400 | 12/13/2011. | 07/19/2035.
10112R AS 3 |BOSTON PROP LP 4.125 05/15/2021 ...104.550 ,045,495 997,260 T4 [ s | e | 125 | s 4213 [MN..... ..41,250 | 11/08/2010. | 05/15/2021.
10510K AA 5 | BRAMBLES USA INC 5.35 04/01/2020....... ..105.274 999,876 51 | o e | 00005.350 [ i 5.356 |AO...... | cceoeee 13,375 | i 53,500 | 03/24/2010. | 04/01/2020.
10510K  AC 1 |BRAMBLES USA INC 4.125 10/23/2025 ..103.328 | ..............2,066,566 | ..............2,000,000 | ............. 1,996,040 A2 | s [ [ 4125 | 4.155 [AO..... | .......15,583 | .......... 82,500 | 10/19/2015. | 10/23/2025.
107015  AA 7 |BREMER FINL CORP 5.20 12/30/2024 ...100.892 ceererereeeni2,000,000 [ oo | e [ e [ e | 00:0.200 [ 5200 [JD.......| .........52,289 | ......... 52,000 |12/29/2014. | 12/30/2024.
10922N  AA 1 |BRIGHTHOUSE FINANCIAL 3.70 06/22/2027 ...........ccccovuvrerinrimnivniennirenirenis | ceniee | oo | v 12l 2FE | i 1,998,340 | 97.8%6 | ..............1,957,926 | ..............2,000,000 | .......c..... 1,998,413 73 | e v | 0003700 [ e 3.710 | D | v 1,850 | 37,000 |06/15/2017. | 06/22/2027.
11134L  AG 4 |BROADCOM CRP / FIN 3.875 01/15/2027 ...........coouvremmmrimmmrsireimnneisnneisnnes | eeeine | oo |12 i 2FE | nni.2,986,740 | ... 98.382 2,987,780 1,040 | oo | e | 2003875 | 3.929 | M. | oo .53,604 | L 56,833 |01/11/2017. | 01/15/2027.
112585 AH 7 |BROOKFIELD ASSET 4.00 01/15/2025 ..102.085 | .............2,041,704 | ..............2,000,000 | ............. 2,000,000 | oo | e | | | 04000 [ 4.000 |Jdoces | 036,889 | e 80,000 |01/12/2015. | 01/15/2025.
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11271R AA 7 |BROOKFIELD FINANCE LLC 4.00 04/01/2024 ...102.944 997,703 283 | e | v | e 4.000 |...... 4.042 03/07/2017. | 04/01/2024.
114259 AN 4 |BROOKLYN UNION GAS 3.407 03/10/2026... . ...102.050 | ..............2,041,002 | ..............2,000,000 | ............2,000,000 | ....coooorirrrirmmmrrmnns | cormrimmmririnniinnnns [ eevvneniineniienes [ e | 3407 [ 3.407 03/07/2016. | 03/10/2026.
118230 AJ 0 |BUCKEYE PARTNERS 4.875 02/01/2021.........ccocvtvemrerriinnirerirenierisnniinnies ...104.828 998,643 398 | i e | e 4875 [ 4.923 01/04/2011. | 02/01/2021.
120568 AT 7 |BUNGELTD FINCP 8 06/15/19. ..108.249 | .............1,082,490 | .............1,000,000 | ............. 1,000,000 0 | e [ [ 008,500 | 8.500 06/04/2009. | 06/15/2019.
12189L AT 8 |BURLINGTON NORTH SF 3.40 09/01/202 ...103.800 998,401 210 [ e | e | 2003400 | 3427 |IMS......| oo 11,333 08/11/2014. | 09/01/2024.
124857 AT 0 |CBS CORP 3.375 02/15/2028..........ooveeveeeeeeesseeeseeesneenseeseessesseesssessssesssisnees | evieene | oo [ o2 ] i 2FE | ... 1,980,540 | ... 96.121 | ..o 1,922,414 | ......2,000,000 | ............. 1,981,361 821 [ e | e | 20003375 | s 3485 |FA...c.| v 33,375 06/26/2017. | 02/15/2028.
124857 AV 5 |CBS CORP 3.70 06/01/2028...........ccoccoovveririnniiniinciiicsissisniensississsesisnnins | sovees | oo e 12| i 2FE iiein1,966,000 ... 98.543 1,966,337 337 | e e |00 3,700 [ 3.898 11/13/2017. | 06/01/2028.
12505B  AC 4 | CBRE SERVICES INC 5.25 03/15/2025..........ccooooiimriirriinrieneisneieneineiens ...109.973 2,057,216 (6,757) | vooovvecriinnis | e | 20005.250 | 4.762 12/01/2016. | 03/15/2025.
12505B AD 2 | CBRE SERVICES INC 4.875 03/01/2026 ..108.421 | ...........2,168,418 | ..............2,000,000 | ............. 1,987,635 1,201 [ oo | v | e 4875 | 4.968 08/06/2015. | 03/01/2026.
12527G  AC 7 |CF INDUSTRIES INC 3.45 06/01/2023...........coccommrrmirrerireninrinnricsnincnireninnins | cenvee | oo | verivenen] |l 3FE | cinnn 1,833,600 ... 98.500 | ..............1,970,000 | ..............2,000,000 | ......cc..... 1,895,530 [ ..o | e 16,658 | ..o [ [ 003450 | 4.549 01/09/2014. | 06/01/2023.
12527G AH 6 |CF INDUSTRIES INC 4.50 12/01/202 ...104.317 994,416 509 | oo | vereerreernennnin | e 500 [ e 4577 11/10/2016. | 12/01/2026.
125509 BM 0 | CIGNA CORP 5.125 06/15/20 ...106.044 998,475 568 | ..o | e, | 05125 | 5.192 05/12/2010. | 06/15/2020.
12572Q  AE 5 |CME GROUP INC 3.00 09/15/2022....... .101.732 | .............2,034,638 | ..............2,000,000 | ............. 1,996,867 B11 | oo [ e [ 202.3.000 | i 3.036 09/05/2012. | 09/15/2022.
125720 AG 0 |CME GROUP INC 3.00 03/15/2025....... ...101.503 1,997,175 346 | .o | e [ 2003.000 | i 3.022 03/04/2015. | 03/15/2025.
126117 AQ 3 | CNA FINANCIAL 5.875 08/15/2020...........ccocomvverererrirriinrinsiiesiesississsienniiens ..107.799 | ..............2,155,980 | ..............2,000,000 | ............. 1,997,989 B90 [ ..o | crreriveniirinniens | 205875 | 5.917 08/05/2010. | 08/15/2020.
126117 AT 7 |CNA FINANCIAL 4.50 03/01/2026 ...106.467 R 3,013,490 (1,395) | oo | e | 045000 | 4432 02/22/2016. | 03/01/2026.
12626P AL 7 |CRH AMERICA INC 5.75 01/15/2021. ..108.304 | .............1,083,042 | .............. 1,000,000 | ....ccovueeee 1,018,253 (5,422) [ .ooveveenrinseins | crverinseinneiisninns | 0005750 | e 5.094 07/07/2011. | 01/15/2021.
126650 AW 0 |CVS CAREMARK 5.298 01/11/27 ..106.997 | .................956,338 | ....... 893,800 893,801 (0) [ cevneermeernerierins | eevrrerivriserisenins | 2005298 | i 5.357 12/09/2004. | 01/11/2027.
133131 AS 1 | CAMDEN PROP TRST 4.875 06/15/2023 ...107.685 1,988,194 1,840 [ oo | v | e b875 | 5.000 05/31/2011. | 06/15/2023.
136375 BV 3 | CANADIAN NATL RR 2.85 12/15/2021......... ..101.190 .1,994,366 1,325 [ v | e | 0002850 | e 2.926 11/07/2011. | 12/15/2021.
136385 AX 9 | CANADIAN NATL RESOURCES 3.85 06/01/2027 . ...102.132 R 1,994,218 298 | oo | e | 00000 3.850 [ i 3.887 ..6,417 05/23/2017. | 06/01/2027.
13645R  AK 0 | CANADIAN PAC LTD 4.45 03/15/2023..........ccovvueriimriciienisnisniicssisesireninnes | onnie | oo | vevereniens e 2FE| e 1,991,500 |...106.575 | .............2,131,506 | ..............2,000,000 | ............. 1,995,867 B90 [ ..o | e | e 4450 | 4.495 26,206 09/20/2010. | 03/15/2023.
14040H BG 9 |CAPITAL ONE FINL 3.20 02/05/2025...........coocommveerrviimeieneeiesesisseieensiiinenes | coveees 2| 2FE 997,540 |..... 98.867 998,176 225 | oo e | 000003200 [ e 3.229 12,978 02/02/2015. | 02/05/2025.
14040H  BJ 3 | CAPITAL ONE FINL 4.20 10/29/2025...........cooommveeerrriirerrecieieseersneeiesssiseenes | ceveees 2] 2FE 4,999,600 |...102.855 35 | e | s | 42000 | 4.201 36,167 10/26/2015. | 10/29/2025.
14040H BK 0 |CAPITAL ONE FINL 3.75 07/28/2026.............coovvveirriiicniineieneisneiesniinnies | coneees 2] . 2FE 4,907,350 |..... 99.340 T3 | e [ |00 3.750 [ 3.984 79,688 01/19/2017. | 07/28/2026.
14042E  3Y 4 | CAPITAL ONE NA BNKT 2.95 07/23/2021..........covoerveemieeneeneneeseneiseessennens | wveeee [ v | ceveviennes ..100.343 | ............4,013,732 | .............4,000,000 | ............. 3,993,966 1,583 [ oo | v | 00002.950 | e 2.995 51,789 07/21/2014. | 07/23/2021.
14149Y  BE 7 | CARDINAL HEALTH 3.75 09/15/2025........ . ..101.936 1,998,798 132 | e [ [0 3750 | 3.759 22,083 06/16/2015. | 09/15/2025.
141781 AY 0 | CARGILL INC 4.307 05/14/2021..........courveirriierriiereieseisnesssesesesiesenenens ..106.029 | ............2,281,219 | .............2,172,000 | ............. 2,172,000 | ..o [ e e | e | e 4307 | 4.307 12,213 05/25/2011. | 05/14/2021.
141781 G# 5 |CARGILL INC 7.28 06-30-23......... ...108.131 672,227 | ..ovvvvvnerrvnrerrnnne | e {12781) [ i 072280 | 4.893 . 23,117 10/29/2004. | 06/30/2023.
142339 AE 0 |CARLISLE COS INC 5.125 12/15/2020 ..105.829 | .............2,116,580 | ..............2,000,000 | ............. 1,996,858 960 | .o | e 205125 | 5183 |D.cees | o 4,556 12/06/2010. | 12/15/2020.
142339  AH 3 | CARLISLE COS INC 3.75 12/01/2027 ...101.063 1,992,109 89 | o e | 00003750 [ 3.798 11/13/2017. | 12/01/2027.
14309U AA 0 |CARLYLE HLDGS FINANCE 3.875 02/01/2023...........cocovriveiimrireninicsniseiiins | onniee | oo | veviriniens 1 ..102.237 2,005,413 (950) | ovvveevrrineiiens [ v [0 3.875 [ 3.816 01/16/2013. | 02/01/2023.
149123 BV 2 | CATERPILLAR INC 3.90 05/27/2021 ..104.796 | .............2,095,926 | ..............2,000,000 | ............. 1,996,402 969 [ ..o | cerreernernseineinns | 200:3.900 | e 3.957 05/24/2011. | 05/27/2021.
149123 CC 3 |CATERPILLAR INC 3.40 05/15/2024 ...103.601 999,889 15 | i [ [ 023400 | 3.402 05/05/2014. | 05/15/2024.
14916R  AC 8 | CATHOLIC HEALTH 2.95 11/01/22........ccoovvviiirriiareiisnessnnissssissnsiisnniisnnns | ceneien | oo et 2FE | 1,994,680 | ... 99.058 | .............1,981,158 | ..............2,000,000 | ............. 1,997,149 BAT | oo v | 0000 2.950 [ e 2.982 10/25/2012. | 11/01/2022.
151020 AE 4 | CELGENE CORP 3.95 10/15/2020. ...103.672 1,998,379 539 | coerererirerineens | verreerienenennnins | 000003950 [ i 3.981 10/04/2010. | 10/15/2020.
151020  AH 7 |CELGENE CORP 3 08/15/22........cvuurieiriniiiiierisrinniisssiesiesissesssinsiens ..101.494 | ............2,029,884 | ..............2,000,000 | ............. 1,999,493 100 | oo [ [003.250 |, 3.256 08/06/2012. | 08/15/2022.
151350 AD 1 |CENOVUS ENERGY 5.70 10/15/2019 ...105.125 2,999,600 207 [ oo | ovnreennerisnneeinnne | 0005700 | e 5.708 09/15/2009. | 10/15/2019.
154051  BH 8 | CENTRAL MAINE 5.70 06/01/2019.......c.cvuumrveimrriereiieneiieceieeseeiesesieeesiesens ...104.306 | ..............1,043,064 | ..............1,000,000 | ............. 1,000,322 (213) [ coveerrveeriiienes [ e |0 8.700 | 5.676 05/27/2009. | 06/01/2019.
15639K  AA 0 | CENTRICA PLC 4.00 10/16/2023 ..102.950 | ..............2,059,002 | ..............2,000,000 | ............ 1,991,112 1,335 | i v | 040000 | 4.087 10/10/2013. | 10/16/2023.
161175 AY 0 | CHARTER COMM OPER LLC 4.908 7/23/2025...........ccccoumvvermrrrermnrrmereineneinns | coveree | oo | i 12 ..105.796 | ...........2,115,916 | ..............2,000,000 | ............2,000,000 | ....coooomrrrirmmmrrmnns | cormrrmmmeirnenniiinnes [ e [ e | 4908 [ 4.908 07/09/2015. | 07/23/2025.
166764 AH 3 | CHEVRON CORP 3.191 06/24/2023............ccoovvmrirmirnirinnineiiesinssisssisnissiens | cvveees | oo [ cererenns 12 ..102.527 2,000,000 | .ooorrierieririienns [ [ | | een 3197 [ 3.191 06/17/2013. | 06/24/2023.
171232 AE 1 |CHUBB CORP 6.80 11/15/2031..........coorerirnriiereereneieneieneissssesssnessenessenes [ cevees | e | evenenenns 1 .131.451 | .0 1,314510 | ............ 1,000,000 | ............. 1,258,015 | ..o | e (13,658) [ ...ovvevecricrrins | vereerereireriiiens | 20006.800 | o 4.310 08/01/2014. | 11/15/2031.
17252M AN 0 | CINTAS CORP NO.2 3.70 04/01/2027 ........cooovvveerreienienereiseneeesseeisnesessnenins | evvnne | oo | s 12 ...103.964 996,432 272 | oo | e [0 3.700 | e 3.746 03/09/2017. | 04/01/2027.
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17275R  BC 5 |CISCO SYSTEMS 2.95 02/28/2026.............ccvermrrermerermeeesenessesesssesssesssaneees | voveees ...100.208 ..3,006,237 2,998,089 204 | oo | e | s 2.950 |...... 2.959 02/22/2016. | 02/28/2026.
172967 GK 1 | CITIGROUP INC 4.05 07/30/2022.. ...103.997 ,039,971 1,000,000 [ ..oouvverrerireniiiens | e [ e | cevnereinnneienens | 4050 [ 4.050 02/05/2013. | 07/30/2022.
172967  GT 2 | CITIGROUP INC 3.50 05/15/2023.........ccccmivririrrierirrirniissinesiesiesissisessinns | cevees ..101.488 996,848 524 | oo | e | 0000 3.500 | e 3.565 05/07/2013. | 05/15/2023.
172967 HB 0 | CITIGROUP INC 5.50 09/13/2025............oomrveerrreermeeirerenienerieserissenesseseesenes. | cevenns L112.444 03,373,329 ....3,000,000 e 3,000,000 | ...vveoerirrnriennes [ e [ e | e | 200n8.5000 | i 5.500 09/10/2013. | 09/13/2025.
172967 KU 4 | CITIGROUP INC 4.125 07/25/2028...........ocovvrimirieririniiniisnisesisesissieniiens | cviis [ ..103.148 7,918,565 5,999 | .o e | 4125 [ 4.245 01/17/2017. | 07/25/2028.
174610  AJ 4 | CITIZENS FIN GRP 4.35 08/01/2025..........ovveeeeesreeereeeeecseesseeesseesssesseesseesseees | evveene | oo | eoverenns 12] ... 2FE| ..o 2,000,000 |..103.224 | .............2,064,484 | .............2,000,000 | ............. 1,999,812 21 | s e | 04350 [ 4.351 07/28/2015. | 08/01/2025.
174610  AK 1 | CITIZENS FIN GRP 4.30 12/03/2025..........ocvrveerreeerrieenreeeseieseseeseseessseienns | cevenns 2| 2FE 1,997,900 |...104.318 1,998,266 180 | oo [ [0 4300 | 4.313 11/30/2015. | 12/03/2025.
177376 AE 0 | CITRIX SYSTEMS INC 4.50 12/01/2027..........ooooovvreirrrinriisniiisnissnissniinns [ o ..101.625 | .............4,065,000 | ..............4,000,000 | ............. 3,991,390 M0 [ e 4500 [ 4.527 11/13/2017. | 12/01/2027.
178566  AC 9 | CITY NATIONAL 5.25 09/15/2020...........coucurveerrreercereererieseeieseeeeseeesesssienens | cevenns ...106.961 1,998,307 568 | .o | e [ 205,250 | 5.284 09/08/2010. | 09/15/2020.
19122T AE 9 |COCA-COLA ENTER 3.25 08/19/2021 ...101.535 992,924 1,798 | o | e | 00003250 | e 3.459 08/16/2011. | 08/19/2021.
191241 AD 0 | COCA-COLA FEMSA 4.625 02/15/2020 ...104.265 2,996,165 1,681 [ oo | e | 04625 | i 4.689 02/02/2010. | 02/15/2020.
191241 AE 8 | COCA-COLA FEMSA 3.875 11/26/2023 ...103.857 | ............2,077,134 | .............2,000,000 | ............. 1,981,063 2,787 | oo | eevreeiseenseiineis | 0000 3.875 [ i 4.057 11/19/2013. | 11/26/2023.
19567P  AH 2 | COLONIAL GAS CO 6.34 04/07/28............coorveirreireiiereieniesneisseieseiienenes | s ...114.595 1,654,017 | oo | e (10,730) [ oo | e | e 72120 | 5.780 01/22/2003. | 04/07/2028.
195869 AP 7 | COLONIAL PIPELINE 3.75 10/01/2025..........ccoommvverrrienrieeiiseneiseceieeneienes | cevenas ...103.806 1,995,605 480 | oo | e [ 203,750 | 3.783 09/16/2015. | 10/01/2025.
19828) AA 6 |COLUMBIA PROPERTY 4.15 04/01/2025. ...101.554 998,945 122 | o e 4150 | 4.167 03/09/2015. | 04/01/2025.
19828) AB 4 | COLUMBIA PROPERTY 3.65 08/15/2026.............ccooeemveeemrrianersnnriennirennnrnns | ceveien | oo [ e 12| 0 2FE | ccic...996,260 | ... 97.106 996,703 320 | e | v | 0000 3.650 [ e 3.695 08/03/2016. | 08/15/2026.
20030N  BP 5 | COMCAST CORP 4.40 08/15/2035..........ccuvmrrriiiririiniiiniinsiiiesiesissiiessinns | cvvies ..109.247 | ..............1,092,467 | ..............1,000,000 | ............. 1,050,006 (1,977) | oo o | o400 e, 3.994 16,622 11/15/2016. | 08/15/2035.
200339 DX 4 | COMERICA BANK BKNT 4.00 07/27/2025 I O ...103.628 2,985,657 1,588 | oo | eevveriririneineiens | 04000 | e 4.074 51,333 07/22/2015. | 07/27/2025.
200340 AQ 0 |COMERICA INC 3.80 07/22/2026............oorveerrreeerreeereeiereeeeseeiesesieseseesenens ..101.527 . 1,996,665 324 | oo | e [ 20.3.800 | i 3.823 33,567 07/17/2014. | 07/22/2026.
203233 AA 9 | COMMONWEALTH REIT 5.875 09/15/202! . ...105.026 ,100,510 .1,985,706 4720 [ | e | 2005875 | 6.166 .34,597 09/14/2010. | 09/15/2020.
20453K  AA 3 | COMPASS BANK 3.875 04/10/2025...........cccovurvrearnnenns 2] . 2FE 1,980,380 |..... 99.833 ..1,996,664 1,984,984 TAT | v | 003875 | 3.995 17,438 04/07/2015. | 04/10/2025.
205887 BL 5 |CONAGRA INC 4.95 08/15/2020..........cccuvemrvemricririeriiinniesiiesiesissssssissiies | eovenes | o [ veverirenns e 2FE ....197,220 |...105.402 190,280 (1,519) [ oo | e | 004950 | e 4.016 |FA...c..| v 3,478 01/31/2013. | 08/15/2020.
20826F AQ 9 | CONOCOPHIL CO 4.95 03/15/2026............ccvoorrveirreeerrierreiieneiissesessssesnenes | ceveeen | oo [ ceviinns 12 . 1FE ..2,998,800 |...113.527 2,999,007 96 | i | e | 49500 | 4.955 43,725 03/03/2016. | 03/15/2026.
212168 AA 6 | CONTINENTAL WIND 6.00 02/28/2033 ..104.620 | ............1,748,366 | .............1,671,155 | ............. 1,871,155 [ oo | e [ e [ e | 000:6.000 [ 6.000 33,702 09/23/2013. | 02/28/2033.
21684A  AA 4 |RABOBANK 4.625 12/01/2023...........ooimviimeiiineienrisneisseisessssessseenens ...106.942 994,738 754 | oo | e [ 104625 | L 4728 [ID.ccoos | oo 3,854 11/25/2013. | 12/01/2023.
21684A AF 3 | COOPERATIEVE RABOBANK 3.75 07/21/2026 ...101.088 973,833 2,353 | o | eereeineeneninnin | 00003750 [ i 4.116 16,667 01/19/2017. | 07/21/2026.
21685W BT 3 | RABOBANKUTRECHT 4.50 01/11/2021.......covoiviriiiniieiiieniceiesisieniiens ..106.022 | ............2,120,442 | ..............2,000,000 | ............. 1,998,096 574 | oo | e | 04500 [ 4.534 42,500 01/04/2011. | 01/11/2021.
21685W DF 1 |RABOBANK 3.9511/09/2022..................... ...104.157 999,300 128 | oo [ | 0.3.950 [ 3.966 |MN.....| wcoovenenae 5,706 11/02/2012. | 11/09/2022.
21688A AE 2 |RABOBANKNED NY 3.375 05/21/2025 ...102.593 2,996,880 366 | .o | e [0 32375 | 3.391 05/14/2015. | 05/21/2025.
219023 AF 5 |CORN PRODUCTS 4.625 11/01/2020 ...105.138 998,713 A16 [ o | e | 4625 | 4674 [MN.....| oo 7,708 09/14/2010. | 11/01/2020.
219350 AS 4 | CORNING INC 6.625 05/15/2019..........cocrreemrreerreeireiieceeiesesieseseeseseesenenas ...105.642 2,001,640 (1,109) [ oo | vereiieniieniiens | 008,625 | e 6.561 16,931 05/07/2009. | 05/15/2019.
22303Q AN 0 |COVIDIEN INTL FINANCE 3.20 06/15/2022 ..101.700 1,997,032 B10 [ .o | e | 200.3.200 | e 3.236 | Do | v 2,844 05/22/2012. | 06/15/2022.
225401 AC 2 | CREDIT SUISSE 4.282 01/09/2028 ...103.977 2,000,000 | .ooeuereerirererenrnns [ e [ | e | 0282 [ 4.282 40,917 01/04/2017. | 01/09/2028.
22546D AA 4 |CREDIT SUISSE 6.50 08/08/2023 (COCO) 111936 | ............2,238,720 | .............2,000,000 | ............. 2,000,000 | .oooeviciieriirienns [ [ | | 208500 [ 6.500 51,639 08/01/2013. | 08/08/2023.
22546Q AF 4 | CREDIT SUISSE NY 4.375 08/05/2020 .. 104.841 | .............3,145,230 | ..............3,000,000 | ............. 3,021,606 (T767) | oo v | 4375 | 4.079 53,229 10/05/2010. | 08/05/2020.
22546Q AP 2 |CREDIT SUISSE NY MTN 3.625 09/09/2024. ...103.261 1,992,009 1,085 | oo | v | 2000 3.625 | 3.693 22,556 09/04/2014. | 09/09/2024.
22822R  BD 1 |CROWN CASTLE TOW 3.663 05/15/2025 ..100.946 | ..............3,028,380 | ..............3,000,000 | ............. 3,000,000 | .oveoveerieririinns [ [ | e | 000 3.683 [ 3.691 |MON... | .coovvres 4,884 04/30/2015. | 05/15/2025.
22966R  AD 8 | CUBESMART LP 3.125 09/01/2026..........oocovveeeeereerseeesseesereserersserseessseseresnes | eeveene | oo [eorneien12] e 2FE | voviennn...995,040 | ... 95.049 995,642 434 [ o | e | 03125 | 3.183 10,417 08/08/2016. | 09/01/2026.
229899 AB 5 | CULLEN/FROST 4.50 03/17/2027 ..105.502 | .............2,110,042 | ..............2,000,000 | ............. 1,995,824 284 [ e [ e [ 4.500 |...... 4.528 26,000 03/10/2017. | 03/17/2027.
23204G AA 8 |CUSTOMERS BANCORP 4.625 06/26/2019.. ...103.500 | ..............1,035,000 | ..............1,000,000 | ............. 1,000,000 [ ..ooovverriiinriiinns | o [ e [ s | 4625 |...... 4.625 [JD.ccoo. | oo 642 06/24/2014. | 06/26/2019.
23355L  AA 4 | DXC TECHNOLOGY CO 4.45 09/15/2022 ...104.788 998,320 314 [ s [ e [ e 4450 |...... 4.490 13,103 09/11/2012. | 09/15/2022.
23355L  AD 8 | DXC TECHNOLOGY CO 4.75 04/15/2027.........ccomrverrinriierirerisrisiissiiesienes . ..106.235 | ..............2,124,690 | ..............2,000,000 | ............. 1,998,065 185 | oo [ [ 4.750 |...... 4.763 20,056 03/13/2017. | 04/15/2027.
233835 AQ 0 |DAIMLERCHRYS NA 8.50 01/18/2031.........ocvviuerirccrireceieneisensiseneisenennnne | wveees [ v | cerevieenns | cevens 1FE| ............4,429,920 |..150.360 | .............4,510,791 | ..............3,000,000 | ............ 4,300,006 | ..ooooovvererircnii | s (G T IR DR IO 8.500 |...... 4.162 115,458 03/10/2016. | 01/18/2031.
233851  AF 1 | DAIMLER FINANCE 3.875 09/15/2021.........cocrmrveemrriemreenmeeeneeiessesissesienenes | wveeee | v | cevevirenns (1 AFE| oo 990,350 |...103.981 995,976 989 | oo | e [ e 3.875 |...... 3.993 11,410 09/07/2011. | 09/15/2021.
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233851  BJ 2 | DAIMLER FINANCE 3.25 08/01/2024.............ccoooovimvemimeiamniisnnirsneissneissniins | e [ or | cereicrennsd [ e 1FE 1,980,780 |...101.595 | ..............2,031,908 | ..............2,000,000 | ............. 1,986,641 L ST TSSO IO IO 3.250 |...... 3.364 07/24/2014. | 08/01/2024.
233851 CU 6 | DAIMLER FINANCE 3.45 01/06/2027..........ccocourveeereeeereeeremeeireneeereseeseseinesenns | wveree | v | cereveveen [ e 1FE 1,991,960 |...102.330 B75 | oo | e [ 203,450 | 3.498 01/03/2017. | 01/06/2027.
23636T  AA 8 | DANONE 3.00 06/15/2022..........ccvvermrrirmrrirerissessssssssssssssssessssessssessssns JRSTT l 2FE ...100.533 2,995,658 897 | oo | cerrrvenriiinnrinnnnes [ 20000 3.000 | e 3.035 05/29/2012. | 06/15/2022.
244199  BC 8 |DEERE & CO 4.375 10/16/2019.........cvvurrrirreeineeiceriseeeiesseesesseseesssies | e e | e 1FE ...103.767 2,996,528 1,824 | s e | 0 4375 | 4443 |AO...... | oo 27,344 | ... 131,250 | 10/13/2009. | 10/16/2019.
24422 RE 1 |JOHN DEERE CAP 3.9 07/12/2021 MTN...ooorvvomrrierriinreieseiisneissnessesessnns | ceveees [P (U I 1FE ..104.829 | ..............2,096,570 | ..............2,000,000 | ............. 1,999,148 221 | s | e [0 3.900 | i 3.913 [ | v 36,617 | v 78,000 |07/07/2011. | 07/12/2021.
24422 SP 5 | JOHN DEERE CAP MTN 3.35 06/12/2024...........ccoovommmeeramernceieneesereesereiins | ceveees e | e 1FE ..102.977 | .............2,059,536 | ..............2,000,000 | ............. 1,998,963 142 | o i 23350 [ 3.359 | D.ces | e 3,536 | .......... 67,000 |06/09/2014. | 06/12/2024.
247131 AF 2 | DELPHI FINL GROUP 7.875 01/31/20.........cetvverreeririseiiieeeiseseisessieseiens | e [ [FUROPRO B I 2FE]| ... ...110.163 3,000,000 | ..ecvvevmerinrieenes [ e | e | e | e 1875 | 7875 [ | v 99,094 | ........ 236,250 |01/14/2010. | 01/31/2020.
25152R XA 6 | DEUTSCHE BK LONDON 3.70 05/30/2024.............cccovvvmmmiimmmiminiiinnicinniiinns | o Cluiie [ oo 2FE]| ... ...100.561 2,992,192 1,059 | v | e | 003700 | e 3.746 |MN......| ...........9,558 | ...... 111,000 | 05/22/2014. | 05/30/2024.
25243Y AU 3 |DIAGEO CAPITAL PLC 2.625 04/29/2023............coovvveimrimereirnerirenneiseneiseneies | cereees Clue 12 1FE| oo 997,550 | ... 99.861 . 998,615 239 | i [ e [ 2000.2.625 | 2.653 [AO...... | ccoed521 | L 26,250 | 04/24/2013. | 04/29/2023.
25272K  AK 9 |DIAMOND 1/DIAMOND 2 FIN 6.02 06/15/2026 ceeverensiens | e R I 12] ... 2FE| ... ..109.840 | ..............2,196,806 | ..............2,000,000 | ............. 2,116,496 | ....ovvocvernrienns | i (T1A73) [ e [ e | 20.8.020 | e 5.140 |JD...c... | v 5,351 | i 120,400 | 11/15/2016. | 06/15/2026.
25389 AH 9 | DIGITAL REALTY LP 5.875 02/01/20...........ccooivrerremrierreesseesessesssesssssssiens | eovenne | o [ oeerrieenn T | e 2FE ...106.155 . 995,567 1,940 | .o | e | 2005875 | 6.105 01/21/2010. | 02/01/2020.
25389 AR 7 |DIGITAL REALTY TRUST 3.70 08/15/2027 e 12 2FE| i ..100.716 | ............2,014,314 | ..............2,000,000 | ............. 1,998,543 B3 | o e |00 3.700 [ 3.709 08/02/2017. | 08/15/2027.
254010 AD 3 |DIGNITY HEALTH 3.812 11/01/2024 N - L TFE| 1,000,000 |...102.852 | ..............1,028,517 | ..............1,000,000 | ............. 1,000,000 [ ..ooovverreriinniiinns | o [ e [ | 20n3.812 [ 3.812 10/07/2014. | 11/01/2024.
25432G AC 3 | DIME COMM BNCSHS 4.50 06/15/2027 . 2| 2FE 2,000,000 |...101.182 5 [ e | e | 204500 | e 4.500 06/08/2017. | 06/15/2027.
25466A AJ 0 |DISCOVER BANK 3.45 07/27/2026...........cccvvremrenmiinrississsissisessssisssisssssnss | seveens . 2| 2FE 998,910 |..... 98.677 999,044 94 | e | e | 03450 | e 3.463 07/21/2016. | 07/27/2026.
25468P  CN 4 |DISNEY (WALT) CO 2.75 08/16/2021..........cooomvvercrericeiieceieneiecesenesienenens | ceveees [ (] TFE| o 987,170 |...101.235 994,910 1,313 [ s | e | 002750 | e 2.899 08/17/2011. | 08/16/2021.
254709 AM 0 | DISCOVER FIN SVS 4.10 02/09/2027..........ccvvmirierirriniiniineiiienississssissines | wovenes . 2| 2FE 2,997,330 |...102.080 2,997,527 197 | v e [0 4100 | 4111 [FA | v 48,517 02/06/2017. | 02/09/2027.
25470D AR 0 | DISCOVERY COMMUNICATIONS 3.95 03/20/2028 e | s [P 12] ... 2FE| oo 1,992,860 |..... 99.076 | .............1,981,522 | ..............2,000,000 | ............. 1,993,013 1583 | o [ | 00:3.950 [ 3.992 [MS......| oo 21,944 09/07/2017. | 03/20/2028.
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019... ...102.640 700,447 344 | i | e [ 205,888 | 5.941 [UD.cccces | oo 1,834 07/27/2009. | 06/15/2019.
263534 BZ 1 |DUPONT EINEMOUR4 01/15/20 ..104.524 | .............2,090,482 | ..............2,000,000 | ............. 1,998,075 880 | oovvererrervrriins | eerrevenriienriinnnes [ w4625 | 4.675 . 11/04/2009. | 01/15/2020.
26441Y AV 9 |DUKE REALTY 4.375 06/15/2022 ...105.809 996,359 723 | oo | e 8375 | 4466 |JD....... | e 1,944 06/06/2012. | 06/15/2022.
26441Y AW 7 |DUKE REALTY 3.875 10/15/2022 ...103.953 997,836 403 [ s | e | 2003875 | 3.925 |AO...... | wooverenns 8,181 09/14/2012. | 10/15/2022.
26442E  AA 8 |DUKE ENERGY OHIO 5.45 04/01/19 ...103.900 999,940 45 | s | e [ 205,450 | 5.455 |AO...... | cooveeen. 13,625 03/18/2009. | 04/01/2019.
26442 AD 2 |DUKE ENERGY OHIO 3.80 09/01/2023 . . ...104.924 1,999,590 B4 | ..o | e | 2000 3.800 | e 3.804 (MS.....| cccooeoue 25,333 09/03/2013. | 09/01/2023.
26483E  AG 5 |DUN & BRADSTREET 4.375 12/01/2022...........oocouvviireiineiisneiisceissneiisnii | coneees [P L 3FE]| ... ..101.500 | .............1,522,500 | ..............1,500,000 | ............. 1,492,086 1497 | e v | 0 4625 | AT47 [ID.iinn | 5,781 11/28/2012. | 12/01/2022.
268317 AD 6 |ELEC DE FRANCE 4.60 01/27/20.........c.commvuiiririinieiieeeiseeeiescieesseieeseisssiins | s (O] IS 1FE ..104.360 | ..............2,087,202 | ..............2,000,000 | ............ 1,997,852 966 | ..o | e [ 204600 | i 4.655 [JJ.coo | e 39,356 | .......... 92,000 |01/21/2010. | 01/27/2020.
26835P  AC 4 |EDP FINANCE BV 4.90 10/01/2019.......cocmmiriermriiieiieeiseesiesessisssssessssennees | ceveees Cluond | e 2FE ...104.010 2,764,246 2,008 | ..o [ e | 4900 [ 4.982 [AO..... | oo 33,908 | ........ 135,632 | 09/22/2009. | 10/01/2019.
268648 AN 2 |EMC CORP 3.375 06/01/2023.........cmverereeireesisereieeeeseesseeessessseessssesssseesssnns | ceieees e 12 3FE| ............... 499,625 |..... 96.375 499,780 36 | e | e | 00003375 [ 3.384 06/03/2013. | 06/01/2023.
26875P AD 3 |EOG RESOURCES INC 5.625 06/01/2019. [SPSTOURSTTOPTUUROOIN IUURVOPRN VR IVOPPOOIOTY Il IOV 2FE 104.516 999,678 213 | oo [ e [ 205,625 | 5.649 05/18/2009. | 06/01/2019.
26875P  AK 7 |EOG RESOURCES INC 2.625 03/15/2023...........ccoovveimriiirriiineieneieseiinens 12 2FE]| ...............993,810 |.... 98.625 996,720 580 | ..o | e | 2000 2.625 | 2.693 09/05/2012. | 03/15/2023.
268789  AA 2 |E.ONINTL FIN BV 6.65 04/30/2018.........corvvereererrneimnerserisseseesssessesssssenes | woveees (o] (] 2FE]| ... ..101.175 . 999,820 526 [ .ooveveeeeeennneen | onreeennerinnneinnne | 00005.800 | evne. 5.856 04/15/2008. | 04/30/2018.
26884A BD 4 |ERP OPERATING LP 3.375 06/01/2025..........ccccosvverviniineircrinrinniisnissiseis | vevene [ on [ e 12 1FE ..101.867 | ..............2,037,348 | ..............2,000,000 | ............. 1,991,811 954 | oo | e 20032375 | 3.438 05/12/2015. | 06/01/2025.
26884L  AA 7 |EQT CORP 8.125 06/01/19........ccoorerereriereeieneiienesissesienesssnesesnesssnessenenes | veeee | oo | cerevereen ] [ e 2FE ..107.732 . 999,371 403 | s [ e [ 208125 | 8.173 05/12/2009. | 06/01/2019.
26884L  AB 5 |EQT CORP 4.875 11/15/21.....ccoumiiririicniiseiiceiscissicssississsienississsssssiins [ e | oo [ eeeenenenn | s 2FE . 106.713 | .............2,134,266 | ..............2,000,000 | ............. 1,991,857 1,863 [ ..o | e | 4875 | 4.992 11/02/2011. | 11/15/2021.
26884L  AF 6 |EQT CORP 3.90 10/01/2027........coooimrimriiriiinneiisneiisssisssissssssssssssssennnns | cvnnes [ oo | coneeens 12 [ i 2FE] ............1,998,360 |.... 99.188 | .............1,983,766 | ..............2,000,000 | ............. 1,998,390 30 | e | 0000 3.900 [ i 3.910 09/27/2017. | 10/01/2027.
26884T AD 4 |ERAC USA FINANCE 4.50 08/16/2021.. [ ORI I 2FE| oo ...105.452 1,996,169 952 [ o | erreeenennsrinneinns | 108500 | i 4.558 05/09/2011. | 08/16/2021.
268948 AA 4 |EAGLE BANCORP 5.7509/01/2024 e | 2FE| v 1,000,000 {...100.000 | ..............1,000,000 | ..............1,000,000 | ............ 1,000,000 [ ..ovourvveriierieries | e | e [ [20n 8,780 [ 5.750 07/31/2014. | 09/01/2024.
268948 AB 2 | EAGLE BANCORP 5.00 08/01/2026. . 2| ... 2FE 1,000,000 |..... 99.513 | ..cinn995,127 | .............1,000,000 | ... 1,000,006 (119) | covvreerververiens v [ 205,000 | ... 5.000 W 07/21/2016. | 08/01/2026.
278642 AL 7 |EBAY INC 3.45 08/01/2024 O I 12] ... 2FE| oo 2,996,970 |...101.288 2,997,897 280 [ oo | e | 2003450 | 3.462 |FA.....| oo 43,125 07/23/2014. | 08/01/2024.
278642 AU 7 |EBAY INC 3.60 06/05/2027............ovvverimiiicieiinicsniissssissssissssssnsssssssssnnies | s [ 12] ... 2FE]| ... ...999,170 |..... 99.123 999,209 39 | s | 2003.600 | 3.610 |D.ccces | v 2,600 05/30/2017. | 06/05/2027.
285512 AD 1 |ELECTRONIC ARTS 4.80 03/01/2026...........ccvuererrererieineiiesisneesssssssissessnes | woeees [ [ (] 2FE| ...........3,986,760 |...109.670 | .............4,386,788 | .............4,000,000 | ............ 3,988,795 1,095 | oo | e | 048000 | e 4.842 (MS......| ... 64,000 02/17/2016. | 03/01/2026.
28932M  AA 3 |ELM RD GEN STA 5.209 02/11/2030.......c..c0ucmereerrrereersreeressssesessessssesnnnees. | e ..105.739 | ..............1,609,164 | ..............1,521,827 | ............ 1,521,827 [ .o | e | e [ 208,209 [ 5209 |FA.......| v 30,828 02/03/2010. | 02/11/2030.
291011 BA 1 |EMERSON ELECTRIC 5 04/15/19........cccvurieiimericniieneeiesenieerieseeseseseennns | s . ...103.636 R 1,497,747 1,651 [ oo | e | 20005.000 | e 5122 [AO...... | v 15,833 04/14/2009. | 04/15/2019.
291011 BG 8 |EMERSON ELECTRIC 3.15 06/01/2025...........coomrveerreeireriinenieseeieseseeseiens | e . ..101.182 | .......... 12,141,864 | ...........12,000,000 | ........... 11,970,896 3428 | oo | e [ 2003150 | 3187 [IDececes | e 31,500 05/18/2015. | 06/01/2025.
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291641  BD 9 |EMPIRE DIST ELEC 4.65 06/01/2020............ccovvvemriiriiineiiseissneisseieeneeens ...104.799 .2,095,970 | ..............2,000,000 | ............. 1,998,782 486 | ..o [ e [ 4.650 |...... 4677 [ID.cocces | oo 7,750 05/24/2010. | 06/01/2020.
292480 AK 6 |ENABLE MIDSTREAM 4.40 03/15/2027 ..101.884 ,018,839 996,411 267 [ v | e | 14400 | s 4.448 . .12,956 03/06/2017. | 03/15/2027.
29250R AS 5 |ENBRIDGE ENERGY 5.20 03/15/2020 . ...104.943 999,898 A3 [ s | e | 2005200 | 5205 |MS......| ccovveeee 15,311 02/25/2010. | 03/15/2020.
29265W  AA 6 | ENEL SPA 8.75 09/24/2073..........ovvvireeireeiinceiseceiessessseiseseesssssssssssenenes | cevenas c 2] . 2FE 991,830 |...124.250 991,851 B | e | e | 008,750 | 8.822 (MS......| .ccooeoue 23,576 09/17/2013. | 09/24/2073.
29273R  AY 5 |ENERGY TRAN PTNR 4.90 02/01/2024...........ccccovvveriimriririnrinnisenienieeininins | evvieee [ oo [ e 12] . 2FE| o 991,810 |...105.422 994,658 735 [ e | e | 204900 | e 5.003 |FA.......| oo 20,417 09/12/2013. | 02/01/2024.
29273R  BG 3 |ENERGY TRAN PARTNERS 4.75 01/15/2026...........coovverrercersernerireriesnncnnns | wevinee | oo [ cerveenns 12] ... 2FE ..2,978,250 |...103.848 2,982,586 1,735 [ o | e | e 750 | i 4.838 [ | v 65,708 06/18/2015. | 01/15/2026.
29364N AP 3 |ENTERGY MISSISSIPPI 6.64 07/01/2019 ..105.989 | ..........2,119,772 | ..............2,000,000 | ............. 1,999,776 138 | i [ [ 0.6.640 | 6.648 |JJcoiss | e 66,400 06/09/2009. | 07/01/2019.
29364W AS 7 |ENTERGY LALLC 4.0509/01/2023 ...105.954 998,095 293 | e e | e 4050 [ 4.088 |MS......| ccovre 13,500 08/19/2013. | 09/01/2023.
29364W AU 2 |ENTERGY LALLC 3.78 04/01/2025 ..102.607 | ..............2,052,132 | ..............2,000,000 | ............. 1,998,746 148 | oo [ |02 3780 [ 3.790 [AO...... | oo 18,900 06/24/2014. | 04/01/2025.
29365P AP 7 |ENTERGY GULF ST 5.59 10/01/24 ..115.170 2,998,671 158 | oo [ [0 5.590 |, 5.598 09/29/2009. | 10/01/2024.
29365P AQ 5 |ENTERGY GULF STATES 3.95 10/01/2020. ...103.838 11,999,124 296 | oo | e | 00003950 [ i 3.967 09/27/2010. | 10/01/2020.
29365P AR 3 |ENTERGY GULF 13.78 04/01/2025............c.cceuueuee ...102.348 1,998,746 148 | e [ 0203780 3.790 06/24/2014. | 04/01/2025.
29379V AF 0 |ENTERPRISE PRODUCTS 5.25 01/31/2020 ..105.282 | ............2,105,632 | ..............2,000,000 | ............. 1,996,699 1463 | .o | o | 005,250 | 5.335 09/24/2009. | 01/31/2020.
29379V AP 8 |ENTERPRISE PRODUCTS 5.20 09/01/2020 ...106.551 999,041 327 [ oo | e | 2005200 | e 5.239 05/11/2010. | 09/01/2020.
29379V BE 2 |ENTERPRISE PRODUCTS 3.75 02/15/2025 ...102.954 1,995,290 BB6 | oo | e | 003750 [ e 3.788 10/02/2014. | 02/15/2025.
29379V BH 5 |ENTERPRISE PRODUCTS 3.70 02/15/2026 ...102.246 1,994,169 (6107 TR ISUSPRRPRRRORI OSPOOt: v (10 N IO 3.742 05/04/2015. | 02/15/2026.
29977G  AB 8 |EVERBANK FINL CORP 6.00 03/15/2026 ..107.967 | ..............1,079,666 | ..............1,000,000 | ............. 1,000,000 [ ..ovouriveiriciireiies | e | e [ [ 008.000 [ 6.000 |MS......| ccovveneee 17,667 03/09/2016. | 03/15/2026.
30212P  AM 7 |EXPEDIA INC 5.00 02/15/2026 ...106.934 996,242 366 | oo | eerrerreneneninnen | 00005000 [ i 5.057 |FA..ccoo| v 18,889 12/01/2015. | 02/15/2026.
30219G  AM 0 |EXPRESS SCRIPTS 4.50 02/25/2026.... ...106.149 2,986,453 1,345 | s | e | 045000 | 4.567 02/22/2016. | 02/25/2026.
30219G AN 8 |EXPRESS SCRIPTS 3.40 03/01/2027..........cccovvvuerivmrvmnirenierinninnscnninenienes. | vovere | oo | cerneen 12 it 2FE | 1ii00.999,590 | ... 97.829 999,612 36 | e | e | 03400 | e 3.405 06/29/2016. | 03/01/2027.
30231G AT 9 |EXXON MOBIL CORP 3.043 03/01/2026 ..101.565 | .............3,046,956 | ..............3,000,000 | ............. 3,000,000 | ..ccvoreerieriienies [ e [ e | e | 000 3.043 | i 3.043 02/29/2016. | 03/01/2026.
30251B AA 6 |FMRLLC 5.35 11/15/2021.. ...109.083 2,998,238 399 | oo | e | 00005.350 [ 5.367 10/28/2009. | 11/15/2021.
30251B  AD 0 |FMRLLC 4.9502/01/2033.. . ...114.460 998,946 A8 [ oo | e | 204950 | 4.960 01/29/2013. | 02/01/2033.
30257G  AA 9 |FPLENERGY NATL 5.608 03/10/24..........c.coorvermrvrrennrrnnnrrnenersenereeneeseneiiens | ovenee | v | cervveree ] [l BFE | 121,223 | 99.750 122,029 | covooeevireiernions [ e | e | e | 205,608 | i 5.608 03/21/2005. | 03/10/2024.
307000 AA 7 |FAMILY DOLLAR 5.00 02/01/2021 ..105.711 998,166 537 [ oeerrererreinnnen | ovverennnrinnnninnes | 00005.000 | e 5.065 , 01/25/2011. | 02/01/2021.
313747 AU 1 |FED RLTY INVS TR 3.95 01/15/2024..........ccovooerreerrrereriieneiseceiseneiseneeienes | wveeee [ v | cerevenns 12 AFE| o 990,180 |...104.583 993,687 905 [ .ovverrercernnis | erveeeneninniseriins | 2000e3.950 | s 4.069 [ | v 18214 | .o 39,500 | 12/04/2013. | 01/15/2024.
316041 CP 5 | FIDELITY BANK GA 5.875 05/31/2030.........ccuvumriiiieririniisniesiisesienieniiens | e 2| 2FE 3,000,000 |...103.375 | ..............3,101,250 | ..............3,000,000 | ............. 3,000,012 (1) [ e | eerneennenseiisninns | 0005875 | s 5.875 | Do | v 14,688 | ....... 176,250 | 05/29/2015. | 05/31/2030.
31620M AM 8 | FIDELITY NATIONAL 3.875 06/05/2024.............ccoocomrveeimnrinniisnnisneiseneiennns | evenes [ or | ceneen 12| i 2FE ...103.590 270,298 94 | oo | e | 0000 3.875 [ 3.921 05/27/2014. | 06/05/2024.
31620R  AF 2 |FIDELITY NATL FINANCIAL 5.50 09/01/2022............cevvvemmmreraneennerirsenirneneis [ evvenne | oo v | e 2FE ...109.467 997,400 476 | oo | e [ 2005500 | i 5.564 08/21/2012. | 09/01/2022.
31677A  AB 0 |FIFTH THIRD BANK 3.85 03/15/2026.............ccocooommmiemmmiiinniiinniessniisnniiinniins | coveie | oo [ eevieneni | 2FE 1,998,020 |...103.234 | ..............2,064,678 | .............2,000,000 | ............ 1,998,322 71 | e 023850 [ 3.862 03/10/2016. | 03/15/2026.
320209 AA 7 | FIRST FIN BANCORP 5.125 08/25/2025...........cccovereerermrerennseinsenserissssnenssnes | eovneee | | eoveverenens | vevens 2FE ..3,000,000 |...100.145 3,000,000 | ..ccveoeerirerriienies [ e [ e | e | 08125 | 5.125 08/20/2015. | 08/25/2025.
320844 PD 9 |FIRST MERIT BANK 4.27 11/25/2026...........ccccovveemrimiireriiiiniinnineiieniesiinns. | covenis | o [ eveiieiins | e 2FE ..104.277 1,000,000 [ ooouvverrnrireriiiens | e [ e e | 270 [ s 4.270 11/18/2014. | 11/25/2026.
33582V AC 2 |FIRST NIAGARA 7.25 12/15/2021.........coorverreiereeererieneeiesenienenissesienenens | cevenen | oo [ eeveveneins | e 2FE L6472 | 1151719 1,000,000 1,000,000 [ ..ooovvererireniiiens | e [ e | e | e 1250 [t 7.250 12/08/2011. | 12/15/2021.
337915  AA 0 |FIRSTMERIT CORP 4.35 02/04/2023.............cooooevuiiiirinninniinsieeiienissienines [ covnnes | o [ eveviienis | e 2FE ...104.231 999,820 31 | e | e | 4350 | 4.354 01/28/2013. | 02/04/2023.
337930 AC 5 |FLAGSTAR BANCORP INC 6.125 07/15/2021.........covveneriiiriiinniiinnissniiiinns | cvenes [ or | coneieens 12] ... 2FE ...106.000 | ..............1,060,000 | ..............1,000,000 | ............. 1,000,000 1] s [ 206125 | 6.125 06/29/2016. | 07/15/2021.
33829T AA 4 |FIVE CORNERS FND TRST 4.419 11/15/2023..........cooovvvvemmerricrireneereneiienns | cevev | o [ eevirenenes (] 2FE ...107.126 2,993,394 964 | oo [ e [ 419 L 4462 [MN.....| ........16,940 | ........ 132,570 | 12/10/2013. | 11/15/2023.
343873 AA 3 | FLUSHING FINANCIAL 5.25 12/15/2026..........c0cmmevererrererrirserirsseinessesssiens | e 2| 2FE 2,000,000 |...102.809 2,000,009 8 | e [ [005.250 | 5.250 | Do | v 4,667 | 105,875 | 12/07/2016. | 12/15/2026.
345370 CR 9 |FORD MOTOR CO 4.346 12/08/2026 2] . 2FE 3,000,000 |...104.247 23,000,000 | ..o [ e | e | s | e 4.346 | 4.346 130,380 | 12/05/2016. | 12/08/2026.
347466 AE 4 | IRWIN LAND LLC 5.3 12/15/35 2| 1FE 2,109,385 |...101.785 2,140,400 7,389 | oo | e | 00005300 [ i 5.900 |JD..ccee| oo 5,275 | e 118,696 | 11/01/2010. | 12/15/2035.
354613 AG 6 | FRANKLIN RESOURCES INC 4.625 05/20/20...........cccoooumvvemmmiianeiinnniinnniins | wvenee [ oo | conrieienn [ s 1FE ....998,890 |...105.037 999,687 121 | [ |0 4625 | 4.639 [MN......| .........5,267 | .......... 46,250 | 05/17/2010. | 05/20/2020.
354613  AK 7 | FRANKLIN RES INC 2.85 03/30/2025............cvvuermeeerrererreriseriessiiesseiieneins | e JOO0 Il 1FE| .............1,996,540 | ..... 99.086 ..2,000,000 | ..cooovvennee 1,997,397 319 | e [ e [ 2000.2.850 | i 2.870 [MS......| ... 14,408 | ......... 57,000 |03/25/2015. | 03/30/2025.
35671D AZ 8 | FREEPORT-MCMORAN C&G 3.875 03/15/2023...........covvvemrrverieriirisnineiienns | cevieee [ oo [ e 12] ... 3FE| ............2,248,673 |..... 99.500 2,250,000 | .... 2,249,258 126 | oo [ [0 3.875 | 3.882 |MS......| 025,672 | o 87,188 | 02/28/2013. | 03/15/2023.
35952F  AB 6 |FORT HUACHUCA 8.00 12/15/2026.............ovvreerereeneremserieseseissesiissesissesisnes | eoveien | o [ erviienenns (] 2FE , 113.633 ,661 | s 1,580,228 | ..........ce. 1,646,519 | ...oovviiccieens | e (10,444) | ..o | v | 20028.000 e 7.029 [JD.ccccei | v 5,619 | e 126,418 | 10/19/2009. | 12/15/2026.
361438 AB 0 | GAMCO INVESTORS 5.875 06/01/2021...........c.cocvoeriririinnineienisnieniiesnis | e | o [ e 1 SFE| e 2,000,000 |..... 99.021 | .ovevennns 1,980,426 | .............. 2,000,000 | ............. 2,000,000 | .ooovveciieniiniienns | e | | | 205875 [ 5.875 [JD.cooces | v 9792 | e 117,500 | 05/25/2011.| 06/01/2021.
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361448 AN 3 | GATX CORP 4.75 06/15/2022..........cccccuemrmriircieinniisineissniessnissniissnisisnnenns | wvenee [ oo | cerviereen [ e 2FE ...106.502 .2,130,044 | .............2,000,000 | ............ 1,990,416 1,883 [ oo v | e 4750 |...... 4.871 06/05/2012. | 06/15/2022.
361448 AQ 6 | GATX CORP 3.90 03/30/2023.... . JUO (ORI 2FE ...103.002 ,030,017 993,613 1,073 | v | e | 000.3.900 | e 4.036 03/14/2013. | 03/30/2023.
36160B  AA 3 |GDF SUEZ 2.875 10/10/2022.................... JRRTTRTO  IOV 1FE| oo ..100.585 | ..............2,011,702 | ..............2,000,000 | ............. 1,987,636 2,374 | oo e | 002,875 [ 3.015 10/02/2012. | 10/10/2022.
36164Q 6M 5 | GE CAPITAL INTL 3.373 11/15/25 RS Il 1FE ....760,663 |...101.605 758,062 (1,220) [ oo | e | 200 3.373 | 3.159 10/26/2015. | 11/15/2025.
36164Q MS 4 |GE CAPITAL INTL 2.342 11/15/2020. Cluo | 1FE 3,311,491 | ... 99.610 | ..............3,281,137 | ..............3,294,000 | ............. 3,304,195 (3,400) [ ..o | e | 200 2.342 | e 2.230 10/26/2015. | 11/15/2020.
36298G  AA 7 | GSPAMONETIZATION TR 6.422 10/09/2029. ST PR e | e 2FE . 113.408 | ............. 1,929,486 | .......... 1,701,365 | ............ 1,726,092 (2,872) [ oo | e | 08422 | 6.239 08/25/2010. | 10/09/2029.
364760 AK 4 | GAP INC/THE 5.95 04/12/2021........ccoomiverreieeriereiseseineseiseseiseseeosseisessions | s [ IO i I 3FE]| ... ...107.566 1,997,237 TA2 | oo | e [ 205,950 | 5.997 [AO...... | ceovvenes 26,114 | ....... 119,000 | 04/07/2011.| 04/12/2021.
369550 AR 9 | GENERAL DYNAMICS 3.875 07/15/2021...........coovvverrmieiniiinniiisnissnissniiins | s [ 12 . 1FE| ... ..104.652 | .............2,093,030 | ..............2,000,000 | ............. 1,998,688 340 [ e | 003875 | 3.895 | | e 35,736 | ...co..... 77,500 | 07/05/2011. | 07/15/2021.
36962G  4J 0 | GEN ELEC CAP CRP 5.50 01/08/20............cooeurirerrerireeieeneiseseiseeeeseeseieneens | e e | e 1FE| ... ...106.153 859,000 | ... 858,271 332 | oo | e [ 2005500 | i 5.545 (U | v 22,704 | ......... 47,245 | 01/05/2010. | 01/08/2020.
36962G 4Y 7 | GEN ELEC CAP CRP 4.625 01/07/2021..........cccvvvunrinniveninerienieninniesssinnnis | eveie | oo | veveenniens | evv 1FE 105914 | 303,972 | e 287,000 | ... 286,617 16 | oo [ [0 4625 | 4.673 01/04/2011. | 01/07/2021.
36962G 6F 6 | GEN ELEC CAP CRP GMTN 3.15 09/07/2022..........cccmsevmerernirnrerneninsninennenes | ovenee | oo | vevernreiens | evvne 1FE ...101.604 - 287,000 | ... 286,789 A1 [ e | e | 2003150 | 3.167 09/04/2012. | 09/07/2022.
37045X BG 0 | GENERAL MOTORS FINL 5.25 03/01/2026............coovueremriiiciisiiniicnniiniinnins | ceviee [ oo [ e 12 i 2FE 2109714 | 2,194,272 | 2,000,000 | ...ccooo.ee. 1,993,838 589 | .o e | 00005.250 [ 5.297 02/25/2016. | 03/01/2026.
375558 AU 7 | GILEAD SCIENCES 4.40 12/01/2021..........oovvvimrienieenerieneisssnissnesieneniens | e [ or | ceneeen 12 [ i 1FE ..106.531 | .............2,130,610 | ..............2,000,000 | ............. 1,997,937 AT2 | i | [ 4400 | L 4.429 12/06/2011. | 12/01/2021.
375558 BM 4 | GILEAD SCIENCES 2.95 03/01/2027 12 1FE]| ............2,964,230 |..... 98.175 2,967,562 2,981 | o [ | 00:2.950 [ 3.085 11/15/2016. | 03/01/2027.
38141E  C2 3 | GOLDMAN SACHS GP 3.85 07/08/2024...........covvriviririiririinrinerieniesinsiiins | ceveene I 12 1FE| ... ...103.603 2,997,250 364 | .o | s | 0000 3.850 | e 3.866 06/30/2014. | 07/08/2024.
38141G RD 8 | GOLDMAN SACHS GROUP 3.625 01/22/2023.. SRS O e | e 1FE| ... ...102.835 998,259 308 | ..o | e | 2000 3.625 | 3.663 01/16/2013. | 01/22/2023.
38141G WL 4 | GOLDMAN SACHS GP 3.691 06/05/2028.............covuerrrverrriirerieseeiieeiisseiins | e O I 12] ... 1FE]| .... ..101.433 | .............1,014,326 | ..............1,000,000 | ............. 1,000,000 [ ..o | e | e [ 200 3.691 [ 3.691 05/31/2017. | 06/05/2028.
38141G WQ 3 | GOLDMAN SACHS GROUP 3.272 09/29/2025.. SRR O [P 12 . 1FE| .............2,000,000 |..... 99.198 2,000,000 | ..o [ e e | s |0 3:272 | e 3.272 09/26/2017. | 09/29/2025.
38145G  AH 3 | GOLDMAN SACHS GROUP 3.50 11/16/2026 s 12 RO ...100.294 1,937,268 5,528 | covveverreinnreinns | e [ 1000:3.500 | 3.922 01/19/2017. | 11/16/2026.
391164 AF 7 | GREAT PLAINS ENERGY 5.292 06/15/2022 ...108.519 .1,010,991 (2,294) [ ooeveeveerriseins | v | 00005292 | i 4.999 03/19/2012. | 06/15/2022.
391382 AB 4 | GREAT-WEST LIFECO 4.15 06/03/2047 ...104.517 1,984,536 176 | oo [ e | 4150 [ 4.19 05/23/2017. | 06/03/2047.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020. ...102.549 1,177,148 (1,085) [ ..o | e | 00.8.000 | oo 5.942 11/05/2013. | 12/15/2020.
402479 CA 5 |GULF POWER CO 4.75 04/15/2020... ...104.861 999,957 A7 | e [ [ 4750 | 4.752 04/06/2010. | 04/15/2020.
402740 AD 6 | GULFSTREAM NAT GAS 4.60 09/15/2025...............c...... . I ..107.918 1,999,364 B7 | v | e | 4800 | e 4.605 09/21/2015. | 09/15/2025.
40414L AL 3 |HCPINC 3.87508/15/2024.............. . ....996, ...102.309 997,395 338 | i e | 003875 | 3.920 08/07/2014. | 08/15/2024.
40414L  AM 1 [HCP INC 3.40 02/01/2025..........ooveeveereeeesseesreesseensessesssssseesssesseesssensssnees | eoniees | oo | eeernn12 | it 2FE | 2,975,550 | ..... 99.185 2,981,891 2,217 | e | eerreeeneeneninseens | 000en 3,400 [ e 3.497 01/13/2015. | 02/01/2025.
4041A2 AH 7 |HBOS PLC 6.75 05/21/2018. ..101.614 | .............1,016,141 | ..............1,000,000 | ............. 1,000,452 (1,114) | oo | v | 0008750 | 6.630 05/16/2008. | 05/21/2018.
404280 AK 5 |HSBC HOLDINGS 5.10 04/05/2021. ...107.391 999,169 229 | oo | e | 0005100 [ i 5.128 03/29/2011. | 04/05/2021.
404280 AW 9 |HSBC HOLDINGS 4.30 03/08/2026. s ...106.223 11,997,539 246 | oo | e [ 24300 | 4.318 03/01/2016. | 03/08/2026.
404280 BH 1 |HSBC HOLDINGS 4.375 11/23/2026............ccoovvveimriiriiiseissnissnisssessniis | coneees Cluiie [ e 1FE| .............1,995,620 |...104.370 | .............2,087,398 | ..............2,000,000 | ............. 1,996,060 440 | s [ [0 375 | 4.402 01/19/2017. | 11/23/2026.
404280 BK 4 |HSBC HOLDINGS 4.041 03/13/2028........ccovvvrmerireererisernnensesesneessnissenssnsenes | oeeenns C 2] 1FE 1,000,000 |...104.124 1,000,000 [ ..o | e [ e [ e | 4041 [ 4.041 03/06/2017. | 03/13/2028.
4042Q1  AE 7 |HSBC BANK USA NA 4.875 08/24/2020.............ccoouririmriiiieriniinniiesissiienins | s [P PPN IOV 1FE]| oo 1,998,900 |...105.707 1,999,656 19 | e [ [0 4875 | 4.882 08/17/2010. | 08/24/2020.
40434C  AD 7 |HSBC USA INC 3.50 06/23/2024.............cooovvemmrerineericeiieeeiseseessseesssesssnenins | e e | e 1FE| .............1,991,480 |...102.619 | ..............2,052,386 | ..............2,000,000 | ............. 1,994,146 T | i | e [ 200.3.500 | e 3.551 06/16/2014. | 06/23/2024.
406216 AZ 4 |HALLIBURTON CO 3.25 11/15/2021........crvoiiiiiiciiininsisciissisesississiieens | v O I 12] ... 2FE| ... ....996,700 |...101.852 998,594 335 [ i [ e | 2003250 | 3.289 11/08/2011. | 11/15/2021.
406216  BD 2 |HALLIBURTON CO 3.50 08/01/2023..........c.omrvrmrrrrernrirsisnsiesisesisssssssisssssnss | coveens [ 12] ... 2FE| oo 1,995,320 |...102.645 | ..............2,052,908 | ..............2,000,000 | ............ 1,997,181 449 | s | [2023.500 | 3.528 07/29/2013. | 08/01/2023.
410495  AA 3 |HANMI BANK 5.45 03/30/2027..........comvveerriineiineieseissseiseseisseseessesesesenenins | ceveees . 2| 2FE 2,000,000 |...103.500 2,000,032 32 | s e | 005,450 [ 5.450 03/16/2017. | 03/30/2027.
421946 AH 7 |HEALTHCARE REALTY 3.75 04/15/2023, ...101.960 995,304 78T [ evernirvnnins | erverevenvsriinniens | 003750 | 3.849 03/19/2013. | 04/15/2023.
42217K AS 5 |HEALTH CARE REIT 6.125 04/15/20 ..107.915 998,003 789 8125 | 6.220 oo | 03/30/2010. | 04/15/2020.
42217K BC 9 |HEALTH CARE REIT 4.50 01/15/2024..........coocmmmveerrinriiieeeiieseeieseeiesssienees . ...106.680 | ..............2,133,592 | ..............2,000,000 | ............. 1,986,856 1847 [ o v | e 4500 |...... 4.626 (.o | o 41,500 10/02/2013. | 01/15/2024.
42225U  AB 0 |HEALTHCARE TRUST 3.70 04/15/2023............ccoovvvuimriimniiineissniiennicssniinns | s . ...102.207 995,345 781 | oo [ e [ 3.700 |...... 3.798 |AO...... | wcvuvenenn. 7,811 03/21/2013. | 04/15/2023.
42225U  AF 1 |HEALTHCARE TRUST 3.75 07/01/2027 .........coooerveeceieereerereeieseeieeneiseseiiens | e 12 L 2FE 1,089,840 | L 99.610 | .............1,992,194 | ..............2,000,000 | .....cco...c. 1,990,361 L5772 I OOV VPTOPORTOROTOR OO 3.750 |...... 3.811 [J....... 06/01/2017. | 07/01/2027.
42809H AG 2 |HESS CORP 4.30 04/01/2027.........covorieeriiirireririisiinsiiesiesisssesssssssisesienes | vovenes . ..100.215 2,994,325 495 | s [ e [ 4.300 |...... 4.325 |AO...... | coovrene 32,250 | ........ 130,075 | 09/19/2016. | 04/01/2027.
428236 BV 4 |HEWLETT-PACKARD CO 4.65 12/09/2021...... SESSTOTO O . ...106.301 998,682 298 | .o | e | e 4.650 |...... 4.687 [JD.ccoes | oo 2,842 | ......... 46,500 | 12/06/2011. | 12/09/2021.
42824C AW 9 |HP ENTERPRISE 4.90 10/15/2025..........c.ooommviemeiereiensieneieseisssisssnininns | e . ..105.410 | ............2,108,192 | ..............2,000,000 | ............. 2,052,225 (5,653) [ ..vovvverivriieiis | cevinrinniceiieeis | s 4.900 |...... 4.488 |AO...... | oo 20,689 | .......... 99,042 | 11/18/2016. | 10/15/2025.
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431116 AB 8 |HIGHMARK INC 4.75 05/15/2021 ...104.674 ..1,046,739 998,428 420 [ oo [ e [ 4750 |...... 4.801 [MN.....| oo 6,069 05/03/2011. | 05/15/2021.
431282 AM 4 |HIGHWOODS REALTY LP 3.625 01/15/2023. ..101.211 ,012,106 994,220 1,024 | e | v | 2000 3.625 | 3.752 e | .16,715 12/11/2012. | 01/15/2023.
431571  AA 6 |HILLENBRAND INC 5.50 07/15/2020 ...106.398 996,616 1,207 [ oo | e | 0008500 | e 5.645 | I | v 25,361 07/06/2010. | 07/15/2020.
43474T  AA 1 |HOLCIM LTD 6.00 12/30/2019 ...106.154 996,705 1,505 | oo | e | 008,000 | e 6.178 [JD.ccce. | v 30,167 09/24/2009. | 12/30/2019.
436106 AA 6 |HOLLYFRONTIER 5.875 04/01/2026 . [T 111336 | ..............1,113,360 | ..............1,000,000 | ............. 1,000,966 (30) [ oo | e | 205875 | 5.860 |AO...... | ceovre 14,688 11/16/2016. | 04/01/2026.
436893 AA 9 |HOME BANCSHARES 5.625 04/15/2027...........ccoocvemrreineenceiieneeieneeeneiens | ceveees . 2] .. 2FE 1,999,940 |...104.526 | ..............2,090,516 | ..............2,000,000 | ........... 1,999,994 54 | e | e | 005,625 | L 5.625 [AO...... | ccoveeenee 23,750 03/30/2017. | 04/15/2027.
43785V AD 4 |HOMESTREET INC 6.50 06/01/2026............ccvverrreercriereriiceeieseneeesseesesiees | cevenne I 12] ... 2FE| oo 2,000,000 |...103.500 2,000,000 | ..o [ e | e | e | 00085000 | i 6.500 [JD..cco. | corvrinn 10,833 05/17/2016. | 06/01/2026.
44106M AR 3 |HOSPITALITY PROP TRUST 4.50 06/15/2023 . . ...104.561 999,331 106 | oo [ | 24500 [ 4514 [ID.cocoos | oo 2,000 05/30/2013. | 06/15/2023.
44106M  AS 1 |HOSPITALITY PROP TRUST 4.65 03/15/2024............ccocooommrrreirrriieriiiereirenenes . , ...105.324 997,869 290 [ e | errereneninenseiens | 204850 | s 4.690 13,692 03/05/2014. | 03/15/2024.
44106M AT 9 |HOSPITALITY PROP 4.50 03/15/2025... ...103.788 991,026 1,027 [ v | e | 04500 | e 4.648 13,250 09/09/2014. | 03/15/2025.
44106M AW 2 |HOSPITALITY PROP 4.95 02/15/2027... ...105.466 .1,980,777 1,897 [ oo | e | 004950 | i 5.083 . .37,400 01/10/2017. | 02/15/2027.
44107T AV 8 |HOST HOTELS & RESORTS E 4.00 06/15/2025 ...102.062 1,997,441 289 | oo | e [ 24000 | 4.020 | Do | v 3,556 05/06/2015. | 06/15/2025.
44107T AW 6 |HOST HOTELS F 4.50 02/01/2026. ...102.996 1,011,860 (1,241) | oo v | 0045000 | 4.320 18,750 11/18/2016. | 02/01/2026.
44329H AG 9 |HP COMM LLC 5.02 03/15/2023.... ...102.604 1,821,139 6,997 | oo [ e | 200:5.020 [ 5.474 27,231 11/13/2008. | 03/15/2023.
443510 AF 9 |HUBBELL INC 3.625 11/15/2022 ..103.767 996,201 899 [ .o | e | 2003625 | 3711 [MN | 4,632 11/08/2010. | 11/15/2022.
443510 AG 7 |HUBBELL INC 3.35 03/01/2026 ...101.061 2,980,922 1,992 [ v | e | 0000.3.350 | e 3.440 33,500 02/23/2016. | 03/01/2026.
44409M  AA 4 |HUDSON PACIFIC 3.95 11/01/2027 ........ccvvverrinirvcrrernriinicsniserienisnisniiens | coviee | oo | cerivenenn ] |t 2FE ] 11,996,300 | ... 99.743 | .............1,994,854 | .............2,000,000 | ............. 1,996,404 104 | oo [ 203,950 | 3.972 19,531 09/25/2017. | 11/01/2027.
448055 AF 0 |HUSKY ENERGY INC 7.25 12/15/19.. ...108.503 999,462 287 | e e | 00 7.250 7.280 [JD.coces | oo 3,222 | .........72,500 | 05/06/2009. | 12/15/2019.
44841B AA 4 |HUTCH WHAMPOA 5.75 09/11/2019 ...105.264 2,996,330 2,006 | .cooocrerrereninees | e | 0005750 [ i 5.827 [MS.....| cocoo 52,708 | ....... 172,500 | 09/08/2009. | 09/11/2019.
44841D AB 8 |HUTCH WHAMPOA FIN 3.625 10/31/2024 ...102.455 999,164 106 | oo [ [00.3.625 |, 3.639 I I ,142 10/28/2014. | 10/31/2024.
448579  AE 2 |HYATT HOTELS 3.375 07/15/2023, ...102.045 997,095 469 | oo | e [ 20032375 | 3433 [ | v 15,563 05/07/2013. | 07/15/2023.
448579  AF 9 |HYATT HOTELS 10YR 4.85 03/15/2026. ...108.870 1,998,659 130 | oo [ [ 004850 | 4.860 |MS......| ccoovenee 28,561 | ......... 97,000 |02/29/2016. | 03/15/2026.
449505 AA 4 |IFM US COLONIAL PIPE 6.45 05/01/2021 ...109.419 1,999,584 109 | oo [ | .6.450 | 6.457 [MN.....| .......... 21,500 | ....... 129,000 | 04/14/2011.| 05/01/2021.
449786 AP 7 |ING BANK NV 5.00 06/09/2021 ..107.521 | .............2,150,420 | ..............2,000,000 | ............. 1,996,878 812 | oo | e [ 205,000 | i 5.050 [JD..occes | oo 6,111 | ....... 100,000 | 06/01/2011.| 06/09/2021.
449786  AY 8 |ING BANK NV 5.80 09/25/2023 R ..112.161 2,991,193 1,259 | oo | e | 0005800 | e 5.861 |MS...... | ccccooew: 46,400 | ........ 174,000 | 09/16/2013. | 09/25/2023.
45384B  AA 4 |INDEPENDENT BK 5.875 08/01/24...........coomrviereieceiieneiieneieseisesesiseseiis e cervreenn2,000, ...105.000 2,000,000 | ..o [ e | e | e | 05875 | 5.875 [FA....| oo 48,958 | ........ 117,500 | 07/17/2014.| 08/01/2024.
45665Q AF 0 | INFINITY PROPERTY 5.00 09/19/2022 ..105.518 5,000,000 | ..evvorriiinriiineies [ e e | | 005.0000 | 5.000 09/12/2012. | 09/19/2022.
456837 AH 6 |ING GROEP NV 3.95 03/29/2027 ..104.238 | .............2,084,758 | ..............2,000,000 | ............. 1,997,544 164 | oo [ | 0:3.950 [ 3.966 03/21/2017. | 03/29/2027.
45687A  AJ 1 |INGERSOLL-RAND GLOBAL 4.25 06/15/2023... ...106.182 2,996,670 531 4250 | 4.273 06/17/2013. | 06/15/2023.
458140  AJ 9 |INTEL CORP 3.30 10/01/2021................ [P [ R ..103.488 | ..............2,069,760 | ..............2,000,000 | ............. 1,998,043 482 | oo [ [ 3.300 |...... 3.328 09/14/2011. | 10/01/2021.
45866F AA 2 |INTERCONTINENTAL 4.00 10/15/2023..........coovvverrrriiirrereceiecieseiieseneeeenens [ [ ....992, ...105.948 995,150 729 [ s | e [ e 4.000 |...... 4.095 10/01/2013. | 10/15/2023.
459200 GM 7 |IBM CORP 7.625 10/15/18.........ccccovvumves ...104.385 2,548,216 | ...ocoovvcreririinns | i (58,548) | ...vvvrerriirrins [ e [ e 7625 |...... 5.095 |AO...... | coovvuuee 40,243 | ........ 190,625 | 07/15/2009. | 10/15/2018.
459200 JG 7 |IBM CORP 3.4502/19/2026. ..103.362 | ..............5,168,095 | ..............5,000,000 | ............ 4,985,955 TATO | e | e | e 3.450 |...... 3.490 |FA...| oo 63,250 | ........ 172,500 | 02/16/2016. | 02/19/2026.
46132F  AA 8 |INVESCO FIN PLC 3.125 11/30/2022 ...100.559 1,999,184 151 | i [ [ 3125 |..... 3.134 11/05/2012. | 11/30/2022.
46625H JJ 0 | JPMORGAN CHASE 3.375 05/01/2023 ...101.655 996,904 520 | oo | e | s 3.375 |...... 3.439 04/24/2013. | 05/01/2023.
46625H JY 7 | JPMORGAN CHASE 3.875 09/10/2024 ..103.842 | .............2,076,842 | ..............2,000,000 | ............. 1,992,533 958 [ oo [ e [ e 3.875 |...... 3.939 09/03/2014. | 09/10/2024.
46625H RX 0 | JPMORGAN CHASE 3.625 12/01/2027..........cocoovvvmirverinriniinnnisnivesinsinennes | v | oo | veverenncni2 | v 2FE 1,942,740 |...101.114 1,946,929 4,189 | o | e | s 3.625 |...... 3.951 01/17/2017. | 12/01/2027.
46625H RY 8 | JPMORGAN CHASE 3.782 02/01/2028............ovvveeerreeneremserimseressnrrennsisnnns | evenes | v | corereen12 | e 1FE 3,000,000 |...103.507 3782 3.782 01/25/2017. | 02/01/2028.
46849L  SQ 5 | JACKSON NAT LIFE 3.05 04/29/2026...........ccvvuerrveeririercrieeeeiieseeeesesieneeenns [P (U I 1FE| ... 4,979,050 | ... 98.471 1,855 [ oo | e | e 3.050 |...... 3.099 04/25/2016. | 04/29/2026.
472319 AL 6 |JEFFERIES GROUP 5.125 01/20/2023..........coocvvrireririeieiirinerierinsessesisnins | ceveene JO PO IOV 2FE ...107.958 536 | oo | e | s 5125 |..... 5.161 01/15/2013. | 01/20/2023.
47233  AG 3 | JEFFERIES GROUP 4.85 01/15/2027..........corvveerreiecerieceiieceeieseeissesiesesiens | e [ (ORI I 2FE]| ... ...105.916 2,243 | oo [ e [ 4.850 |...... 4.926 01/09/2017. | 01/15/2027.
478111 AB 3 | JOHNS HOPKINS HEALTH 2.767 05/15/2023 . ST [P I (i 1FE] .............1,000,000 |..... 99.089 1,000,000 [ ..oeouveerierienies | e | e | e | 2.767 |..... 2.767 05/01/2013. | 05/15/2023.
478160 BJ 2 | JOHNSON&JOHNSON 4.375 12/05/2033.........ccomvvmerererireerenineenserseessesssensns | seveens [V 12 . TFE| i .114.020 | L. .. 1,990,242 A5 | e [ e [ 4375 | ... 4418 12/02/2013. | 12/05/2033.
478375 AD 0 | JOHNSON CONTROLS INTL PL 5.00 03/30/2020...........cccovuemrerriniiicniinniirenes | e Clonns (1 2FE| oo 2,978,530 |..105.428 | .............. 2,992,301 3,388 | s | [ 5.000 |...... 5.122 03/30/2010. | 03/30/2020.
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478375 AG 3 | JOHNSON CONTROLS INTL PLC 3.625 07/02/24 ...103.660 998,779 165 3.625 |...... 3.646 06/10/2014. | 07/02/2024.
48203R  AG 9 | JUNIPER NETWORKS 4.50 03/15/2024 ...103.993 1,974,148 3,507 | oo [ e | 4500 [ 4.743 02/23/2016. | 03/15/2024.
482480 AE 0 |KLA-TENCOR CORP 4.65 11/01/2024 ...108.183 998,149 225 [ ooercverrenennnins | e | 008650 | s 4.682 10/30/2014. | 11/01/2024.
48248N  AA 8 |KKR GROUP FINANCE 6.375 09/29/2020 ...109.403 998,586 457 [ o | s | 2008375 | 6.432 (MS.....| oo 16,292 09/22/2010. | 09/29/2020.
48305Q AA 1 |KAISER FOUNDATION HOSP 3.50 04/01/2022. ..102.936 | ..............2,058,726 | ..............2,000,000 | ............. 1,992,419 1,623 | | e | 2003500 | e 3.597 |AO...... | oo 17,500 04/03/2012. | 04/01/2022.
485260 BL 6 |KANSAS GAS & ELEC 6.70 06/15/2019.........cvvvemrreiirriiereeiereeieseeiesesienenens ...105.735 999,659 216 | oo | e | 08700 | 6.725 [JD.cccoo. | oo 2,978 06/08/2009. | 06/15/2019.
487836 BP 2 |KELLOGG CO 3.25 04/01/2026...........coooovereerirririinnisciienissisnsisssissiissnnes | cenies | oo | cevivenenn] [t 2FE | 000001,997,920 | 99.489 | .............1,989,788 | .............2,000,000 | ............. 1,998,280 179 | i e [10003.250 | 3.262 |AO...... | coovre 16,250 | ......... 65,000 |02/25/2016. | 04/01/2026.
488401 AB 6 |KEMPER 4.3502/15/2025.............. ..101.954 | .............5,097,685 | ..............5,000,000 | ............. 5,013,264 (364) [ oo [ e | 24350 | 4304 [FA.....| oo 82,167 | ........ 174,000 | 06/12/2017.| 02/15/2025.
49327TM 2K 9 |KEY BANK NA 3.30 06/01/2025. ..101.573 1,071 [ e | e | 20003.300 | e 3.328 [JD.cocces | v 13,750 | ... 165,000 | 05/27/2015. | 06/01/2025.
49327V 2A 1 |KEY BANK NA 3.40 05/20/2026..............ccoormrrrririneieniinsiennisnissesssssssssssessssnness | svvens | oo [eovseiinnns | c0nnFE | ci000000.2,992,680 | ... 99.702 2,993,700 638 [ .o | e | 2003400 | i 3.429 |MN......| oo 11,617 05/17/2016. | 05/20/2026.
49338C  AB 9 |KEYSPAN GAS EAST 2.742 08/15/2026............ccocvervrreremrerenersnnrssneissneirane | ovenee | v | ceneen 12 [l IFE lli2,000,000 e 97.081 2,000,009 2 | e | e | e 2,742 | 2.742 . .20,717 08/02/2016. | 08/15/2026.
49338L AB 9 |KEYSIGHT TECHNOLOGIES 4.55 10/30/2024 ...106.067 2,999,307 85 | e | e | e 4550 | 4554 |AO...... | ccooveece 23,129 10/06/2014. | 10/30/2024.
494368 BE 2 |KIMBERLY-CLARK 3.625 08/01/20.... ...102.908 999,119 320 | e | e | 0000 3.625 [ i 3.661 |FA..ooo| cvvrnne 15,104 07/26/2010. | 08/01/2020.
494550 BE 5 |KINDER MORGAN 5.30 09/15/2020... ...106.390 999,852 50 | o | eereeeneeneninneins | 00005300 [ i 5.306 |MS......| coover 15,606 05/12/2010. | 09/15/2020.
494550 BJ 4 |KINDER MORGAN 4.15 03/01/2022 ...103.546 999,623 81 | e | v | e 1500 | 4.160 |MS......| ccovr 13,833 08/03/2011. | 03/01/2022.
494550 BM 7 |KINDER MORGAN ENERGY 3.45 02/15/202 ...100.458 997,859 376 | oo | ververiieeenennnein | 003,450 [ e 3496 |FA....| oo 13,033 08/08/2012. | 02/15/2023.
500255 AU 8 |KOHL'S CORP 4.25 07/17/2025 ..101.802 | ..............2,036,040 | ..............2,000,000 | ............. 1,999,620 A2 [ s | e | 204250 | 4.253 | ddcies | e 38,722 07/14/2015. | 07/17/2025.
500472 AF 2 | PHILIPS ELECTRONICS 3.75 03/15/2022.. ...104.013 997,882 456 [ .o | e | 203750 | s 3.805 |MS......| e 11,042 03/05/2012. | 03/15/2022.
500630 BX 5 |KOREADEV BANK 3.00 09/14/2022............ccccoumvemmrrrmmrerreneeneneersnnenssnenenens | woveeee | G| voviicvines | e TFE] 10001111.2,963,430 | ... 99.687 2,981,383 3,620 | ..o [ e | :3.000 [ 3143 [MS.....| oo 26,750 09/05/2012. | 09/14/2022.
50065W AF 3 |[KOREA NATL OIL 4.00 01/23/2024 ...104.188 996,381 517 [ e | oveerinnnrinsneinnes | 000000 | e 4.068 |JJ....... | . 17,556 01/15/2014. | 01/23/2024.
50076Q AU 0 |KRAFT FOODS GROUP 5.375 02/10/2020 ..105.907 | ............1,108,847 | ..............1,047,000 | ............. 1,110,939 | oo | e (29,234) | ..o | e | 005375 | 2.387 [FA..| o 22,042 07/18/2012. | 02/10/2020.
50077L  AK 2 |KRAFT HEINZ FOODS CO 3.95 07/15/2025 ...103.286 1,997,931 231 [ | e | 200.3.950 | 3.966 |JJ.cies | o 36,428 06/23/2015. | 07/15/2025.
502413  AY 3 |L-3 COMMS CORP 5.20 10/15/2019........ccccoocvurvrernnee . 104.782 | ............2,095,644 | .............2,000,000 | ............. 1,998,449 807 | oo | e [ 205,200 | i 5246 |AO...... | v 21,956 09/29/2009. | 10/15/2019.
502413 BA 4 |L-3 COMMS CORP 4.95 02/15/2021.........cccoocrurvvenncee ...105.968 997,914 803 | oo | e [ 28950 | 5.023 18,700 02/02/2011. | 02/15/2021.
50540R  AQ 5 |LABORATORY CORP 3.60 02/01/2025 ...101.683 998,884 136 [ oo [ | 202.3.600 [ 3.618 15,000 01/21/2015. | 02/01/2025.
50587K AA 9 |LAFARGEHOLCIM 3.50 09/22/2026..............coocvermrvrrarveranereneeimenereneseneinns | cervree | o [eeeree 12| e 2FE | 02.1,998,320 | ... 98.875 | ............1,977,500 | ..............2,000,000 | ............. 1,998,503 144 | i i 223500 | 3.510 19,250 09/15/2016. | 09/22/2026.
512807 AN 8 |LAM RESEARCH 3.80 03/15/2025. ...104.084 999,684 37 | e | e | 0000 3.800 [ eeee 3.805 11,189 03/05/2015. | 03/15/2025.
515074 AA 0 |LANDMARK LEASING 6.20 10/01/2022...........cccocouvvvererriirannnes ..100.707 | .............1,097,950 | .............1,090,238 | ............. 1,083,845 2,059 | .o [ | 06200 [ 6.433 16,899 09/22/2010. | 10/01/2022.
52107Q  AG 0 |LAZARD GROUP LLC 3.75 02/13/2025 ...101.997 997,894 253 [ e | e | 2003750 | s 3.784 .12,500 02/10/2015. | 02/13/2025.
52107Q  AH 8 |LAZARD GROUP LLC 3.625 03/01/2027.........cccooovumviiumviemnniissniiisnnisnniinnies | ovenee | oo | ceneeen 12 [ i 2FE ] 978,890 .. 99.489 980,792 1,700 | oo e | 2000 3.625 | 3.876 12,083 11/09/2016. | 03/01/2027.
521865 AY 1 |LEAR CORP 3.80 09/15/2027..........coovvummreareerereireneiseneeisenessenesssnessesesnnnes | oveeee | v | veneenn 12 | i 2FE ] iiii1,985,880 | ... 99.625 | ..............1,992,500 | ..............2,000,000 | ............. 1,986,351 AT | s | e [ 200.3.800 | i 3.885 [MS.....| cccooeeue 28,289 | ..o 08/14/2017. | 09/15/2027.
527288 BE 3 |LEUCADIA NATL 5.50 10/18/2023 ..107.139 2,973,648 3743 | e i 15500 | 5.680 [AO...... | coooeeea 33,458 | ... 165,000 | 10/15/2013. | 10/18/2023.
53117C AM 4 |LIBERTY PROP LP 4.75 10/01/2020...........cccommveermreerimreieneeesnenessenesenenenens ...105.293 999,236 254 | e | e | e 4750 | 4780 [AO...... | e 11,875 | ... 47,500 | 09/22/2010. | 10/01/2020.
53117C AN 2 |LIBERTY PROP LP 4.125 06/15/2022 ...104.945 999,035 193 | e [ [ 4125 | 4.149 | Do | e 1,833 | 41,250 | 06/06/2012. | 06/15/2022.
53217V AC 3 |LIFE TECH CORP 6.00 03/01/2020 ...106.805 999,460 227 | oo | e | 00008000 [ 6.027 [MS......| .........20,000 | .......... 60,000 |02/11/2010. | 03/01/2020.
534187  BF 5 |LINCOLN NATL CORP 3.625 12/15/2026 . ..102.025 | ..............2,040,496 | .............2,000,000 | ............. 1,997,780 147 | i i 023625 | 3.640 12/05/2016. | 12/12/2026.
539439 AQ 2 |LLOYDS BK GR PLC 3.574 11/07/2028 C 2| 1FE 3,000,000 |..... 99.121 | ... 2,973,627 | ..............3,000,000 | ... 3,000,000 | .ooeeveerieririienns [ e [ | e | 03974 [ 3.574 10/31/2017. | 11/07/2028.
53944Y  AB 9 |LLOYDS BANKING 4.65 03/24/2026..............cccoocourvermmreranerrsnerrennrrsncnrsnnnrnns | ceneeee | C o | 2FE 1,995,400 |...105.222 .1,996,068 384 | e | e | e 650 | 4.679 ..93,000 |03/17/2016. | 03/24/2026.
539830 AY 5 |LOCKHEED MARTIN 3.35 09/15/2021.........cccoovvemrimeiienisrinricnnisnsisenisnienins. [ eovenes | oo [eeveenenn | s 2FE ...102.800 (582) | evevneerrrineriene [ v [ 200.3.350 | 3.316 67,000 |03/28/2012. | 09/15/2021.
539830 BH 1 |LOCKHEED MARTIN 3.55 01/15/2026............coocourvivimriinnriinnniisnniisnniisneiians | cvenne [ or | ceneeen 12 [ i 2FE ...103.821 2,981,121 1,988 | ..o | e | 0003550 | i 3.641 | Ui | 49,108 | 106,500 | 11/16/2015. | 01/15/2026.
548661 CZ 8 |LOWES COMPANIES 3.875 09/15/2023.... coee | e o [ 12 1FE . ..105.401 | .............2,108,018 | ..............2,000,000 | ............. 1,992,611 1134 | s v | 003875 [ 3.948 (MS......| 22,819 | e 77,500 | 09/04/2013. | 09/15/2023.
55266C XM 3 | MB FINANCIAL BANK 4.00 12/01/2027.........cccovrvrivireriiriieiinniinesienisssisneinns | cvvees 2| 1FE 3,000,000 |{...100.250 | ..............3,007,500 | ..............3,000,000 | ............. 3,000,011 11 | e [ 004,000 | 4.000 11/14/2017. | 12/01/2027.
55279H AK 6 | MANUFAC & TRADERS 2.90 02/06/2025...........coovuerererereereeineinereeresseeseninns | cevees 2| ... 1FE 1,997,760 |..... 99.359 | .............1,987,170 | ..............2,000,000 | ............. 1,998,345 207 [ oo | ornreennerinnneinnne | 0000:2.900 | oo 2.913 02/03/2015. | 02/06/2025.
55448Q AQ 9 |MACK-CALI REALTY LP 4.50 04/18/2022...........ccccocvvmruimieinriniivcrieeissiinnins [ | e | v 12] ... SFE| oo 998,010 |...100.843 999,031 200 | oo | e | e 8.500 | i 4.525 04/10/2012. | 04/18/2022.
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55608) AC 2 | MACQUARIE GROUP 6.00 01/14/20 ...106.392 ..3,191,772 2,999,321 305 | oo | e | e 6.000 |...... 6.012 180,000 | 01/07/2010. | 01/14/2020.
55608P AQ 7 |MACQUARIE BK LTD 4.00 07/29/2025 ...104.376 ,043,759 998,834 129 | o e [ 004,000 | 4.018 ..40,000 |07/23/2015. | 07/29/2025.
559079 AK 4 |MAGELLAN HEALTH 4.40 09/22/2024 ...100.499 2,994,464 194 | s [ [0 4400 | 4.432 09/15/2017. | 09/22/2024.
559080 AK 2 |MAGELLAN MIDSTREAM 5.00 03/01/2026.... ..111.233 2,021,888 (2,222) [ .oovvereevvrinerns | cevreeneenseiineinns | 200.5.000 | e 4.832 100,000 | 02/22/2016. | 03/01/2026.
559222 AR 5 |MAGNA INTL INC 4.15 10/01/2025 SR ..106.461 | ............2,129,218 | ..............2,000,000 | ............. 1,993,712 674 [ oo | e | 150 | 4.198 [AO..... | woeveeree 20,750 | ..covene. 83,000 |09/16/2015. | 10/01/2025.
56035L  AC 8 |MAIN STREET CAPITAL 4.50 12/01/2022..........cooovorimvrereriinereieeniieneisnceinns | evenee [ v | cereviinns (] 2FE| .o 4,957,800 |..... 98.499 | .............4,924,965 | .............5,000,000 | ............ 4,958,653 853 | oo | e [ 18500 | L 4.690 [JD..ccoo. | v 25,000 11/16/2017. | 12/01/2022.
564759 QB 7 |MANUF & TRADERS BKNT 5.629 12/01/2021.........ccooevvumiiirinniiciinciiciiinnins [ e 2| 1FE 2,000,000 |..... 99.496 1,999,564 (436) | cvvvovvvreineiiens [ [ 2,121 [ 2.132 11/28/2006. | 12/01/2021.
56501R  AB 2 | MANULIFE FIN COR 4.90 09/17/2020..........ccomvuemmmiiimciiinniiinciissnicssniissniiens [ covenas 3] 1FE 1,996,880 |...105.797 | .............2,115,942 | ..............2,000,000 | ............. 1,999,000 337 [ e | 049000 4.920 09/14/2010. | 09/17/2020.
56501R  AC 0 | MANULIFE FINL CORP 4.15 03/04/2026............ccocoemevererrerenreoereiseneeseneinnnees | covres | er | wverevinns (] 1FE| 2,992,710 |...105.593 2,993,826 622 | oo | e [ 150 | 4.180 03/01/2016. | 03/04/2026.
56501R  AE 6 | MANULIFE FIN CORP 4.061 02/24/2032...........ccovomrvririnrinniinniinsiinenienisnsennns | covies 2| 2FE 2,000,000 |...100.730 2,000,000 | .voervierieririenns [ [ | | e d081 [ 4.061 02/21/2017. | 02/24/2032.
565849 AL 0 |MARATHON OIL CORP 3.85 06/01/2025. ..101.541 | .............2,030,810 | ..............2,000,000 | ............ 1,996,420 409 | oo | e [ 200 3.850 | 3.878 06/01/2015. | 06/01/2025.
56585A AD 4 | MARATHON PETRO 5.125 03/01/2021 ..107.073 999,827 49 [ s | e | 05125 | L 5.131 01/27/2011. | 03/01/2021.
56585A AG 7 |MARATHON PETROLEUM 3.625 09/15/2024..............coovvvvimriiariinnicisniinns ...101.931 997,465 328 | e | e | 0000 3.625 [ i 3.668 09/02/2014. | 09/15/2024.
571748  AX 0 |MARSH & MCLENNAN 3.50 03/10/2025 ..102.941 | ............2,058,818 | ..............2,000,000 | ............. 1,994,457 B66 | ..o | e [ 200.3.500 | i 3.544 09/03/2014. | 03/10/2025.
571748 AZ 5 |MARSH & MCLENNAN 3.75 03/14/2026 ..104.590 | ..............2,091,798 | ..............2,000,000 | ............. 1,998,748 128 | o [ [0 3750 |, 3.759 09/09/2015. | 03/14/2026.
573284  AK 2 |MARTIN MAR MTLS 6.6 04/15/18...........coomrrrirrricrriereeieseiiseesieseeieseneenees ...101.195 999,972 94 | e | e | 208,600 | 6.610 [AO...... | ccovv 13,933 04/16/2008. | 04/15/2018.
577081 AT 9 |MATTEL INC 4.35 10/01/2020...........cccomvvenrimirveiirenisrisnissniinsiiecnisssisninssienns [ eveees | oo | cennenens 1|l SFE | 11,995,500 ... 98.625 1,998,567 481 [ v | e | 204350 | 4378 [AO...... | cooeeeee 21,750 09/23/2010. | 10/01/2020.
57772K  AD 3 |MAXIM INTEGRATED 3.45 06/15/27 ..100.313 | ..............2,006,256 | ..............2,000,000 | ............ 1,998,550 70 | i | v | 003450 | 3.459 | D..ccee | o 3,067 06/08/2017. | 06/15/2027.
58013M EJ 9 |MCDONALD'S CORP 3.50 07/15/2020 MTN ...102.953 998,845 427 | oo | e [ 200.3.500 | v 3.548 [ | v 16,139 07/28/2010. | 07/15/2020.
582839 AE 6 |MEAD JOHNSON 4.90 11/01/2019, ...104.641 999,220 397 | | e | 0004900 [ 4.945 I I ,167 10/29/2009. | 11/01/2019.
584050 AG 7 |MEDCO HEALTH SOL 4.125 09/15/2020 ...103.674 999,316 234 | e e | 4125 [ 4.152 |[MS......| v 12,146 09/07/2010. | 09/15/2020.
585055 BS 4 |MEDTRONIC INC 3.50 03/15/2025 ...103.931 992,889 850 | ovvvererriierriins | eereiiereiieniiinnees [ 20000 3.500 | i 3.613 |[MS......| oo 10,306 12/01/2014. | 03/15/2025.
585515 AE 9 |MELLON FUNDING 5.50 11/15/2018..........cooimmriiimriimiiineisneiseseieneieenenes ...102.803 999,857 156 | oo [ e | .5.500 [ 5517 |MN...... 01/11/2007. | 11/15/2018.
58601V  AA 0 |MEMORIAL HEALTH 3.496 05/01/2022 ..101.746 | ............1,017,463 | .............1,000,000 | ............. 1,000,000 [ ..ooovverrerireniiiens | e [ e [ e | 3496 [ 3.49% [MN...... 04/13/2012. | 05/01/2022.
58933Y AF 2 |[MERCK & CO INC 2.80 05/18/2023 ...100.688 999,501 85 | oo | e | 0000 2.800 [ 2.810 |MN...... .3, 05/15/2013. | 05/18/2023.
58933Y AR 6 |MERCK & CO INC 2.75 02/10/2025...........coooeerereirrreirnrimenriseniissneiseneiseninns | ceneen | o [ eerereen 12l AFE ] .1,996,700 | ... 99.545 | .............1,990,906 | ..............2,000,000 | ............. 1,997,563 306 | coveerrereerernenns | verrrerinnenennnnins | e00en 2750 [ e 2.769 |FA....| oo 21,542 | ......... 55,000 |02/05/2015. | 02/10/2025.
589400 AB 6 |MERCURY GEN CORP 4.40 03/15/2027 ..101.349 | ..............5,067,440 | ..............5,000,000 | .....cc.....$,992,900 | ...cocvrerimrimmncnns | vrrerrrieerenenB50 | | | 04400 [ 4419 |MS......| e 64,778 | ........ 114,278 | 03/01/2017. | 03/15/2027.
58942H AB 7 |MERCY HEALTH C 3.555 08/01/2027 ...100.439 | .............2,008,784 | .............2,000,000 | .............1,999,987 | ..cccooiiiiriiimmniianns | v (13) o [ 1.3.555 [ 3.555 12/12/2017. | 08/01/2027.
59217G  AX 7 |MET LIFE GLOB FUNDING 3.00 01/10/2023 ..100.830 | oo 2,777,875 | 2,755,000 | ooverr2,853,678 | oo | e 17,969 [ i 2:3.000 | 3.811 06/24/2013. | 01/10/2023.
59217G  BY 4 |MET LIFE GLOB FUNDING | 3.45 12/18/2026 .102.791 | ...........2,055,816 | ............2,000,000 | ....occc. 1,998,777 | oo | e 113 [ [ 103450 [ 3.458 12/12/2016. | 12/18/2026.
594918 AW 4 |MICROSOFT CORP 3.625 12/15/2023... .106.213 | .......ii.n2,104,262 | ............2,000,000 | ... 1,993,738 | oo | o924 [ [ 023625 [ 3.684 12/03/2013. | 12/15/2023.
594918 BS 2 |MICROSOFT CORP 3.45 08/08/2036.... ...103.046 2,988,967 | ...vvovrrvinrrrnenns | e 16 i [ | 20003450 | 3.477 08/01/2016. | 08/08/2036.
59523U AL 1 |MID-AMERICA APT LP 3.75 06/15/2024 ..102.414 | ............2,048,270 | .............2,000,000 | ............. 1,984,488 | ... | eerrireeneen 2077 | e |00 3.750 [ 3.887 | D | e 3,333 06/10/2014. | 06/15/2024.
59565A AB 6 |MIDCONTINENT EXP 6.70 09/15/2019.... ...104.250 1,998,776 | ..o | v | e [ 208,700 [, 6.704 |MS......| ccoveue 39,456 09/09/2009. | 09/15/2019.
59748T AA 7 |MIDLAND COGEN 6.00 03/15/2025 ...104.522 T894 | | e [ e [ | 200.6.000 | 6.000 (MS.....| .ccooouuee 12,577 08/17/2011. | 03/15/2025.
59748T AB 5 |MIDLAND COGEN VENTURE 5.25 03/15/2025............ccocmmrvrereriecirieneiirerenins | ceveees - ...101.092 T48,849 | ..o | e [ e [ e | 000250 [ 5250 (MS.....| oo 11,576 10/01/2013. | 03/15/2025.
60688Q AD 7 |MIZUHO CORP BANK 2.95 10/17/2022 Cl|. ..100.036 | ..............2,000,716 | ..............2,000,000 | ............. 1,996,985 57T | v | eevvensieniinennsnis | 00002950 [ ovec 2.984 |AO...... | coovrenen 12,128 10/10/2012. | 10/17/2022.
60688U AB 2 | MIZUHO FIN GROUP 4.60 03/27/2024 C ...105.073 2,995,009 B76 [ ..ocvereerceiieine | erreeevenseirneinns | 104800 | e 4.631 e | - .36,033 03/20/2014. | 03/27/2024.
615369 AB 1 |MOODY'S CORP 4.50 09/01/2022...... ...107.009 995,927 766 [ ..o | e | 204500 | s 4598 |MS......| oo 15,000 08/15/2012. | 09/01/2022.
61746B  DQ 6 |MORGAN STANLEY F 3.875 04/29/2024...........ccoooourveiiinriianciiineiisseiisneiiinnns | ceneees ..104.352 | .............2,087,036 | ..............2,000,000 | ............. 1,988,133 1,619 [ o v | 00 3.875 | 3.982 |AO...... | coooveeen. 13,347 04/23/2014. | 04/29/2024.
61746B  DZ 6 |MORGAN STANLEY GMTN 3.875 01/27/2026...........coovvverrrireriieneirereirecenes | cereees ...104.035 (115) [ oo [ e | 0:3.875 [ 3.864 (U | v 33,153 12/14/2016. | 01/27/2026.
61746B  EF 9 |[MORGAN STANLEY 3.625 01/20/2027........ccovvueriimrirerierierinniisniserienienins | eveens ..102.045 | ..............2,040,896 | ..............2,000,000 | ............. 1,981,575 1,595 [ i | e | 0003625 | 3746 | s | o 32,424 01/17/2017. | 01/20/2027.
61980A AC 7 |MOTIVA ENTERPR 5.75 01/15/20 I ...105.621 999,508 221 [ e | v | 05750 | 5776 [ | v 26,514 01/06/2010. | 01/15/2020.
620076 BC 2 | MOTOROLA INC 3.50 03/01/2023..........ccooomvummmiriiriiniisciiesissisniississiiienes | e ...100.507 993,421 1,138 | o | e | 003500 | e 3.641 [MS.....| v 11,667 02/25/2013. | 03/01/2023.




Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1

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

ZL'0L3

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 é 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
i NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
Desig- to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity

CUSIP Identification Description nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
620076 BF 5 | MOTOROLA SOLUTIONS 4.00 09/01/2024.............coovvvemmmieimeriinniieneiiesnins ...102.401 986,193 1758 | oo v | e 4.000 |...... 4.240 08/12/2014. | 09/01/2024.
62854A AN 4 |MYLAN NV 3.95 06/15/2026... ...100.924 2,979,964 1,952 | e | e | 2000 3.950 | e 4.044 05/31/2016. | 06/15/2026.
62856R  AB 1 |MYRIAD INT HOLDINGS BV 6.00 07/18/2020 .. 107.284 | ..............1,341,049 | ..............1,250,000 | ............. 1,250,000 [ ..ovourvernrerieries | e | e o 208,000 [ 6.000 07/11/2013. | 07/18/2020.
62952E  AD 9 |NYU HOSPITALS 4.168 07/01/2037..........cvverreireeereeieneeeeeeeeeneseesesesnenens | ceveees e ...103.394 999,858 (142) [ oo [ e | 4168 | 4169 [ | v 20,840 05/23/2017. | 07/01/2037.
629568 AX 4 |NABORS INDS INC 4.625 09/15/2021..........covvvvmmrinriinneiisneiisssissnsisnnieins | s |1 W BFE 996,540 94.625 998,551 350 | o e | 4625 [ 4668 |MS......| oo 13,618 08/16/2011. | 09/15/2021.
629568 BB 1 |NABORS INDS INC 5.10 09/15/2023............covvvemreirreeirnerireeeiseseisenseeneiiens | s e 12] LLBFE 1,992,700 93.500 | ..............1,870,000 | ..............2,000,000 | ............. 1,995,399 B78 | oo | oo [ 205100 | i 5147 [MS......| coooeaud 30,033 09/04/2013. | 09/15/2023.
63254A  AE 8 |NATL AUS BANK/NY 3.00 01/20/2023.........ccovvumririinriciicnisissiississinsnias | ceveees C ...100.693 2,996,936 553 | o e | 0000 3.000 [ 3.022 [ | e 40,250 01/14/2013. | 01/20/2023.
6325C0 BY 6 | NATL AUSTRALIA BK 4.375 12/10/2020..........cccovvimmmiiiniiinniinnissniissniinnns | o Cl|.. ...105.149 987,314 3,922 | .o [ | 4375 [ 4.843 [JD.cccoo. | oo 2,552 03/29/2011. | 12/10/2020.
6325C0 DJ 7 |NATL AUSTRALIA BANK 3.50 01/10/2027..........cvveoerrierreiereiieneiseneiseneiiens | cevinae Cl|.. ..102.012 | ..............5,100,615 | ..............5,000,000 | ............ 4,995,415 415 | e | e [ 203.500 | i 3512 [ | v 83,125 01/04/2017. | 01/10/2027.
636180 BK 6 |NATL FUEL GAS 4.90 12/01/2021 ...104.956 999,401 136 | oo [ [0 4900 | 4917 | Do | s 4,083 11/28/2011. | 12/01/2021.
636180 BL 4 |NATL FUEL GAS 3.7503/01/2023..... ...100.691 11,997,023 513 | o | ververieernenneis | 0003750 [ e 3.782 .25,000 02/12/2013. | 03/01/2023.
636180 BM 2 |NATIONAL FUEL GAS 5.20 07/15/2025 [V . ...107.060 522 | cooeeereeeriveeienes | eevveeereeeienrinnenes | 0005200 [ oo 5.240 06/22/2015. | 07/15/2025.
636180 BN 0 | NATIONAL FUEL GAS 3.95 09/15/2027............coomveemriemeisneiiesesiesesisnniienes | e 12 L 2FE | 993,170 L 99.353 993,311 4 | e 003950 | 4.034 09/18/2017. | 09/15/2027.
637138 AC 2 | NATL PENN BANC 4.25 09/30/2024..........cooovoririireriieeiieneiieeeeieeseiseseissseias | s . ..106.188 | .............2,123,758 | ..............2,000,000 | ............. 2,000,000 | ooooerrerrenireniis [ e | e | e | e 250 | 4.250 09/09/2014. | 09/30/2024.
637417  AD 8 |NATL RETAIL PPTY 5.50 07/15/2021.........occvvreerierirrinniinniseiiesiesesenissisnes [ e . ..108.177 2,982,158 4433 | e | e | 2005500 e 5.688 06/28/2011. | 07/15/2021.
637417  AH 9 | NATIONAL RETAIL 4.00 11/15/2025...........coovvvereeiceeineeissesieceriesesissnsienns | e . ...102.434 998,060 206 | ..o | e | 040000 | 4.029 10/14/2015. | 11/15/2025.
637432  MQ 5 |NATL RURAL UTIL COOP 3.05 02/15/2022..........c.ouvvmerieririiiniinniienisniiienns | e ..101.818 1,996,925 689 [ ..o | e | 200.3.050 | 3.090 23,044 01/26/2012. | 02/15/2022.
637432 ND 3 |NATL RURAL UTIL 2.85 01/27/2025. [N I e 12] LAFE] 1,998,780 99.360 s 1,999,102 M3 | [ | 00.2.850 [ 2.857 [ | v 24,383 01/20/2015. | 01/27/2025.
638602 BP 6 | NATIONWIDE BLDG 3.90 07/21/2025..........c.comvvemrreirreienriseseiseneeseneieneies | s Cl|.. ...104.450 | .............5,222,505 | .............5,000,000 | ............ 4,985,103 1,862 | ..o | e | 20003.900 | e 3.946 [ | v 86,667 07/14/2015. | 07/21/2025.
63946B AD 2 |NBC UNIVERSAL 5.15 04/30/2020...........cccoomvverremrrririres ...106.311 999,615 152 | oo v [0 5.150 [ 5.168 |AO...... . ,726 04/27/2010. | 04/30/2020.
63946B AE 0 |NBC UNIVERSAL 4.375 04/01/2021 s e ..105.833 | .............2,116,654 | .............2,000,000 | ............. 1,999,818 51 | e | e | e 4375 | 4378 [AO...... | oo 21,875 09/27/2010. | 04/01/2021.
64128X AG 5 |NEUBERGER BERMAN 4.50 03/15/2027..........couveerimririiiiniiniisciieniesiiinnins | oo . ...104.826 992,562 512 [ e | e | e 45000 | i 4600 |MS......| v 13,250 03/09/2017. | 03/15/2027.
647551 A@ 9 |NEW MOUNTAIN FINANCE 4.76 07/15/2022..........cccoovumerineeiercieneiiieseiienens | s . ...100.000 | ..............3,000,000 | ..............3,000,000 | ............ 3,000,062 B2 | e | e | e 4760 | 4759 [ | v 71,797 06/22/2017. | 07/15/2022.
650119 AA 8 |NEW YORK UNIV 5.236 07/01/32........ccocmmvrirrrirneeicneiiseeiesssiseseiseseiseseins | e . ...109.917 3,548,637 (521) [ covoeervieeririenes [ e | 005236 [ 5210 [ | v 92,703 09/28/2010. | 07/01/2032.
651229 AM 8 |NEWELL RUBBERMAID 4.00 06/15/2022...........cccoommmrermniinnieiniissniiisniiinns | s . ...103.665 | ..............2,073,300 | ..............2,000,000 | ............. 1,996,853 633 | oo [ [ 204000 | L 4.039 [JD.ccoos | oo 3,556 06/11/2012. | 06/15/2022.
651229 AS 5 |NEWELL RUBBERMAID 3.90 11/01/2025...........ccooomerimeriinriieceiieneiseneiiens | e . ...102.571 997,459 272 [ o | erveeneensrnseinns | 20023.900 | e 3.938 |MN......| v 6,500 | .......... 39,000 | 10/14/2015. | 11/01/2025.
651639 AL 0 |[NEWMONT MINING 5 10/01/19....ccurveerrrierrriiceieeeeeseessiseessssssssesesssssnens | s . ...104.151 2,996,832 1,689 | ..o | e | 5125 | 5.189 |AO...... | ceovre 38,438 | ... 153,750 | 09/15/2009. | 10/01/2019.
65364U AA 4 | NIAGARA MOHAWK 4.881 08/15/2019........ccrermremirierirerereesseinesseriessinenss | cevees [P [ L TFE| i 1,000,000 |...103.632 | ..............1,036,323 | ..............1,000,000 | ............. 1,000,000 [ ..ooovverrniirniiinns | o [ e [ | 4881 [ 4.881 18,439 08/03/2009. | 08/15/2019.
654579  AA 9 |NIPPON LIFE INS 5.00 10/18/2042 .|C 2| 1FE 1,000,000 |...105.561 1,000,000 [ ..ooovvererirrniiiens | e [ e | e | 000:0.000 [ 5.000 oo | .10,139 10/11/2012. | 10/18/2042.
65504L AC 1 |NOBLE HLDG INTL 4.90 08/01/2020. [o] I L AFE| oo 114,684 | ..... 96.500 114,903 34 | e | 04900 [ 4.935 [FA.....| oo 2,348 07/21/2010. | 08/01/2020.
65535H AB 5 | NOMURA HOLDINGS 6.70 03/04/2020..............cmrveerrrreamerirseeerneeissereeneniins | cevenne (O] I 2FE ..2,016,350 |...108.405 2,004,477 (1,863) | ..o | e | 20087000 | e 6.588 [MS...... | ..co.....c 43,550 02/26/2010. | 03/04/2020.
65557C  AD 5 |NORDEA BANK AB 4.875 01/14/2021..........vvvoemrienrienecsneisneisnninsiennnes [ o (O3 TR 1FE ...106.644 1,005,995 (1,798) [ oo | e | 875 | i 4.661 | Jdecss | e 22,615 03/29/2011. | 01/14/2021.
65557C  AJ 2 |NORDEA BANK AB 4.875 01/27/2020...........cooourveereerareeareereneeeseeieseniennns | covenas (O] IS 1FE ..105.015 | .............4,200,580 | ..............4,000,000 | ............ 4,080,414 | .oooooveeens | s (36,598) | ....ocvvrecrerriinn | e | e b875 | 3.856 | oo | e 83,417 09/27/2010. | 01/27/2020.
655664 AP 5 |NORDSTROM INC 4.00 10/15/2021.........coovvemrieriiniinciicsiecisnississiiesienins [ e I 12] ... 2FE]| ... ...102.857 999,269 175 [ oo [ | 04000 | 4.021 [AO...... | coovvver 8,444 10/05/2011. | 10/15/2021.
655664 AS 9 |NORDSTROM INC 4.00 03/15/2027..........coocomvverrrrenrienniisssiissniissniessiins | s [ 12] ... 2FE]| ................996,240 |.... 99.002 996,498 258 | .o e | 040000 | 4.046 (MS..... | oo 11,778 03/06/2017. | 03/15/2027.
655844 BC 1 |NORFOLK SOUTHERN 5.90 06/15/2019..........cooomveermererenrireniiieniieniiisneis | e [ (] 2FE]| ... ...104.912 ,049,115 999,547 290 | coovveeerieeniiens | e [ 205,900 | i 5.933 [JD.cocces | oo 2,622 05/27/2009. | 06/15/2019.
665859 AP 9 |NORTHERN TRUST CO 3.95 10/30/2025..........cccovvvreriririrriinnirerirenisniisnins | vevenes e | e 1FE ...105.785 ..3,173,556 2,997,591 258 [ ovverieseinnins | e | 00000:3.950 | e 3.962 |AO...... | coovrenee 20,079 10/28/2013. | 10/30/2025.
666807 BA 9 | NORTHROP GRUMMAN 5.05 08/01/19........comurmerirerereerininerierieeeseessnesenns | eevneee | o [eoverenenn | e 2FE ...104.392 ,043,924 999,685 186 | ovvvvevverieriens [ evverneinerieniinens [ 005,050 |, 5.071 W 07/27/2009. | 08/01/2019.
667294 AW 2 | NORTHWEST AIRLINE 7.041 04/01/22.........cccooveviiiimicnnineiienieniinicssisnins e | o [ | s 2FE ...113.098 380,969 (1,136) | oo | e | e 7041 | 6.648 |AO...... | oo 6,629 04/29/2010. | 04/01/2022.
667469 AA 8 |NORTHWEST FL TIMBER 4.75 03/04/2029..........ccccoooimmmmimmmiiinniiinniiisniiinnnes | s s | e 1FE| ..o 4,924,150 | ... 95.314 | .............4,765,680 | .............5,000,000 | ............. 4,938,162 4,074 | e v | 4750 | 4895 (MS.....| oo 72,569 04/03/2014. | 03/04/2029.
66989G AA 8 |NOVARTIS SECINV 5 02/10/19. C ] 1FE| ... ...103.200 1,006,238 (5,372) | oo | v | 2005125 | 4541 [FA..| e 20,073 08/03/2009. | 02/10/2019.
67019E  AB 3 [NSTAR 4.50 11/15/19....ccmiiiiirirciieniseeesiiiesissssesississsiae s | eveees [P I (A 2FE| ... ...103.639 998,139 932 [ e | e | 204500 | i 4.605 |MN......| oo 5,750 11/12/2009. | 11/15/2019.
67103H AB 3 |O'REILLY AUTOMOT 4.625 09/15/2021..........oooirveerrreeneeieneeieneeienerienenians | cevenne [V 12] ... 2FE]| ... ...106.219 999,258 180 [ oo [ e | 4625 | 4647 (MS......| oo 13,618 09/14/2011. | 09/15/2021.
67103H AE 7 |O'REILLY AUTOMOTIVE 3.55 03/15/2026 SOOI IOVOIN . 2] 2FE 998,320 |...100.699 998,587 146 | oo [ 103550 | 3.570 |MS......| oo 10,453 03/01/2016. | 03/15/2026.
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67103H AF 4 |O'REILLY AUTOMOTIVE INC 3.60 09/01/2027 ...100.151 ..2,003,020 | ..............2,000,000 | ............ 1,996,917 T | i e [ 3.600 |...... 3.619 08/10/2017. | 09/01/2027.
674599 CC 7 |OCCIDENTAL PETE 3.125 02/15/2022 . . ...102.384 ,023,841 991,709 1847 | s v | 0032125 | 3.342 08/15/2011. | 02/15/2022.
674599 CH 6 |OCCIDENTAL PETE 3.40 04/15/2026..........cccevuerrimrrierierisrisniissiierienesnens . ceernenn 1,995, ..102.609 | ..............2,052,188 | ..............2,000,000 | ............. 1,996,141 396 | | e | 0000 3,400 [ e 3.427 03/28/2016. | 04/15/2026.
674599 CM 5 | OCCIDENTAL PETE 3.00 02/15/2027..........coovvvemmrrremerirenerreneerennrrsnnnsssenrene | woveeee | oo | vereeen 12 [l IFE] 01,991,680 .. 99.202 | .............1,984,048 | .............2,000,000 | ............ 1,992,568 BAT | oo | erreeernernseinneinns | 20023.000 | e 3.047 |FA.o| v 22,667 | .......... 46,333 | 11/02/2016. | 02/15/2027.
677050 AE 6 |OPC SCHERER FNDG 6.10 03/15/2019.... . SRR ..104.115 2,029,019 | oo | i (22,860) [ ..o [ e | 008,100 | i 4.845 |MS......| oo 35922 | ........ 122,000 | 10/27/2009. | 03/15/2019.
677415 CP 4 | OHIO POWER CO 5.375 10/01/2021.........crvveireiireeieceiieceiiesenieseseeneeienens [ [ cerreeen 1,991, ..110.019 | .............2,200,372 | ..............2,000,000 | ............. 1,996,846 T40 | oo | e [ 05375 | 5422 [AO...... | oo 26,875 | ........ 107,500 | 09/21/2009. | 10/01/2021.
678858 BJ 9 | OKLAHOMA GAS & ELEC 6.35 09/01/2018.. ..102.618 1,999,372 896 [ ..o | errerineeiseinseiens | 0000.6.350 | 6.399 |MS......| oo 42,333 | ... 127,000 | 09/04/2008. | 09/01/2018.
678858 BK 6 | OKLAHOMA GAS & ELEC 8.25 01/15/19.... . [P . ...105.880 | ..............1,058,800 | ..............1,000,000 | ............. 1,000,000 ((0) ) [OOSR PPN UOOON . v (I IO 8.250 [JJ.ooo | v 38,042 | ......... 82,500 | 12/09/2008. | 01/15/2019.
679574 AG 8 | OLD DOMIN ELEC 6.21 B 12/01/2028.............coorvvemrrrimririnrriiesiisesieseneiieces [ [ , ...113.400 981,064 (9,884) | ..o | e | 2008210 | 4.783 02/05/2010. | 12/01/2028.
680033 AC 1 | OLD NATL BANCORP 4.125 08/15/2024...........ccoevevmremirrnrnriicnnrveriinsesenirsnins [ voveees | oo | conrievenne | e IFE | 21,000,000 ... 98.936 .989,361 | ..............1,000,000 | ............. 1,000,000 [ ..o | e | e [ [onn 125 [ 4.125 08/12/2014. | 08/15/2024.
680223 AJ 3 |OLD REPUB INTL 4.875 10/01/2024...... ...107.193 ,143,856 11,992,729 888 [ ..o | erreernenneineinns | 875 | 4.939 09/22/2014. | 10/01/2024.
680223 AK 0 |OLD REPUB INTL 3.875 08/26/2026...... ...100.262 5,667 | .ovveerviieriiies | e [ 1000 3.875 | 4.293 11/15/2016. | 08/26/2026.
681936 BJ 8 | OMEGA HEALTHCARE 4.375 08/01/2023 . ..101.375 997,892 330 | e | verenrenenennnen | e 375 [ 4.418 06/30/2016. | 08/01/2023.
681936 BK 5 | OMEGA HEALTHCARE 4.75 01/15/2028..........ccoocoerveeareeeereeiererreseiieseeeecenens . cerrrrnenn989,780 | ... 99.000 990,545 765 | oo | e [ e 750 | 4.870 03/28/2017. | 01/15/2028.
68217F  AA 0 | OMNICOM GROUP 3.60 04/15/2026.............cccoomrriiriririririinrinniiesienessiiniien . ceennenn 1,998, ..101.135 | ..............2,022,698 | ..............2,000,000 | ............. 1,998,431 160 | oo [ [0.3.600 |, 3.611 03/28/2016. | 04/15/2026.
68268N AL 7 | ONEOK PARTNERS 5.00 09/15/2023 107144 | 2,142,882 1 ...........2,000,000 | ............ 1,999,503 T4 | s | e | 20025.000 | e 5.005 09/09/2013. | 09/15/2023.
68268N AP 8 |ONEOK PARTNERS 4.90 03/15/2025 . [T ..107.418 2,995,141 550 | o e | 4900 [ 4.927 |MS......| oo 43,283 03/17/2015. | 03/15/2025.
68389X AS 4 |ORACLE CORP 3.625 07/15/2023...........coovveuirriireiiineiieneiesesissesisseseseneons . cerennnn 2,972, ...104.927 2,983,782 2,590 | .o [ 03625 [ 3734 | | e 50,146 07/09/2013. | 07/15/2023.
68389X AU 9 | ORACLE CORP 3.40 07/08/2024 ...103.847 3,993,737 844 | oo | e [ 203,400 | i 3427 [ | e 65,356 06/30/2014. | 07/08/2024.
68389X BC 8 | ORACLE CORP 2.95 05/15/2025 ..100.322 | .............4,012,876 | ..............4,000,000 | ............. 3,948,837 6,050 | oo | e | 00002950 [ e 3.145 .15,078 05/12/2015. | 05/15/2025.
68389X BM 6 | ORACLE CORP 2.65 07/15/2026 . ...996,240 | ..... 97.523 996,739 336 | e | e | 0000 2,650 [ e 2.693 12,219 06/29/2016. | 07/15/2026.
686330 AJ 0 |ORIX CORP 3.70 07/18/2027.........oorvvrrrieereiisneiisnsiisnssssssisssisssinnsiinns | e Cluoiee [ e 1FE]| i 1,995,860 |...100.072 | ..............2,001,436 | ..............2,000,000 | ............. 1,996,016 156 | oo [ [0 3700 3725 | ddees | 33,506 07/10/2017. | 07/18/2027.
693476 BN 2 | PNC FUNDING CORP 3.30 03/08/2022............cocoomvrermrrimniirineeiennsisseiiineis | s . 2] 1FE 994,440 |...102.484 997,446 559 | e | e | 20003.300 | 3.366 |MS......| e 10,358 03/05/2012. | 03/08/2022.
69349L  AM 0 | PNC FINANCIAL 3.80 07/25/2023..........ccooommrvemerieeriieneiseneiseseiseseiesseieenes | e . 2| 1FE 1,994,400 |..104.244 | .............2,084,878 | ..............2,000,000 | ............ 1,996,623 535 | oo | e [ 2002.3.800 | i 3.834 [ | v 32,933 07/22/2013. | 07/25/2023.
69351U AP 8 |PPL ELECTRIC UTIL 3.00 09/15/2021....... . IR I [P L TFE| 991,910 |...101.785 996,733 820 | oo [ e [ 203,000 | i 3.094 IMS......| oo 8,833 08/18/2011. | 09/15/2021.
69353R  EK 0 | PNC BANK NA 2.95 02/23/2025...........cocomrveemrirrarererereeireseeisseeissesissesisssenns | covinas . 2] 1FE 1,995,360 |..... 99.355 | .............1,987,104 | .............2,000,000 | ............. 1,996,549 428 | e | e [ 200.2.950 | 2977 [FA..o| v 20,978 | ........ 59,000 |02/18/2015. | 02/23/2025.
69362B AW 2 |PSEG POWER LLC 5.125 04/15/2020.............commvemmiinriiinniissnissesisncsinnies | coneees [P I (A 2FE| e 1,991,440 |...105.391 1,997,655 942 [ v | e | 05125 | 5.180 [AO...... | weevverees 21,639 | ........ 102,500 | 03/29/2010. | 04/15/2020.
69362B  AY 8 |PSEG POWER LLC 4.15 09/15/2021.........covvierrrireiiinieseneieseisneeeseienenes 12 ....999,110 |...103.848 999,625 92 | i | e | e 4150 | 4.161 12,219 09/14/2011. | 09/15/2021.
694308 GT 8 | PACIFIC GAS&ELEC 3.50 10/01/2020, . . L2 ..1,990,080 |...102.571 .1,996,936 1,043 | i | v | 2000 3.500 | e 3.559 17,500 09/08/2010. | 10/01/2020.
694308 HP 5 | PACIFIC GAS & ELEC 2.95 03/01/2026 . ceenenn 1,994,680 | ... 97.226 | .............1,944,512 | .............2,000,000 | ............. 1,995,542 AT6 | s [ e [ 202,950 | 2.981 19,667 02/23/2016. | 03/01/2026.
70109H  AK 1 | PARKER-HANNIFIN CORP 3.50 09/15/2022 MTN.........ccoooommmieamreranieirennirins | cevinae [ [ ....988, ...103.188 994,893 979 [ v | erreeenennsrnneinns | 20023500 | e 3.619 10,306 09/07/2010. | 09/15/2022.
70213H AB 4 |PARTNERS HEALTH 3.44307/01/2021.......cocvivemiiniiciieniniinsissisciissiennns | cviis [P I RO ..101.422 | ............1,014,215 | ..............1,000,000 | ............. 1,000,000 [ ..o | e | e [ 00 3.443 [ 3.443 17,215 12/08/2011. | 07/01/2021.
708062 AA 2 | PENNANTPARK INV 4.50 10/01/2019........coooireirreireeeneiiseceeenesienesieneiis | s [ cevvrenne. 1,998, ..100.125 | .............2,002,502 | ..............2,000,000 | ............ 1,999,298 37T | e | e | 0045000 | 4521 [AO...... | ccoveeeea 22,500 09/16/2014. | 10/01/2019.
709599  AH 7 | PENSKE TRUCK LEASING 4.875 07/11/2022 [SRTSTORTTTTORRPOONN U [ [ [ ...107.867 1,993,585 1,235 | | e | 4875 | 4.955 07/10/2012. | 07/11/2022.
709599 AW 4 | PENSKE TRUCK LESEING 3.40 11/15/2026...........ccccoovumvveimniisnnianeiisnniiinnns | ovenes [ v | e 12 0 2FE 1,993,900 98.559 | ............1,971,176 | ..............2,000,000 | ............. 1,994,526 535 | oo | ceerreriieninenenin | 003,400 [ i 3436 10/26/2016. | 11/15/2026.
709599 AX 2 | PENSKE TRUCK LEASING 4.20 04/01/2027. . . ..104.271 998,712 102 | oo [ [ 004200 | 4.217 03/13/2017. | 04/01/2027.
712704  AA 3 | PEOPLE'S UNITED FIN 3.65 12/06/2022............ccooorureerirriiriinnineiireriiesininis | oo . ...102.485 2,994,635 975 [ e | e | 2003650 | 3.690 12/03/2012. | 12/06/2022.
71270Q EB 8 | PEOPLES UNITED 4.00 07/15/2024 . 2] . 2FE 2,982,270 |...101.667 2,987,718 1,609 | ..o | e | 0040000 | 4.072 (M. | 06/23/2014. | 07/15/2024.
713448 BN 7 | PEPSICO INC 4.50 01/15/20. [ I (. 1FE| oo 1,993,300 |...104.643 | .............2,092,864 | ..............2,000,000 | ............. 1,998,381 T42 | oo | e | 204500 ] s 4.542 (e | e 41,500 01/11/2010. | 01/15/2020.
714046 AE 9 | PERKINELMER INC 5.00 11/15/2021........ooimvirriiireisnrisneisseiessiinniens | s e ...107.659 997,219 635 | .o | e [ 205,000 | 5.080 |MN.....| cccovenenee 6,389 10/20/2011. | 11/15/2021.
714264 AD 0 | PERNOD-RICARD SA 4.45 01/15/2022..........coomreverrrrerreeiseriiseeiiseseisessieenes | e ...106.167 998,830 259 | oo | e [ e 4450 | L 4482 [ | v 20,519 10/20/2011. | 01/15/2022.
71654Q BW 1 |PETROLEOS MEXICANOS 4.50 01/23/2026 B ..100.39%5 | ..............2,007,890 | ..............2,000,000 | ............. 1,997,196 283 [ oeveereeneesniens | evcveeiseeiennienniiens | 008500 | o 4521 | s | o 39,500 01/15/2015. | 01/23/2026.
717081  CY 7 |PFIZERINC 7.20 03/15/2039.........comrueieririeririeeiesnsiseseeseseisessisssnsesesssnns | e e ..153.439 | ............1,534,391 | ..............1,000,000 | ............. 1,484,204 | ... | e (14,570) [ ..o | verererereneiinns | 00 7.200 | 3.841 |[MS......| oo 21,200 08/03/2016. | 03/15/2039.
717081  DH 3 |PFIZER INC 3.00 06/15/2023...........corvverrrvireerireiisesiseeeisessisessiesssessnsinns | e . ...102.064 989,417 1,748 | o | e | 22.3.000 ] e 3213 [JDecoies | o 1,333 06/19/2013. | 06/15/2023.
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717081  EA 7 |PFIZERINC 3.00 12/15/2026............... ...100.697 ..1,006,971 992,312 TA8 | oo [ e [ 3.000 |...... 3.099 | Do | v 1,333 11/14/2016. | 12/15/2026.
718546 AC 8 | PHILLIPS 66 4.30 04/01/2022 ...105.626 ,056,259 998,885 234 [ e | e | 204300 | e 4.329 .10,750 03/07/2012. | 04/01/2022.
71951Q  AA 0 |PHYSICIANS REALTY LP 4.30 03/15/2027........ccovvurmmrvnrierininierirniisniineninns [ ..101.739 2,990,984 674 | .o | e | 2004300 | e 4.340 |MS......| oo 37,983 03/02/2017. | 03/15/2027.
720198  AC 4 | PIEDMONT OPERATING 3.40 06/01/2023............ovverrveerceeerneresseeissenieneiens | eveeee [ v | covevenns 12] ... 2FE| o 996,010 |..... 99.307 997,694 381 [ e | e | 2000 3.4000 | 3447 | Do | 2,833 05/06/2013. | 06/01/2023.
72345H  AA 3 | PINNACLE NATL BK 4.875 07/30/2025.........coocvmrverrrernereenserinserissssisessiienes | cevinne 2| 2FE 1,980,460 |..101.221 | .............2,024,426 | .............2,000,000 | ............. 1,983,642 1,736 [ o | e | 8875 | 5.006 03/03/2016. | 07/30/2025.
72650R  BF 8 | PLAINS ALL AMER PIPELINE 3.60 11/01/2024............cccoovcmmmvrvmmmrrmnmiiveneinens [ coevee | oo [ 12] i 2FE | 998,420 | ... 97.156 998,916 138 | oo [ [200.3.600 | 3.618 09/02/2014. | 11/01/2024.
72650R  BJ 0 | PLAINS ALL AMER PIPELINE 4.65 10/15/2025 ..102.816 998,833 122 | e e [ 1004650 | 4.668 08/17/2015. | 10/15/2025.
72925P AC 9 |WEYERHAEUSER CO 4.70 03/15/2021.... ...105.236 999,735 75 | o | v | e 700 [ 4.709 11/08/2010. | 03/15/2021.
73755L  AH 0 |POTASH CORP 4.875 03/30/2020 ...104.538 2,993,074 2,846 | ..o [ e | 4875 [ 4.985 09/23/2009. | 03/30/2020.
73755L  AM 9 | POTASH CORP 3.00 04/01/2025..........c.cccourverimrinriinrinsirenierinesisnississessnnes [ eovenes | oo | cenneen 12l 2FE | cii.2,985,600 | ... 97.522 2,989,157 1,317 [ | e | 200.3.000 | e 3.056 03/23/2015. | 04/01/2025.
740189 AM 7 | PRECISION CAST 3.25 06/15/2025... 102.323 1,996,846 368 | oo | v | 00003250 [ e 3.274 06/01/2015. | 06/15/2025.
74052B AA 5 |PREMIER HEALTH 2.911 11/15/2026...........cccoomvrverirnrnricnicnnivcsrenisciiniens | e | oo | eereeenn 12|l IFE ] 0954510 | 95.608 958,891 3,899 | i [ [0 2911 | 3.453 11/10/2016. | 11/15/2026.
740816 AK 9 |HARVARD PRES & FELLOWS 3.529 10/01/2031 ..105.794 | .............1,067,937 | ..............1,000,000 | ............. 1,000,000 [ ..ooovvereiinniiinns | e [ e [ e | 2003529 [ 3.529 04/29/2013. | 10/01/2031.
741503  AZ 9 | PRICELINE GROUP 3.60 06/01/2026..................c...... ...100.425 2,995,023 498 | v | e [ 200.3.600 | i 3.623 05/18/2016. | 06/01/2026.
741503  BC 9 | PRICELINE GROUP 3.55 03/15/2028...........cccconuvvvrrmrnrimenrinenrinennissssinsseinnens | ovvene | or | vernrenns12 | i 2FE ] 11,998,360 | ... 98.974 1,998,446 86 | v | e | 0000 3.550 | e 3.559 08/10/2017. | 03/15/2028.
74340X BE 0 |PROLOGIS LP 3.75 11/01/2025........... ...104.833 1,989,924 1,084 | ..o | e | 003750 | 3.825 10/27/2015. | 11/01/2025.
74348T AJ 1 |PROSPECT CAPITAL 5.875 03/15/2023 ..103.578 | ..............1,035,783 | ..............1,000,000 | ............. 1,000,000 [ ..o | e | e [ [0 5.875 [ 5.875 |MS......| ceovve 17,299 03/27/2013. | 03/15/2023.
74348T AM 4 |PROSPECT CAPITAL 5.875 01/15/2019 ...102.099 46,612 2,870 .. 13.088 | | s 1,355 02/22/2016. | 01/15/2019.
74348T AQ 5 |PROSPECT CAPITAL 4.75 04/15/2020...........coorveoerreeareeeareeiereiieseieeseneeeenes ...100.745 120,894 99,687 7,139 13619 [AO o | covvs 1,203 02/11/2016. | 04/15/2020.
74368C AJ 3 |PROTECTIVE LIFE GLOBAL 2.161 09/25/2020 ,979,412 .1,999,999 (1) ] e | e [ 2161 | 2.161 09/20/2017. | 09/25/2020.
743756 AB 4 | ST JOSEPH HLTH H 2.746 10/01/2026............coooorveerrreaceeireceieeceeieneeieseeenas et 2,000,003 1] s [ e [0 2.746 | 2746 |AO...... | oo 13,730 09/20/2016. | 10/01/2026.
744320 AX 0 |PRUDENTIAL FIN 3.905 12/07/47 ..102.015 | .....ce.....5,355,777 | .............5,250,000 | ... 5,279,311 (36) | vvvererrirerriins | e [ 200 3.905 | i 3.873 [UD.vices | e 13,668 12/07/2017. | 12/07/2047.
744448 CC 3 |PUBLIC SERV COLO 5.12506/01/2019 ...103.628 999,056 B27 | oo | e 205125 | 5195 |D.ccves | coirenenns 4,271 05/28/2009. | 06/01/2019.
744538  AC 3 |PUBSVC NEW HAMP 3.20 09/01/2021 ..101.725 998,285 434 | i | e [ 2003.200 | i 3250 (MS.....| oo 10,667 09/06/2011. | 09/01/2021.
744542 AB 7 |PUBLIC SERVICE CO NM 5.35 10/01/2021.........ooovmvieirriinciiinnicsnisseinnes ...107.889 999,364 149 | s e 05350 [ 5.369 |AO...... | cccoveeen. 13,375 10/06/2011. | 10/01/2021.
74456Q BH 8 |PUBLIC SERVICE E 3.15 08/15/2024 ...100.767 998,755 166 | v [ e [ 003,150 | 3471 [FAL| v 11,900 08/06/2014. | 08/15/2024.
744593  AC 8 | STEER-IBM-Z2 6.415 06/01/18.........cooiirrircicrierinnicsnissisesenisssiensissinens [ eveees | oo | enniennnne | e IFE | 062,257 |0 99.826 63,098 179 | o e [0 6.415 | 6.715 01/23/2001. | 06/01/2018.
747262 AS 2 |QVC INC 4.85 04/01/2024 ...104.645 999,520 B4 | e | s | 4850 | 4.859 03/11/2014. | 04/01/2024.
747262 AU 7 |QVC INC 4.45 02/15/2025 ...102.256 998,975 120 [ oo [ | 4450 | 4.467 08/07/2014. | 02/15/2025.
747525  AF 0 | QUALCOMM INC 3.45 05/20/2025 ..100.251 | .............5,012,550 | ..............5,000,000 | ............ 4,986,122 1,621 [ i e | 20003450 | 3.493 05/13/2015. | 05/20/2025.
749607 AC 1 |RLICORP 4.87509/15/2023......... ...104.252 998,179 270 [ v | erreeenennseinseinns | 2875 | s 4.912 09/25/2013. | 09/15/2023.
754730 AD 1 |RAYMOND JAMES 5 04/01/24............. . 113254 | .............1,698,810 | ..............1,500,000 | ............. 1,500,700 (ON) [ e | e | 205625 | 5.616 |AO...... | ccovreneee 21,094 03/23/2012. | 04/01/2024.
75524R  AA 7 |RBSCIT FIN GRP 4.15 09/28/2022 ..103.492 | ............2,069,844 | .............2,000,000 | ............ 1,995,993 T49 | oo [ e [ 150 | 4197 (MS......| oo 21,442 09/25/2012. | 09/28/2022.
756109 AP 9 |REALTY INCOME 4.65 08/01/2023 ..107.821 998,636 209 [ e | e | 204850 | s 4678 [FA....| oo 19,375 07/09/2013. | 08/01/2023.
758202 AK 1 |REED ELSEVR CPTL 3.125 10/15/2022.... ..100.190 | oo 1,411,674 1,400,000 1,409,201 (38) [ oo | e | 203125 | 3122 |AO...... | v 9,295 10/24/2012. | 10/15/2022.
760759 AM 2 |REPUBLIC SVCS INC 4.75 05/15/2023 ...108.967 1,997,278 435 | s | e [ 750 | 4779 (MN......| oo 12,139 05/02/2011. | 05/15/2023.
774341 AB 7 |ROCKWELL COLLINS 5 07/15/19....cciiuiiiriniiierienirriisiissiisesiesisssissei ...104.248 998,994 B11 | oo | e [2005.250 | 5.319 | s | v 24,208 05/01/2009. | 07/15/2019.
780097 BA 8 |ROYAL BK SCOTLAND 4.80 04/05/2026 . . ...107.384 .6,189,044 1,975 | e | e | 048000 | e 4.333 |AO...... .68,800 12/20/2017. | 04/05/2026.
780097 BE 0 |ROYAL BK SCOTLND 3.498 05/15/2023...........ocomrvverrrvereeriereioeenisseeisneseinns | s C 2| 2FE 3,000,000 |...100.158 cerrrerere 3,000,000 [ oo e | [ [ 2003498 | 3.498 |MN...... 05/10/2017. | 05/15/2023.
780153 AW 2 |ROYAL CARIBBEAN CRUISES 3.70 03/15/2028.............cccovvvommmiimmeiinniiinnis | s Cl12| 2FE ..1,992,460 |..... 98.875 | ............1,977,500 | ..............2,000,000 | ............. 1,992,491 31 | s e | 0003700 [ 3.745 | MS...... 11/20/2017. | 03/15/2028.
78390X  AA 9 |SAIC INC 144A 4.45 12/01/2020...........coocmrveierreerereereneereneeseneiseneesesessenesnes | ceeeeen | oo [ eerereen 12| 3FE ....996,370 |...104.030 998,757 390 | oo | e [ e 4450 | L 449 |JD....... 12/13/2010. | 12/01/2020.
78403D AE 0 | SBA TOWER TRUST 144A 3.598 04/15/2018..........coovevivivrineicnirerrnreenninnns | eevenne | oo [rovereren | s 2FE ...500,000 |..... 99.947 | oo 499,734 | . 500,000 500,000 [ ..evveirierinriinies | e | e e 200 3.598 [ 3.625 | MON. 04/04/2013. | 04/15/2018.
78403D AF 7 | SBA TOWER TRUST 144A 3.722 04/15/2023..........c.covvveemeerareeecerisecessnenes | oo JOO0 1l 1FE| .............1,000,000 |...101.056 | .............1,010,557 | .............. 1,000,000 | ..cccoovennee 1,000,000 [ ..ooovvererireniiiens | e [ e | e | 003722 [ s 3.751 | MON.. 04/04/2013. | 04/15/2023.
78403D AH 3 |SBA TOWER TRUST 14-2 C 3.869 10/15/2024............ccocoooniivmriimriinicnniinns | ceviene | oo [ e 12] ... 1FE| o 2,000,000 |...100.152 | ..............2,003,040 | .............. 2,000,000 | ............. 2,000,000 | .o | e | | | 203,869 [ 3.900 | MON. 10/07/2014. | 10/15/2024.
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79588T AC 4 | SAMMONS FINANCIAL 4.45 05/12/2027 [P 12] ... 2FE ..4,997,200 |...102.608 .5,130,410 | ..............5,000,000 | ............ 4,997,344 144 | e e [ 4450 |...... 4.457 111,250 | 05/09/2017. | 05/12/2027.
80105N  AG 0 | SANOFI-AVENTIS 4.00 03/29/2021 . Cluod | e 1FE| .............1,979,520 |...105.238 ,104,754 2141 | e 4000 | 4.126 ..80,000 |03/22/2011. | 03/29/2021.
80282K AN 6 | SANTANDER HOLDINGS 4.40 07/13/2027........ccovvurriemiiniiirerienirnsirsniissinens | eveens . 2| 2FE 2,994,480 |...102.260 2,994,688 208 [ oo | e | 400 | e 4.423 07/10/2017. | 07/13/2027.
80283L AJ 2 | SANTANDER UK PLC 4.00 03/13/2024 ..106.202 | ..............2,104,030 | ..............2,000,000 | ............ 1,991,095 1,239 | i | e | 0040000 | 4.082 (MS...... | .cccoeoue 24,000 03/10/2014. | 03/13/2024.
803111 AS 2 | SARA LEE CORP 4.10 09/15/2020 ...103.663 1,063,758 83 | i e | 4100 [ 4.109 |MS......| oo 12,845 08/30/2010. | 09/15/2020.
806213 AD 6 | SCENTRE GROUP TRUST 3.25 10/28/2025...........covvveeereresneesrecenresneesnecsnneens | cevneee | C 12| o AFE | ceoc.997,000 ... 98.410 997,670 257 | e | everrerieeenennnnis | 0000 3.250 [ i 3.284 |AQ..... | ceoevrrnnes 5,688 04/21/2015. | 10/28/2025.
806854 AB 1 | SCHLUMBERGER INV 3.30 09/14/2021 102422 | ...........2,048,444 ] ..............2,000,000 | ............. 2,006,460 (1,775) [ oo | e | 20.3.300 | e 3.199 [MS.....| e 19,617 04/02/2012. | 09/14/2021.
806854 AH 8 | SCHLUMBERGER INV 3.65 12/01/2023 ...104.953 997,838 321 | e | 0000 3.650 [ e 3.691 |JD.eccrs | v 3,042 11/25/2013. | 12/01/2023.
808513 AD 7 | SCHWAB CHARLES 4.45 07/22/20. ...105.444 999,621 137 | oo v [ 4450 | 4.466 |JJ.css | o 19,654 07/19/2010. | 07/22/2020.
808513 AG 0 | SCHWAB CHARLES 3.225 09/01/2022 ..101.512 | ... 1,015,117 ] ............1,000,000 | ..o 1,000,300 (89) [ oo | e | 2003225 | 3.218 |[MS......| oo 10,750 08/22/2012. | 09/01/2022.
81180W AL 5 | SEAGATE HDD CAYMAN 4.75 01/01/2025.........ooocoovveeeeeeceeercreeeereeeceneereennnne | v | Cl oo o 2FE | .........1,500,000 | ... 98.000 | ..............1,470,000 | ..............1,500,000 | .....cco.... 1,500,000 [ ..ooovvererireiiiens | e [ e [ e | 750 [ 4.750 . .35,625 05/20/2014. | 01/01/2025.
81618T AB 6 |SELECT INCOME REIT 3.60 02/01/2020. ...100.789 996,525 1,575 | | e | 20.3.600 | e 3775 |FAooo| o 15,000 01/29/2015. | 02/01/2020.
81618T AC 4 |SELECT INCOME REIT 4.50 02/01/2025..... ..100.757 | ..............2,015,134 | ..............2,000,000 | ............. 1,969,630 3,530 | o | e | e 4500 [ i 4755 |FA oo | v 37,500 01/29/2015. | 02/01/2025.
81683R  AJ 3 | SEMINOLE TRIBE 7.804 10/01/2020 ...100.875 800,003 (1) ] oo | e [ e 1804 | 7.804 [AO...... | oo 15,608 09/27/2007. | 10/01/2020.
81721M  AK 5 | SENIOR HOUSING 4.75 05/01/2024 . RN ..104.203 | ..............2,084,062 | ..............2,000,000 | ............. 1,995,669 573 | oo | cevvverinninenvenis | o750 [ 4790 |MN......| oo 15,833 04/23/2014. | 05/01/2024.
822582  AJ 1 |SHELL INTL FIN 4.30 09/22/2019........cmvmorriimemieceeiereeiesesieeeseeseseeseneenenes 2,989, ...103.640 2,997,879 1161 | e e | 043000 | 4.343 (MS......| oo 35,475 09/15/2009. | 09/22/2019.
822582  BX 9 | SHELL INTL FIN 2.50 09/12/2026............ccocoverimrrrerrnrinricniinnivcnrsninniesiienns [ eovees | C o1 AFE | i 961,670 | ... 96.863 965,552 3442 | oo [ 002,500 | 2.952 11/09/2016. | 09/12/2026.
824348 AR 7 | SHERWIN-WILLIAMS 3.45 08/01/2025. ...101.058 2,017,329 (2,049) [ ..o | e | 2003450 | i 3.316 11/10/2016. | 08/01/2025.
824348 BB 1 | SHERWIN-WILLIAMS 4.20 01/15/2022 ...104.676 998,489 298 [ .oeveereneeiinnins | erveeeneennennenens | 208200 | s 4.241 01/10/2012. | 01/15/2022.
82671A  AA 1 |SIGNET UK FINANCE 4.70 06/15/2024............coccosvvmrrcmnrverrerirnrinnnessiseniinnes | conveee | G v 12 Ll3FE ] cinnnnn 1,991,980 | 98.500 11,994,497 T13 [ i | e | w700 | s 4.750 05/14/2014. | 06/15/2024.
828807 CR 6 | SIMON PROP GP LP 3.75 02/01/2024 ...104.189 1,991,926 1158 | e | e | 200 3.750 | 3.825 01/13/2014. | 02/01/2024.
83238P AB 0 |SMITHS GROUP PLC 7.20 05/15/2019. ..105.770 999,782 146 | oo [ [0 7.200 | 7.217 05/07/2009. | 05/15/2019.
83368R  AA 0 | SOCIETE GENERALE 5.20 04/15/2021 R ...107.666 | .............2,153,310 | ..............2,000,000 | ............. 1,998,927 292 | o e | 00005.200 [ i 5.218 04/11/2011. | 04/15/2021.
835495 AK 8 | SONOCO PRODUCTS 4.375 11/01/2021........cvvemreeerieieceiieceiieseeieeeeieseienas [ [ ...104.560 998,013 466 | ..o | e [ 375 | 4432 10/20/2011. | 11/01/2021.
843646 AM 2 | SOUTHERN POWER 4.15 12/01/2025 [P I R ...105.298 2,994,596 565 | oo | e | o150 [ 4177 11/12/2015. | 12/01/2025.
84610W AB 1 |SOVRAN ACQLP 3.50 07/01/2026.............ccvveecrrecreiererieceiieneeieseseeseiienees . 2,983,410 | ... 97.478 2,985,603 1427 | s e | 20023.500 | e 3.566 06/13/2016. | 07/01/2026.
84756N  AF 6 | SPECTRA PARTNERS 3.50 03/15/2025....... ..100.181 | ..............2,003,616 | ..............2,000,000 | ............. 1,993,697 755 [ ocvereniniinnins | e | 2003500 | e 3.550 03/09/2015. | 03/15/2025.
84858D AA 6 |SPIRIT AIR 2015-1 A 4.10 10/01/2029, ...103.817 896,898 (74 [T IPUPUORRTORRRPOR BOOPO o [1/4 N IO 4.099 07/28/2015. | 04/01/2028.
84858W  AA 4 | SPIRIT AIR 2017-1 AA 3.375 02/15/2030..........ccvveererreeernrirneniisnneiseneirsnniinnens. | evinee | oo | o | el TFE | 00iii2221,000,000 | ... 99.949 1,000,010 10 [ oo [ |0 3.375 [ 3.374 11/13/2017. | 02/15/2030.
853254 AJ 9 | STANDARD CHARTERED PLC 3.95 01/11/2023... ...100.901 992,306 1,351 [ v | e | 000 3.950 | e 4121 01/30/2013. | 01/11/2023.
853254 AL 4 | STANDARD CHART 5.20 01/26/2024 107344 | ...........2,146,872 | .............2,000,000 | ............. 1,998,760 170 | oo [ | .5.200 | 5.212 09/23/2013. | 01/26/2024.
854502 AC 5 | STANLEY BLACK 3.40 12/01/2021 ...103.025 999,563 103 | e [ [00.3.400 | 3.412 11/17/2011. | 12/01/2021.
855244 AD 1 |STARBUCKS CORP 3.85 10/01/2023 ..106.071 | ............2,121,416 | ..............2,000,000 | ............. 1,999,591 B2 | o e | 0000 3.850 [ i 3.854 09/03/2013. | 10/01/2023.
857477 AL 7 | STATE STREET CORP 3.10 05/15/2023 ...100.858 2,992,356 1,285 | ..o | e | 00031000 | e 3.152 |MN......| oo 11,883 | ...o...e. 93,000 |05/23/2013. | 05/15/2023.
85771P  AK 8 |STATOIL ASA 2.65 01/15/2024...........coccovvveinmrciinrcinnniennicisnessnnicssnniissnniinne | coneeee | C i1 AFE 2,857,740 99.497 2,913,195 | oo [ i 12,839 | oo | e [ 200.2.650 | 3180 | Moo | s 36,658 | .......... 79,500 | 06/19/2013. | 01/15/2024.
860630 AD 4 | STIFEL FINANCIAL 4.25 07/18/2024 ...102.754 988,192 1,582 [ e | e | 4250 | 4460 [ | v 19,243 | ..o 42,500 | 12/28/2016. | 07/18/2024.
863667 AB 7 | STRYKER CORP 4.375 01/15/20 ...104.031 998,380 TA3 | s | e | cnd375 | 4459 | s | o 20,174 | .......... 43,750 | 01/12/2010. | 01/15/2020.
863667 AH 4 | STRYKER CORP 3.375 11/01/2025 ...102.380 2,999,785 24 | e e | 000032375 [ 3.376 .16,875 10/26/2015. | 11/01/2025.
865622 AW 4 | SUMITOMO MITSUI 3.20 07/18/2022 SRR ..101.049 | .............1,010,488 | ..............1,000,000 | ............. 1,000,000 [ ..o | e | e [ [0n3.200 [ 3.200 14,489 | .......... 32,000 |07/10/2012. | 07/18/2022.
865622 AZ 7 | SUMITOMO MITSUI BK 3.00 01/18/2023...........covoomveirriineiscrisneisseiinnes ....985, ...100.039 991,946 1,449 | i e | 20023.000 | 3.174 13,583 | .ot 30,000 |01/30/2013. | 01/18/2023.
86562M  AA 8 | SUMITOMO MITSUI 4.436 04/02/2024 ...105.087 | ..............1,050,873 | ..............1,000,000 | ............. 1,000,000 [ ..oouvverrrrirrniiiens | e [ eeveeeeneninnnes | e | e 4436 [ 4.436 10,967 | .......... 44,360 | 03/26/2014. | 04/02/2024.
86765B AG 4 |SUNOCO LOGISTICS 5.50 02/15/2020 ..105.416 | .............2,108,328 | ..............2,000,000 | ............. 1,998,299 736 [ e | e | 2005500 | e 5.543 41,556 | ........ 110,000 | 02/09/2010. | 02/15/2020.
867658 AS 8 | SUNOCO LOGISTICS 5.95 12/01/2025 111,570 2,993,453 B30 [ .ooveerercriieine | e | 200.5.950 | i 5.985 14,875 | ........ 178,500 | 11/12/2015. | 12/01/2025.
86787E AM 9 | SUNTRUST BANKS 7.25 03/15/2018 ..101.034 999,814 878 | .o | e | 207250 | 7.344 21,347 | .......... 72,500 | 03/12/2008. | 03/15/2018.
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86787G  AJ 1 |SUNTRUST BANK 3.30 05/15/2026.............cccovvverrrrearrriarrienns . 2] . 2FE 1,989,880 |..... 98.838 1,976,750 | ..............2,000,000 | ............. 1,991,304 886 | ..oveeieriins [ e [ 3.300 |...... 3.360 |MN......| cocverenenne 8,433 05/11/2016. | 05/15/2026.
87124V AD 1 |SYDNEY AIRPORT F 3.90 03/22/2023 ...103.187 ,031,866 998,970 175 | e e [200.3.900 | 3.922 . 10,725 10/16/2012. | 03/22/2023.
87165B AD 5 | SYNCHRONY FINANCIAL 4.25 08/15/2024 ...103.492 998,631 175 | oo v [0 4250 | 4274 |FA .| oo 16,056 08/06/2014. | 08/15/2024.
87236Y AD 0 |TD AMERITRADE 3.625 04/01/2025..... ..103.593 | .............2,071,850 | ..............2,000,000 | ............. 1,999,243 90 | cevrereereeerines | e | 0000 3.625 [ i 3.631 |AO...... | e 18,125 10/17/2014. | 04/01/2025.
87238Q AE 3 | TCP CAPITAL CORP 4.125 08/11/2022..........coucerrinirvcrieriniicnnicsniveiieniiennns [ eoven | oo oo 1]l 2FE | niinn.2,988,960 | ... 98.365 2,989,568 B08 [ ..o | e | 4125 | 4.209 |FA.......| oo 48,125 10/30/2017. | 08/11/2022.
87246Y AC 0 |TIAAASSET MGMT 4.125 11/01/2024 105.248 | ............2,104,954 | ..............2,000,000 | ............ 1,998,346 206 | oo | eererienenennnen | 125 [ 4.139 |MN......| oo 13,750 10/27/2014. | 11/01/2024.
87422V AC 2 | TALEN ENERGY SUPPLY 6.50 09/15/2024...........cccomuvummiiimiineiiiciiiciiiesinnin . vernen 1,400,000 ... 78.250 1,421,614 21,614 A8 IMSL | 38,278 | ........ 14,806 | 08/04/2017. | 09/15/2024.
87612E  BD 7 | TARGET CORP 3.50 07/01/2024...........coooimviiimriirriineisneisneisneieessieneiens [P cereenn 1,991, ...104.065 | ............2,081,296 | ..............2,000,000 | ............. 1,993,892 822 | oo | e [ 200.3.500 | i 3.553 | Moo | s 35,000 | .......... 70,000 |06/17/2014. | 07/01/2024.
878055 AD 4 | TCF NATIONAL BK 6.25 06/08/2022 ...106.725 . 995,236 903 [ .o | ervreeeneeriseinsenens | 2000.6.250 | 6.375 06/05/2012. | 06/08/2022.
878055 AE 2 | TCF NATIONAL BK 4.60 02/27/2025..........cccomuvvemueremenrimsnrinnseinsssinsssensnnens | oveeee | oo | vevvvrsenns | eenn2FE | 1,987,500 | ... 96.966 | ..............1,939,326 | ..............2,000,000 | ............. 1,990,490 1,096 | ..o | e | 04600 | e 4.679 02/24/2015. | 02/27/2025.
878237 AH 9 | TECH DATA CORP 4.95 02/15/2027 ...105.003 . 998,350 20 | s e | 4950 [ 4.973 01/24/2017. | 02/15/2027.
87969N AC 9 | TELSTRA CORP LTD 4.80 10/12/2021 .A07.215 2,144,290 ) ..............2,000,000 | ............. 2,077,151 | oo | i (18,689) [ ...vvvevevrvireins [ evverieciiisrinniees | 204800 | e 3.697 04/03/2012. | 10/12/2021.
87969N  AD 7 | TELSTRA CORP LTD 3.125 04/07/2025 ...100.088 998,713 155 | oo [ [ 2030125 [ 3.145 03/30/2015. | 04/07/2025.
88165F AG 7 |TEVA PHARM FIN BV 2.95 12/18/2022..........covvevveereerecrneeseeeenrcenrenneessncennens | eoneee | C v | it 2FE | 393,220 | ... 89.097 393,584 TT | e | e | 00002950 [ 2.973 12/13/2012. | 12/18/2022.
88166 AA 1 |TEVA PHARM FIN IV BV 3.65 11/10/2021.........ccocovvermrvvmrcrerrerrnnnencsnicseinens [ eovenes | C o 1] il 2FE | 449,354 | L 95.144 450,293 168 | v [ [00.3.650 | 3.694 11/07/2011. | 11/10/2021.
88224P  JS 9 | TEXAS CAPITAL BK BKNT 5.25 01/31/2026 101.953 2,000,000 | .eoeerreriererreninns [ e [ | e | 005,250 [ 5.250 01/28/2014. | 01/31/2026.
882508 AW 4 | TEXAS INSTRUMENT 2.25 05/01/2023.........cocovvvviveniiniivcrinnisniiinnisniseiinnns [ v | oo | cenneen 12l AFE 1,961,460 . 98.261 1,978,235 T4 | s i [ 000.2.250 | 2.469 05/01/2013. | 05/01/2023.
883203 BW 0 | TEXTRON INC 4.00 03/15/2026............ccooveerrriermriireiisneiieneiissesessssessenenees .. 104.252 | ............2,085,044 | .............2,000,000 | ............. 1,987,149 1,294 | i v | 0040000 | 4.093 03/04/2016. | 03/15/2026.
883203  BX 8 | TEXTRON INC 3.65 03/15/2027.........coorveerrriecreireiieceiieseieesesiesesieseneenees ...101.239 998,835 95 | i | e | 0000 3.650 | e 3.665 02/27/2017. | 03/15/2027.
883556 AZ 5 | THERMO FISHER 3.60 08/15/2021 ..102.79 | ..............2,055,922 | ..............2,000,000 | ............. 1,998,455 392 [ | e | 0000 3.600 | e 3.623 08/09/2011. | 08/15/2021.
884903 BK 0 | THOMSON REUTERS 3.95 09/30/2021 ...103.294 998,208 435 [ s | e | 2000:3.950 | e 4.002 09/28/2011. | 09/30/2021.
886546 AB 6 | TIFFANY & CO 3.80 10/01/2024 ..101.239 997,875 271 [ | e | 000.3.800 | e 3.836 09/22/2014. | 10/01/2024.
887317  AK 1 | TIME WARNER INC 4.75 03/29/2021 ...106.341 995,997 113 [ e | e | o750 | s 4.885 03/29/2011. | 03/29/2021.
887317 AN 5 | TIME WARNER INC 4.00 01/15/2022 ...104.230 992,386 1,896 | ..o | v | 040000 | e 4.207 10/12/2011. | 01/15/2022.
88732) AP 3 | TIME WARNER CABLE 8.75 02/14/2019........ [P RS ...106.761 2,089,949 | ...covvverrerniienns | i (76,658) | ..o | crvmreveriririrneinns | 008750 | s 4.579 07/17/2013. | 02/14/2019.
891160 MJ 9 | TORONTO DOM BANK 3.625 09/15/2031..........crvvemmirirereicciicsneieeniiseniinns | s . 2] 1FE 4,991,250 |..... 99.886 | .............4,994,310 | .............5,000,000 | ............. 4,991,833 453 | s | e [ 200 3.625 | 3.640 09/08/2016. | 09/15/2031.
89153V AB 5 | TOTAL CAP INTL SA 2.875 02/17/2022........ccccmmrveemrrerereeeieeiiessiisessissssienns | ceveees (o] I o 1FE| i 1,933,780 |...101.213 1,969,734 6,744 | oo [ |0 2875 [ 3.270 03/30/2012. | 02/17/2022.
89153V AG 4 |TOTAL CAP INTL 3.7 01/15/2024..........ovvoorreirriireiesesseeeneeseseneiinens ..105.300 | ..............2,105,994 | ..............2,000,000 | ............. 1,996,783 467 | v | e [0 3.700 | 3.730 08/05/2013. | 01/15/2024.
89153V AL 3 |TOTAL CAP INTL SA 3.75 04/10/2024 ...105.420 2,985,409 2,021 | oo [ |0 3.750 [ 3.838 01/08/2014. | 04/10/2024.
891906 AB 5 | TOTAL SYSTEM SVC 3.75 06/01/2023............coovvvemriinriirriisneisneianeiis ...101.708 995,542 T27 | oo | 203,750 | i 3.842 05/15/2013. | 06/01/2023.
891906 AC 3 |TOTAL SYSTEM SVC 4.80 04/01/2026...........ccoovvererrreereriieirnerinsrneesessssens | woreees ...107.596 1,995,424 442 | s | e [ 24800 | L 4.834 03/14/2016. | 04/01/2026.
89233P 5F 9 |TOYOTAMTR CRED 3.40 09/15/2021 MTN IV IO . SR ...103.354 1,997,931 515 | o e | 003,400 [ 3.430 |[MS......| oo 20,022 | ........ 68,000 |09/08/2011. | 09/15/2021.
89233P 5T 9 |TOYOTAMTR CRED 3.30 01/12/2022...........ccvoeerveiereeeceeiceeiseeniesenieseiees | ceveees . 3] e 1FE 996,290 |...102.946 . 998,355 375 | i | e | 20003.300 | e 3344 | | e 15,492 | .......... 33,000 |01/09/2012. | 01/12/2022.
893045 AE 4 | TRANS-ALLEGHENY 3.85 06/01/2025...........ccocoovvueririnriiniinniiceiesissiisniiinns [ e [P I 1 2FE| e 1,998,480 |...103.782 | .............2,075,640 | ..............2,000,000 | ............ 1,998,848 132 | e e [1.3.850 | 3.859 | Do | v 8,417 | 77,000 | 12/08/2014. | 06/01/2025.
89346D AF 4 | TRANSALTA CORP 4.50 11/15/2022 ..101.562 | .............2,031,234 | .............2,000,000 | ............. 1,981,137 3,370 | o | v | ceeed500 [ e 4719 |MN......| e 11,500 | oo 90,000 | 11/02/2012. | 11/15/2022.
898813 AK 6 | TUCSON ELEC PWR 5.15 11/15/2021 ...108.051 998,581 323 [ o | e | 0005150 | e 5191 |MN......| e .8,581 | o 51,500 | 11/03/2011. | 11/15/2021.
898813 AL 4 | TUCSON ELEC PWR 3.85 03/15/2023 ...100.646 998,226 302 | o e | 0000 3.850 [ i 3.888 |MS......| cceeee 11,336 | oo 38,500 |09/11/2012. | 03/15/2023.
899896 AC 8 | TUPPERWARE BRAND 4.75 06/01/2021 ..104.837 | ............2,096,744 | .............2,000,000 | ............. 1,991,971 2,111 | s e | e 750 [ 4.879 ..95,000 |05/25/2011. | 06/01/2021.
90131H BW 4 |21ST CENTURY FOX 144A 3.70 10/15/2025... ...104.393 998,058 211 [ | e | 2003700 | e 3.729 |AO..... | oo 7,811 | 37,000 | 10/14/2015. | 10/15/2025.
902133 AR 8 | TYCO ELECTRONICS 3.45 08/01/2024 ...102.541 997,246 366 | oo | e | e 3,450 [ 3497 |FA......| e 14,375 | e, 34,500 |07/28/2014. | 08/01/2024.
902494 AT 0 | TYSON FOODS INC 4.50 06/15/2022 ...106.757 997,284 538 | oo | e [ 28500 | i 4.568 [JD....... | cceveerei2,000 | ..o 45,000 | 06/06/2012. | 06/15/2022.
90261A AB 8 |UBS AG STAMFORD 7.625 08/17/2022 (COCO)... 116781 i 1,167,812 ...l 1,000,000 | e 1,008,293 (1,454) | oo | o | ceenn 7625 | e, 7410 |FA..o| 028,382 | e 76,250 | 08/10/2012. | 08/17/2022.
90265E  AK 6 |UDR INC MTN 4.00 10/01/2025. [ I ...104.045 R 1,996,306 399 | e e | 4000 [ 4,028 |AO...... | .c0ee...20,000 | ..o 80,000 |09/15/2015. | 10/01/2025.
90320W  AA 1 |UPMC HEALTH SYSTEM 3.853 12/15/2021........ccocvvvieriiiirrinriseiciiesiinnens . ..103.754 | ............2,075,072 | ..............2,000,000 | ............. 2,000,000 | .o | e | | | 203,853 [ 3.853 | D | oo 3,425 | i 77,060 | 11/23/2011. | 12/15/2021.
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90331H MS 9 | US BANK NA OHIO BKNT 2.80 01/27/2025............coovvveerrreirrierciererieseiiinens [ e . 2| 1FE 996,630 |..... 99.232 997,521 312 [ e e | 2.800 |...... 2.839 01/22/2015. | 01/27/2025.
90351D AB 3 | UBS GROUP FUNDING 4.125 09/24/2025. A C s | 1FE 2,014,980 |...104.741 .2,013,701 (1,279) [ oo | v | 125 | 4.021 01/26/2017. | 09/24/2025.
90351D  AF 4 |UBS GROUP FUNDING 4.125 04/15/2026. Clovinen [ e 1FE]| ............4,004,520 |..104.743 | .............4,189,736 | ..............4,000,000 | ............ 4,004,809 (B05) | overereverieeiiiens [ e [ 125 [ 4.108 01/19/2017. | 04/15/2026.
90352)  AC 7 |UBS GROUP FUNDING 4.253 03/23/2028.............ccocoomremiemeeereerenereaseeisnenes | s c 2] 1FE 2,000,000 |...105.094 2,000,000 | ..o [ e [ e | e | 4253 | 4.253 03/16/2017. | 03/23/2028.
90539)  AA 7 |UNION BANKSHARES 5.00 12/15/2026.........ccocmmrverrrirerrereseirssiesessissseinnns | e . 2| 2FE 2,000,000 |...104.229 | ..............2,084,570 | ..............2,000,000 | ............. 2,000,029 24 | e e | 00005000 [ 5.000 11/30/2016. | 12/15/2026.
907818  ED 6 | UNION PACIFIC CORP 3.25 08/15/2025...........ccovueurrrirerirereeneriesereseeneenees . ..102.714 2,985,555 1,640 | oo | e | 20003.250 | e 3.322 06/16/2015. | 08/15/2025.
907833 AE 7 |UNION PACIFIC RR 6.7 02/23/19. ..101.593 52,477 | .. 52,342 304 | e |0 8.700 [ 7.319 07/28/1999. | 02/23/2019.
90783T AA 8 |UNP CO 2004 TRST 04-1 5.404 07/02/2025.. ..107.313 1,224,554 | ............ 1,224,554 | ..o | e [ e [ |0 5404 | 5.404 07/22/2004. | 07/02/2025.
908594 AC 8 | UNION TANK CAR CO 4.71 05/15/2020 e . ...103.387 272,727 | ... 272,726 1] s [ oo [ 710 | 4.710 06/07/2005. | 05/15/2020.
909287  AA 2 |UAL 2007 PT TRUST 6.636 07/02/22..........cccmtremrrmirierieririissinsiiesienesseens [P [ ...494, ...108.441 511,948 | ... 502,820 2,428 | oo e | 00008636 [ i 7.262 04/30/2010. | 07/02/2022.
90932L  AA 5 |UNITED AIR 2015-1 AA 3.45 6/01/2029 ...101.603 2,782,417 | oo 2,782,446 () [ cerneermrrrnerreris | eeerrerisriserneins | 03450 | i 3.450 11/02/2015. | 06/01/2029.
90932P  AA 6 |UNITED AIR 2014-1 A 4.00 04/11/2026 ...104.052 860,302 | ... 860,302 | ... e | e [ 0004000 | 4.000 03/24/2014. | 04/11/2026.
90932Q  AA 4 |UNITED AIR 2014-2 A 3.75 09/03/2026 . ..102.527 885,298 | ... 885,298 | .....ovrriinriiinns | e [ e [ | 003750 | 3.750 07/28/2014. | 09/03/2026.
91159H  HK 9 |US BANCORP 3.60 09/11/2024...........ocooommrrearriirereirereiirecerirenenes . ...103.175 2,995,581 574 | oo | e [ 20.3.600 | v 3.625 09/08/2014. | 09/11/2024.
91159H HM 5 |US BANCORP MTN W 3.10 04/27/2026...........ccovvoereririrriieiirerireniesissiisnies [P I cerenennn4,996,150 | ... 98.906 | ..............4,945,280 | ..............5,000,000 | ............. 4,996,720 340 [ e | e | 0032100 | e 3.109 04/21/2016. | 04/27/2026.
913017  BR 9 |UNITED TECH CORP 4.50 04/15/2020 [ I ...104.878 1,997,380 1,083 | oo | e | 4500 | 4.561 02/23/2010. | 04/15/2020.
91324P  CC 4 |UNITEDHEALTH GROUP 2.875 03/15/2023..........cocvomriiiriiriniineiieriesiienens . ...100.835 997,750 395 | i e | 0000 2,875 [ 2.922 02/25/2013. | 03/15/2023.
91324P  CV 2 |UNITEDHEALTH GROUP 3.10 03/15/2026 ...100.496 2,998,050 206 [ ..oovvernriinneen | e | 20031000 | e 3.109 02/22/2016. | 03/15/2026.
91529Y AH 9 |UNUM GROUP 5.625 09/15/2020 ..107.554 | .............2,151,070 | ..............2,000,000 | ............. 2,003,352 (1121) [ o | v | 20005625 | 5.557 09/09/2010. | 09/15/2020.
91529Y AL 0 |UNUM GROUP 3.875 11/05/2025 ...102.266 2,983,546 1757 [ | e | 0003875 | 3.957 11/02/2015. | 11/05/2025.
918204 AV 0 | VF CORP 3.50 09/01/2021 ...102.975 998,740 316 | e | verrrerieninennnins | 00000 3.500 [ i 3.537 08/17/2011. | 09/01/2021.
91911T  AM 5 |VALE OVERSEAS 4.375 01/11/2022 ...103.500 1,917,267 [ .o | v 17,874 | oo e [0 4375 [ 5.535 [ | v 41,319 | oo 87,500 | 06/24/2013. | 01/11/2022.
91913Y AR 1 |VALERO ENERGY 6.125 02/01/2020 ...107.307 1,996,688 TAAT | e | 08,125 | 6.211 [FA.....| o 51,042 | ...... 122,500 | 02/03/2010. | 02/01/2020.
91914)  AA 0 | VALERO ENERGY 4.375 12/15/2026 104243 | .............2,084,852 | ..............2,000,000 | ............ 1,999,266 80 | oo | e | e 375 | 4.380 12/02/2016. | 12/15/2026.
919794 AB 3 | VALLEY NATL BANC 5.125 09/27/2023..... . . . RS ...107.159 2,010,458 (1,547) | oo v | 2005125 | 5.019 10/23/2013. | 09/27/2023.
922390M  AE 1 |VECTREN UTILITY 5.75 08/01/2018..........covveeereeierriieceiieceeieneeisecesieneeienens [ [ ...991, ...101.949 999,531 769 | v | oo [ 205750 | 5.833 07/24/2003. | 08/01/2018.
92276M AW 5 | VENTAS REALTY LP 4.75 06/01/2021 ..106.161 | .............2,123,220 | ..............2,000,000 | ............. 1,993,152 1,801 [ e | e | 750 | 4.860 05/10/2011. | 06/01/2021.
92277G AL 1 | VENTAS REALTY LP 3.85 04/01/2027 ...101.861 1,984,933 1,013 | e v | 20003.850 | 3.948 03/22/2017. | 04/01/2027.
92343V BC 7 |VERIZON COMM INC 3.50 11/01/2021.. ...102.920 1,012,327 (2,980) [ ..ooverecerrrireis | ceeerineeiseineinns | 20023500 | e 3.156 03/30/2012. | 11/01/2021.
92343V BR 4 |VERIZON COMM INC 5.15 09/15/2023, LA11.231 2,993,842 906 [ ..overreririirins | crrrerervenienineiens | w5150 | 5.192 09/11/2013. | 09/15/2023.
92343V DY 7 |VERIZON COMM INC 4.125 03/16/2027 [ [ . ...104.390 993,043 483 [ s | e | 8125 | 4.217 03/13/2017. | 03/16/2027.
92343V EA 8 |VERIZON COMM INC 4.50 08/10/2033..........ccocovvueririrriiiiniinniieniesiensiiniies [P I RO ..104.448 | ..............2,088,952 | ..............2,000,000 | ............. 1,994,456 96 | oo | e | 500 | e 4525 [FA...cco.| v 35,250 08/01/2017. | 08/10/2033.
92765Y AA 5 |VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023 ...104.000 874,439 | ..o | e [ e [ e | 0:0.000 | 5.031 [JAJO.. | oo 8,259 10/07/2013. | 10/23/2023.
927804 FK 5 |VIRGINIA ELEC & PWR 2.95 01/15/2022 ...101.441 998,942 243 | oo | e [ 2000.2.950 | 2.978 [ | v 13,603 01/09/2012. | 01/15/2022.
92849T AJ 7 |VITERRAINC 5.95 08/01/20 ...107.625 996,396 1,252 [ v | e | 0005950 | 6.103 [FA.....| oo 24,792 07/30/2010. | 08/01/2020.
928563 AC 9 | VMWARE INC 3.90 08/21/2027.. ..101.679 | ..............2,033,586 | ..............2,000,000 | ............. 1,993,480 200 [ .o | e | 200:3.900 | e 3.941 |FA o] o 28,167 08/16/2017. | 08/21/2027.
92857W BC 3 | VODAFONE GROUP 2.95 02/19/23 ..100.561 | ..............2,011,212 | ..............2,000,000 | ............. 1,994,903 905 [ oo | e | 002,950 | 3.004 |FA.......| oo 21,633 02/11/2013. | 02/19/2023.
928670 AB 4 | VOLKSWAGEN INTL FIN NV 4.00 08/12/2020 ...103.401 | ..............1,034,006 | ..............1,000,000 | ............. 1,017,941 (B,472) | oo | v | 20040000 | 3.278 W 15,444 04/02/2012. | 08/12/2020.
92936M  AB 3 |WPP FINANCE 2010 4.75 11/21/2021 ...106.854 998,069 A42 | s | e | 4750 | 4.805 |MN......| oo 5,278 11/02/2011. | 11/21/2021.
931009 AE 4 |WAKE FOREST UNIV 3.451 01/15/2032........covvverererreerseeceseenereserereseeseneessens | eveeee | oo | cenrreneiesd | e IFE | 2,290,000 | ... 99.026 2,290,000 | .vveerrierierireninns [ e [ | e | e 3457 [ 3.451 36,441 07/26/2012. | 01/15/2032.
93100P AA 6 | WAKE FOREST BMC 3.093 06/01/2026............ccoooevererrerrrnerensreriienrsseiesnseans | cevvees | ov | eereeenn12 | ol AFE | .....2,000,000 ... 99.063 | .............1,981,256 | ..............2,000,000 | ............. 2,000,038 26 | oo | e | 0003093 [ 3.093 [JD.occes | v 5,155 10/27/2016. | 06/01/2026.
93884P CQ 1 |WASH GAS LIGHT MTND 6.49 09/27/2027 ..124.004 | ..............1,860,063 | ..............1,500,000 | ............. 1,599,352 (7,503) [ oo | ervveriverisrineiens | 0008490 | e 5.598 28,664 01/21/2003. | 09/27/2027.
939653 AL 5 | WASHINGTON REIT 4.95 10/01/2020. U ORI I 2FE| ..o ...103.802 2,992,164 2,595 | oo | e | 950 [ 5.053 37,125 09/23/2010. | 10/01/2020.
94707V AC 4 |WEATHERFORD INTL 4.50 04/15/2022............courveerrieareieerieeeceeieseiiseeiienes | ceveees I 12 5FE| oo 998,550 |..... 90.500 998,093 394 | i | e | 4500 | 4549 |AO..... | e 9,500 03/30/2012. | 04/15/2022.
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94973V AW 7 |WELLPOINT INC 3.70 08/15/2021 ...103.068 .2,061,364 | .............2,000,000 | ............. 1,999,060 238 | o | v | s 3.700 |...... 3.714 08/10/2011. | 08/15/2021.
94974B  FJ 4 |WELLS FARGO CO 3.45 02/13/2023. ...101.899 ,018,987 999,673 57 | e | e | 0000 3,450 [ i 3.457 02/06/2013. | 02/13/2023.
94974B  FY 1 |WELLS FARGO CO 4.10 06/03/2026 ..105.003 | ..............5,250,150 | ..............5,000,000 | ............. 4,996,132 77 | e v | 4100 | 4111 05/27/2014. | 06/03/2026.
94974B  GL 8 |WELLS FARGO CO GMTN 4.30 07/22/2027.. ..106.440 | .............4,257,588 | .............4,000,000 | ............. 4,107,198 (8,778) [ .oovereervrirverns | eevveerrerirnerneinns | 0004300 | e 3.960 01/17/2017. | 07/22/2027.
95709T AD 2 |WESTAR ENERGY 5.10 07/15/2020 ...106.081 1,048,641 [ ..o | e (18,144) | ..o [ e | 205,100 | e 3.093 04/02/2012. | 07/15/2020.
960410  AC 2 |WESTJET AIRLINES 3.50 06/16/2021...........cooourveermreerrerieceeeeserieseeeeneneenens ...100.805 | ..............2,016,094 | ..............2,000,000 | ............. 1,998,069 516 | .o | e | 20003.500 | i 3.530 06/13/2016. | 06/16/2021.
961214  CX 9 |WESTPAC BANKING 2.85 05/13/2026..........c.coevenerrrrincrirnrireeenenssneirsenensnnnes | eoveees | G vvivnriins | et IFE | 100.1,992,240 | ... 97.442 1,993,361 692 [ ..o | e | 2002850 | 2.895 05/09/2016. | 05/13/2026.
961214  DF 7 | WESTPAC BANKING EMTN 4.322 11/23/2031...........ccovvvirrriiiriinniiisnniins 102,744 | ... 1,027,441 | .......1,000,000 | ... 1,000,000 [ ..ooovveinninniiinns | o [ e e | 04322 [ 4.322 11/15/2016. | 11/23/2031.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027 ..32,400 |...105.365 32,256 (18) [ orevereernerineine | eevrneenseiseineiins | 207500 | e 7.381 04/05/2006. | 06/15/2027.
96928 CQ 8 |WALGREEN-IDAHO FALLS ID 6.66 6/15/2033.........ccovvervrieirerinrireerenssinernnins ....766,275 |...112.090 766,275 | ... 766,275 [ ..o | e [ v | 00.8.660 | oce 6.753 12/16/2009. | 06/15/2033.
96928 CR 6 | WALGREEN-CHICAGO 6.66 5/15/2034 ...112.090 1,029,810 | ..ccooovennee 1,029,810 [ oo | v [ e [ e | 00:6.660 [ 6.753 12/23/2009. | 05/15/2034.
969457 BW 9 |WILLIAMS COS INC 4.55 06/24/2024.......... ...103.740 250,000 | ... 249,543 59 | e | e | e 4550 | 4.583 06/19/2014. | 06/24/2024.
96949L  AB 1 |WILLIAMS PARTNERS 4.00 09/15/2025. . R ..102.592 | ..............2,051,830 | ..............2,000,000 | ............. 1,995,008 542 | oo | e | 4000 [ 4.038 02/26/2015. | 09/15/2025.
96950F AL 8 |WILLIAMS PARTNER 4.50 11/15/2023........... . RV ...105.686 1,992,257 1126 | s | v | 004500 | e 4.576 11/12/2013. | 11/15/2023.
97650W  AF 5 | WINTRUST FINL 5.00 06/13/2024 ...103.328 2,500,000 | ..o [ | [ | 2008.0000 | 5.000 06/10/2014. | 06/13/2024.
980236 AM 5 | WOODSIDE FINANCE 3.65 03/05/2025. ...100.683 999,563 3725 USRI IO BUSOR: X 1510 I DO 3.657 02/26/2015. | 03/05/2025.
980888 AD 3 | WOOLWORTHS LTD 4.00 09/22/2020 ..102.823 | ..............2,056,462 | .............2,000,000 | ............. 1,999,230 262 [ ocrereciineins | e | 2004000 | s 4.015 09/14/2010. | 09/22/2020.
981811  AD 4 | WORTHINGTON INDS 6.50 04/15/20 ...108.370 999,685 124 | oo [ [00.6.500 | 6.515 04/08/2010. | 04/15/2020.
98310W AM 0 | WYNDHAM WORLDWIDE 5.10 10/01/2025... ...105.412 2,586,425 (9,618) | ..o | vereirereireniinens | 20051000 | 4.546 11/10/2016. | 10/01/2025.
98310W AN 8 | WYNDHAM WORLDWIDE 4.50 04/01/2027... ...101.806 997,905 155 | e | v [ 004500 | 4.528 03/16/2017. | 04/01/2027.
98417E  AK 6 | XSTRATA CAN FIN 4.95 11/15/2021 . ...106.500 999,442 128 | oo [ [0 4950 | 4.966 11/03/2011. | 11/15/2021.
98419M  AB 6 | XYLEM INC 4.875 10/01/2021.......c0ovvverririiiniinnns [P I ..107.873 999,728 B85 | v | e | e 875 | 4.883 [AO..... | woevv 12,188 | s 48,750 | 09/15/2011. | 10/01/2021.
984851 AC 9 | YARAINTL SA 7.875 06/11/2019 ...106.635 . 998,995 633 | oo [ e [ 1875 | 7.950 [JD..oces | oo 4375 | .......... 78,750 | 06/04/2009. | 06/11/2019.
984851  AD 7 | YARA INTL SA 3.80 06/06/2026............ccooveermmueeimiernmninscisinssniesssmessssnsesssnnsnnnee | evseee | G| vonneeenn ] | 0l 2FE | L 1,991,920 |..... 97.125 1,942,500 | ..ccoooennees 2,000,000 | ....ccccooe.. 1,992,994 691 | oo | e [0 3.800 | Lo 3.849 [JD.cccoo. | oo 5278 | ......... 76,000 | 06/01/2016. | 06/06/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ ,430,670,849 XXX 1,481,656,641 2 1,430,367,221 | v 0 30,584 0 0 XXX XXX |....16,141,246 | ....54,946,892 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00192 AA 4 |APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE.... [P (U I 1FE]| ... .1,288,927 | ..... 95.000 | .o 1,373,891 | 1,446,201 | 1,331,399 | i [ 83,076 [ | e |20 1392 ] 4.296 | MON... 03/18/2016. | 07/27/2057.
004375 FG 1 |ACCR 2006-1 A4 SEQ SNR FLT 04/25/2036............cccocoommmrermrirmmmnerinniisniinns | ovenne | v | cevvivinn | e TFM ] 001,522,369 | ... 98.000 49,638 | oo [ 001832 [ 4.895 |MON... 04/07/2016. | 04/25/2036.
007036 GS 9 | ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 101.071 | oo 309,930 | oo 306,645 | ... 286,324 3,569 | ..o [ e | 03709 [ 3.795 |MON... 07/24/2013. | 06/25/2035.
02660L  AA 8 | AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046............coccouvveivmviineiisnniiinni | v [ v | cevriiinn | e IFM ] 0214726 | 65.026 | .................186,169 | ....... 286,301 | ... 178,944 5,839 | oo | [ 1742 | 3.801 |MON... 05/20/2008. | 10/25/2046.
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36 ...101.684 ..227872 | ... 226,402 1154 | s v | 2005500 | 5.914 |MON... 05/11/2010. | 03/26/2036.
05533C DH 8 |BCAP 2010-RR6 7A3 SUB SSUP 6.00 2/26/37 ...102.290 ...958,492 | ... 952,865 9,620 | .ovvcveriiriinis | e | 00008000 [ 6.645 | MON... 01/07/2011. | 02/26/2037.
05533D AG 1 |BCAP 2010-RR7 1A7 SUB CSTR 04/26/2035 RE...........cccoooommmuimmmeevnnrrmnnnians [ eoevee | oo [ eovvrninene | el IFM| 2,157,299 | L. 97.940 | .............2,539,875 | ........ 2,593,297 | .... 2,342,710 87,924 | ..o | e | 0000 3.357 [ 8.572 |MON... 03/16/2012. | 04/26/2035.
05533G CN 7 | BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35.... 104.285 850,242 | ..o | e 12,483 | oo | e [ 208,000 | e 7.678 |MON... 04/20/2011. | 10/26/2035.
05533N  AJ 3 | BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...........cccoonmvvvrmmmrimmmremmnrennnnees [ evrinee | oo | worverrinnne | e IFM | i 617,954 | ... 90.230 636,288 | ....ooverierieriiiins | e 18,327 | oo v [ 3111 [ 5.976 | MON... 06/07/2016. | 06/26/2037.
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE.........cccoovervveemeriinnrirenirenes [ cvree | oo [ eoverrinene | e IFM | 378,504 | ..., 99.964 407,327 26,906 | ....oovveercrienns [ e | :3.360 [ 9.917 |MON... 01/06/2012. | 01/26/2036.
05539B AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE 100.265 751,624 21,509 | o | e | 04500 | 7.774 |MON... 03/13/2012. | 12/26/2037.
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE...........ccoovvemrierenrinnerrennns | cever | o [ eerveneens | ol TEM | ..398,219 | ... 99.000 456,817 9,086 | oo | e | 003168 [ i 4.655 |MON... 04/11/2012. | 05/26/2036.
05540X BQ 5 |BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE.......cccovvvuviinriinrirciicniiccins | o | oo | e | 2l IFM 0. 309,826 ... 99.932 332,953 33,555 ....13.147 |MON... 04/16/2012. | 11/26/2035.
05541D AU 0 | BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE............ccoovvvmmmviinnivnnniinnniiinnns [ eveiee | oo [eoveneiciens | el IEM | 734,402 | L 98.338 797,357 34,543 | oo e | e 1463 [ 4.797 |MON... 08/23/2012. | 11/20/2036.
058931 AD 8 | BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036..............cvrveeerveerererennrirsnninenies | oveeee | v | cerrvreen | e TEM ] i000..925,723 97.970 ..1,144,654 | ... 862,868 87,376 ...17.748 |MON... 03/29/2012. | 03/25/2036.
05948K  ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035...........0ommvveenrreineriisnerissnsisnssssnnsisnnns | sovvie | o [evvivenniins | o TEM | iiiinne...408,329 | ... 87.000 | ...............438,214 | ... 503,694 | ... 373,421 21,379 | o e | 1728 [ 8.384 |MON... 04/07/2008. | 05/25/2035.
05949A H8 6 |BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035. . e cerrvnennn 372,429 99.524 | .......c0......383,355 | oo, 385,188 | ... 373,620 BAAT | oo e | 00 3456 [ e 4.122 |MON... 05/06/2016. | 02/25/2035.
05949A  H9 4 |BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035........c.covveeriiiiriinniceninniienes . ..101.485 | ...............342,045 | ....... 337,039 | ... 328,975 2,305 | oo | e | e 3,456 [ i 3.880 | MON... 05/06/2016. | 02/25/2035.
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05949C GW 0 | BOAMS 2005-8 A9 PAC 5.50 9/25/35 353,834 298,355 T19 [ e [ e [ e 5.500 |..... 6.789 |MON... ..1,622 10/13/2005. | 09/25/2035.
05949C HM 1 | BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35. 957,395 25,907 | coovevrerierinenns | eeereerienineniinnis | 0000 3.615 [ 6.718 |MON... 07/22/2013. | 10/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35, 32,967 (80) [ oo | v | 000 3.693 | i 3.412 |MON... 09/10/2008. | 11/25/2035.
05951F  AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037 . 138,422 3,099 ...10.618 | MON... 05/13/2008. | 01/25/2037.
059510  AC 5 | BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.. . 18,680 13,895 A5 [ s | e |0 5791 | 7.690 |MON... 04/30/2008. | 10/25/2036.
059522 AU 6 | BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036.............ccccoormmureamerrameernnerrenenns | woveeee | v | cervrreene | e TFM ] 001,089,266 | ..... 97.700 L A199,712 | 1,084,157 22,933 | oo e | e 3444 | 5.709 |MON... 02/12/2016. | 05/20/2036.
05953Y  AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37........cccovvuirinriiniinnicciveninnisnicnninnns | conves | oo | cevivennene |l IEM ] 146,391 | 96.071 167,440 131,128 2,663 | .o | e |l DT T4 [ 9.329 |MON... 04/25/2008. | 05/25/2037.
05955Q AA 4 | BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37... ..102.230 | e 243477 | 238,166 237,014 5,699 | oo | e 206,000 | i 7.976 |MON... 11/24/2009. | 08/26/2037.
05990H AH 6 | BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037...... ..100.449 | ............2,325,898 | .............. 2,315,506 | ..ooocveven. 1,749,364 | ..o | s 123,364 ....15.919 | MON... 09/23/2010. | 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE.........cccoconvrvvmrivmrverrmrnnninnins | eveees oo [eovviiiens | e IFM | cece....603,404 | ... 99.340 | ..cccoee0rren616,570 | oo 620,666 603,493 5,398 | ..o [ [00.3.632 | 4.178 |MON... 08/24/2016. | 07/26/2035.
07384M  S7 8 | BSARM 2004-5 2A SEQ SNR FLT 07/25/2034. ...103.239 I 628,138 629,732 (1,877) | oo | v | 20003.925 | e 3.287 |MON... 01/27/2017. | 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033 ..100.568 | ...............939,134 | ... 933,833 938,174 (2,584) | ..o | o | 20005500 e 5.163 | MON... 07/10/2013. | 09/25/2033.
125431 AH 9 | CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.........cooovvvviinnieiiriinriiiscivennns [ eoviies | oo | eevereiiens | e IFM | 272,501 | 84.928 | ................236,566 | ....... 278,550 164,493 | .ooooecennins | e 11,654 ....14.539 | MON... 08/29/2007. | 06/20/2036.
12641P  AD 6 | CSMC 2009-6R 1A2 SUB SSUP 5.75 1/26/36. .103.750 | oo 192,558 | 185,598 184,893 423 | oo | e [ 205750 | 5.797 |MON... 05/29/2009. | 01/26/2036.
12641P  AE 4 | CSMC 2009-6R 1A3 SUB SSUP 5.75 1/26/36 ...104.406 179,379 (82) [ oo | e | 2005750 | 5.791 | MON... 05/29/2009. | 01/26/2036.
12641P  AF 1 | CSMC 2009-6R 1A4 SUB SSUP 5.75 1/26/36. ...104.313 61,883 8,227 ....30.969 | MON... 05/29/2009. | 01/26/2036.
12641P  AG 9 | CSMC 2009-6R 1A5 SUB SSUP 5.75 1/26/36 v | | o e | e TEM | 002.120,000 o 99.875 | .....cce0....... 119,850 | ................. 120,000 | ....... 6,845 39 ..115.992 | MON... 05/29/2009. | 01/26/2036.
12641P AH 7 | CSMC 2009-6R 1A6 MEZ SSUP 5.75 1/26/36.............cccovvvvemrermvirsnniiinniinnnens | ovenne [ v | cervivinn | e TFM ] 86,617 [ 95.875 | ...ccooerren. 115,050 | ................. 120,000 | ....... 3,157 (3) ..282.143 |MON... 05/29/2009. | 01/26/2036.
12641P  AM 6 | CSMC 2009-6R 2A2 SUB SSUP 5.50 10/26/35. 100.188 464,066 415 | i | e [ 205500 | i 5.533 |MON... 05/29/2009. | 10/26/2035.
12641P AN 4 | CSMC 2009-6R 2A3 SUB SSUP 5.50 10/26/35...........cocvvvmrrrerinrvcmnineiveninnns [ eveies | oo | covrievenne | e TFM | ccoc..420,000 | ... 98.656 418,708 (T17) | e [ [ 005,500 |, 5.532 | MON... 05/29/2009. | 10/26/2035.
12641P AP 9 | CSMC 2009-6R 2A4 SUB SSUP 5.50 10/26/35............ccoommrvererverennrrieniiieniins | oveeee [ v | cervivene | e IFM iicin0...240,000 | ... 96.656 234,438 863 [ ..o | erreeenennseinseiins | 2005500 | i 6.055 | MON... 05/29/2009. | 10/26/2035.
12641P  AQ 7 | CSMC 2009-6R 2A5 SUB SSUP 5.50 10/26/35...........cocvvmrvverrrricnniveiveniinnns [ eoveees | oo | evrievene | e TFM | cc.c....360,000 ... 92.281 121,940 8,248 ....24.407 |MON... 05/29/2009. | 10/26/2035.
12641P AR 5 | CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35.............ccocoovmmvvemmmeinniriniinnnns | woveene [ v | cevvivinn | e TFM | 145,243 | L 59.031 | .o 139,256 | .............235,902 | ..o 0 [(C72:) 1 SRR RPN PR 5.500 [9,999.000 | MON... 05/29/2009. | 10/26/2035.
12641P  AZ 7 | CSMC 2009-6R 4A3 SUB SSUP 5.50 11/26/35. 100.813 74,985 B8 | oo | e | e 5.500 |...... 5.525 |MON... 05/29/2009. | 11/26/2035.
12641P BA 1 | CSMC 2009-6R 4A4 SUB SSUP 5.50 11/26/35..........ccocoomumvimmeianniiinniiinniins | wovenee [ v | cenviisnn | e IFM ] iiii000...80,000 .. 99.344 71,285 2,569 | oo [ s [ e 5.500 |....10.138 | MON... 05/29/2009. | 11/26/2035.
12641P BB 9 | CSMC 2009-6R 4A5 SUB SSUP 5.50 11/26/35. cevvvrnnnrnnnneinene | e | e | el TEMY nn..88,034 93.656 (CA4:) ] [T SR PR 5.500 |..101.806 | MON... 05/29/2009. | 11/26/2035.
12641P  BC 7 | CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35...........cccoovvveerricnirrerinriverinnins [ eovee | oo | evvicvenne | e TEM | 4,645 | 30.438 ..672 (4] [N NSRRI DOV 5.500 |1,553.489 | MON... 05/29/2009. | 11/26/2035.
12641P  BJ 2 | CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35 2103.219 | 8,204 | 7,948 | 7,948 76 | e | e | 20005.5000 | e 5.563 | MON... 05/29/2009. | 09/26/2035.
12641P  BM 5 | CSMC 2009-6R 6A2 SUB SSUP 5.50 9/26/35, ...101.750 o 220,000 219,207 (B3) | covvvererrieerviies | e [ 2005500 | e 5.528 |MON... 05/29/2009. | 09/26/2035.
12641P BN 3 | CSMC 2009-6R 6A3 SUB SSUP 5.50 9/26/35...........ccccooemvvemnmiinnniinneiinniiins | wovenee [ oo | cevviiinne | e IFM 002,140,000 .. 99.781 | .o 139,694 | L 140,000 139,542 (35) [ evrereerrrinrins | eerneevenirnrineiens | 0008500 | e 5.534 |MON... 05/29/2009. | 09/26/2035.
12641P  BP 8 | CSMC 2009-6R 6A4 SUB SSUP 5.50 9/26/35...........ovveeererecenerimnerisenrinneriinne | evenee | v | corvriinnene | e IFM ... 120,000 | ... 97.219 104,506 2,913 | s e | 00005500 [ e 9.382 |MON... 05/29/2009. | 09/26/2035.
12641P  BQ 6 | CSMC 2009-6R 6A5 SUB SSUP 5.50 9/26/35 v | o | o | e | e TEM | ..80,000 ] . 91.594 15,987 1,078 ....37.587 |MON... 05/29/2009. | 09/26/2035.
12641P  BR 4 | CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35.............ccoovveemeenvrrnnnrrsncninenens | woveeee | v | ceverrienne | e TFM | . 37,849 [ 65.500 | ..ooooverrnnnnn50,506 | oo 77,108 | e 2,155 (118) ..238.469 |MON... 05/29/2009. | 09/26/2035.
12641P  CC 6 | CSMC 2009-6R 8A4 SUB SSUP 5.50 10/26/35. ...101.156 151,214 559 | oo | e | 00005500 | e 5.494 |MON... 05/29/2009. | 10/26/2035.
12641P  CD 4 | CSMC 2009-6R 8A5 SUB SSUP 5.50 10/26/35. ...100.563 100,000 5,223 ....18.855 | MON... 05/29/2009. | 10/26/2035.
12641P  CE 2 | CSMC 2009-6R 8A6 MEZ SSUP 5.50 10/26/35.........coocovrveeerereceneremerresnnresnnes | evenes | v | corvriennere | eeie IFM ... 107,416 | 98.406 128,697 | oo | e 100,808 ...61.121 |MON... 05/29/2009. | 10/26/2035.
12641P  CW 2 | CSMC 2009-6R 11A3 SUB SSUP 5.50 1/26/36 ..102.187 125,378 (7) [ e | e | 2005500 | e 5.510 |MON... 05/29/2009. | 01/26/2036.
12641P  CX 0 | CSMC 2009-6R 11A4 SUB SSUP 5.50 1/26/36.. ...102.000 71,575 4,167 ...12.632 |MON... | . 05/29/2009. | 01/26/2036.
12641P  CY 8 | CSMC 2009-6R 11A5 MEZ SSUP 5.50 1/26/36............ccovvverrinrrircrieriveniinnies [ v | oo | ennievnine | e TEM | 0.24,949 | L 98.781 28,458 5,922 ....39.325 | MON... 05/29/2009. | 01/26/2036.
12641P DD 3 | CSMC 2009-6R 12A3 SUB SSUP 5.00 4/26/35 ...101.594 64,782 275 | o | e | 00005000 [ e 4.997 |MON... 05/29/2009. | 04/26/2035.
12641P  DE 1 |CSMC 2009-6R 12A4 SUB SSUP 5.00 4/26/35 ...101.438 60,000 176 | oo [ e | 2.5.000 | 4.994 |MON... 05/29/2009. | 04/26/2035.
12641P  DF 8 | CSMC 2009-6R 12A5 SUB SSUP 5.00 4/26/35.. ..101.031 39,613 1,393 [ | e | 000.5.000 | e 8.863 | MON... 05/29/2009. | 04/26/2035.
12641P DG 6 | CSMC 2009-6R 12A6 MEZ SSUP 5.00 4/26/35.. ...100.844 , 53,832 | covverierireeerenines | s 12,389 ...35.059 | MON... 05/29/2009. | 04/26/2035.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........covveemvimirivcrnrinniicssicnnivesiienisnins | conves | oo | eevivennene |l IFM ] 00 105,355 | 94.688 | ............... 148,210 | .occcoviciin 156,525 107,431 6,190 ....14.450 |MON... 05/31/2009. | 09/26/2037.
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12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37. ..101.469 | ................. 10,158 | .................. 10,011 | ... 9,963 L OO UPOORRROIN DO 6.000 |...... 6.420 |MON... 05/31/2009. | 07/26/2037.
12641Q  AF 9 | CSMC 2009-7R 4A2 SUB CSTR 7/26/37.........cocovrverereerenerrererrncnirsnnessseinens | cenves | o [ eeiveneens | e TEM | i0010.1..100,000 | ... 96.281 72,878 1,301 ...10.272 |MON... | . 05/31/2009. | 07/26/2037.
12641Q  AG 7 |CSMC 2009-7R 4A3 SUB CSTR 7/26/37.........cccomrrvmrinerrerirnrinnicnnisesirenirenins | cevvee | oo | verivernnne | IFM [ iiiccin..50,000 | .. 90.375 15,419 (399) ...16.984 | MON... 05/31/2009. | 07/26/2037.
12641Q  AH 5 | CSMC 2009-7R 4A4 SUB 6.00 07/26/2037...........ccoocvmrvrrernrrmnnemenerenerrennniens | cevees | o [ eerevennens | e TEM | i22..50,000 | ... 83.188 | ..o 41,594 | L...........50,000 | ... 6,035 (((15) ) [T SOOI OO 6.000 |....52.661 | MON... 05/31/2009. | 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037...........cccovvvmrvvmriennrreriniiseriisnieninens | coniee | oo | eevivennene |l IEM | . 25,404 | 25.438 18,440 (1,119) [ oo | e | e 6.000 |...12.542 | MON... 05/31/2009. | 07/26/2037.
12641Q AN 2 |CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35.. 101.438 | ................208,636 | ...... 205,680 204,912 488 | o [ e [ 5.500 |...... 5.546 |MON... 05/31/2009. | 11/26/2035.
12641Q AP 7 |CSMC 2009-7R 5A2 SUB 5.50 11/26/35.........ccccovrermerrmrineerneiserissnenenssenssseinns | vevees | ev | eeriveronnee | e IFM | iiicci...240,000 ... 99.250 | ..cociernnnn238,200 | oo 240,000 239,275 [CC74 ) RN NSRRI IOV 5.500 |...... 5.521 |MON... 05/31/2009. | 11/26/2035.
12641Q  AQ 5 | CSMC 2009-7R 5A3 SUB 5.50 11/26/2035............cooovvvveenniiinniiinniinneiieneiians | covei | o [ eevvenees | o TRM 000002.120,000 93.031 19,743 | oo [ | v | e [ 5.500 |...... 5.575 | MON... 05/31/2009. | 11/26/2035.
12641Q AR 3 | CSMC 2009-7R 5A4 SUB 5.50 11/26/2035............coocomrvvermmrrerinnriiieniiireneerennniens | cerev | o [ eevivennns | o TEM | i00.12..180,000 | ... 85.500 52,984 2,409 | oo [ s [ e 5.500 |...24.710 |MON... 05/31/2009. | 11/26/2035.
12641Q  AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035.............covevevenrinirienirerrnrinnniisninns | cevvee | oo | vevivernnne | e ITEM | i 71,696 | 50.438 | .coviierrnn 85,642 | o 130,144 | oo 549 (10) [ oo | e | s 5.500 {9,999.000 | MON... 05/31/2009. | 11/26/2035.
12641Q AW 2 | CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35.. ...103.250 I 294,508 293,523 AT3 | o | e [ 2005500 | i 5.525 |MON... 05/31/2009. | 09/26/2035.
12641Q  AX 0 |CSMC 2009-7R 6A2 SUB 5.50 09/26/35 2100781 | 120,937 | 120,000 110,367 1,574 | | e | 20.5.500 | e 7.550 | MON... 05/31/2009. | 09/26/2035.
12641Q  AY 8 | CSMC 2009-7R 6A3 MEZ 5.50 9/26/35...........ccooovvverrrienniisniinnissnessniiinns | covve | o [ eevvennns | ol TEM 01....96,566 | ... 70469 | ..o 123,031 | 174,589 29,126 350 ...36.156 | MON... 05/31/2009. | 09/26/2035.
12641Q  BF 8 | CSMC 2009-7R 7A4 MEZ FLT 12/26/36...........ccoorerverererrererrenerrnnerrsneirsnnnns | cenev | o [ eevivennens | e TEM ] ii01..40,802 | ... 89.906 | ..............242,144 | ... 269,329 75,851 [ oo | cevieeeeens 15,458 ...55.785 | MON... 05/31/2009. | 12/26/2036.
12641Q BV 3 |CSMC 2009-7R 9A2 SUB 5.25 8/26/35...... ..101.250 71,085 0 [ eovrerinrcnniiens [ [005.250 |, 5.187 | MON... 05/31/2009. | 08/26/2035.
12641Q  BW 1 |CSMC 2009-7R 9A3 SUB 5.25 8/26/35...... ...100.219 120,000 407 | oo | e [ 205,250 | 5.208 |MON... 05/31/2009. | 08/26/2035.
12641Q  BX 9 |CSMC 2009-7R 9A4 MEZ 5.25 8/26/35...........ovvervrererrerreeeinressereneresnssersinnsns | covvees | oo | evviveviinne | en2FM | .. 220,597 | ... 99.719 225,454 26,117 ....24.320 |MON... 05/31/2009. | 08/26/2035.
12641Q  CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35 103.188 487,511 458 | oo | e [ 205,500 | i 5.503 |MON... 05/31/2009. | 02/26/2035.
12641Q  CJ 9 |CSMC 2009-7R 11A2 MEZ 5.50 2/26/35...........cccocomvvvemerrirarerererirenneseneseneins | ceneve | o [ eevivennns | o TEM 11,262,383 | ... 95.625 247,774 3,929 | .o [ e | 005500 [ 8.710 [MON... 05/31/2009. | 02/26/2035.
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36 100.000 | .oovvvvrverrenred 292 | i 4,292 | 4,275 39 | e | 005750 [ 5.853 | MON... 05/31/2009. | 01/26/2036.
12641Q  CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36...........ccocvererrvrerrrrirnrinenesenenrssisennns | cevev | o [ eevevennens | o TEM | ii..60,489 | ... 93.750 60,333 (B3) ] v | oo [ 25750 | i 5.711 |MON... 05/31/2009. | 01/26/2036.
12641Q  CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/3...........cccovvverrireicniircrnrienicnsiveniinnns | ceniee | oo | eevivernnne |l IEM ] 119,408 | 81.344 56,309 (134) ....13.073 | MON... 05/31/2009. | 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37 100.375 80,182 | ..o | e [ e [ e | 0:6.000 [ 6.076 |MON... 05/31/2009. | 06/26/2037.
12641Q  CX 8 | CSMC 2009-7R 13A2 SUB 6.00 06/26/37............ccvvemrrearricerrennniienniseneinene | ceneve | o [ eevveneins | cnfFM | 134,170 99.188 128,125 (3,116) | oo | vereieereiieniiiens | 20008.000 | e 4.356 |MON... 05/31/2009. | 06/26/2037.
12641Q  CY 6 | CSMC 2009-7R 13A3 SUB 6.00 06/26/37...........ccocoemmmveiemrimniinnissniisnniinns | conee | o [ eevvennies | o TFM i1..B7,085 ... 79.063 28,302 (711) ...11.732 |MON... 05/31/2009. | 06/26/2037.
12641Q  CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37...........cccocovvveerrererereneeienceiseneisenenns | cenev | o [ eevvennens | e TEM | i11...90,783 | ... 58.875 18,243 (1,939) ...35.431 | MON... 05/31/2009. | 06/26/2037.
12641Q  DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37..........covvvnrvvnrneicnivcrnrinniicsniseninnns | cevies | oo | eevivennnne |l IEM ] 1,427,150 | 72.031 922,312 | .o | e 13,403 | oo [ [0 5750 L 7.413 |MON... 05/31/2009. | 04/26/2037.
12641Q DV 1 |CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36.. 100.344 236,106 2,982 | .o [ e | 05750 [ 7.205 |MON... 05/31/2009. | 02/26/2036.
12641Q DW 9 | CSMC 2009-7R 16A2 MEZ 5.75 2/26/36...........ccocvvvveerrerarennrvirenneinsneineneins | cenee | o [evvvennns | e TEM | i00..95,402 | ... 70.094 19,678 (292) ...27.827 |MON...| . 05/31/2009. | 02/26/2036.
12641Q  EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37.........cccoovvvveverniinniiinniiinnnins | covvi | o [ evvvinnes | TRM 011,286,078 .. 99.156 | .................283,662 | ....... 286,078 275,49 8,414 | .o [ | 1478 [ 2.674 |MON... 05/31/2009. | 03/26/2037.
12641Q  EB 4 |CSMC 2009-7R 17A2 SUB FLT 3/26/37..........coovvvermrrrrmnerrinnrrinnersenesssneinnnns | cenee | o [ eevevennens | o TEM ] i.1...510,000 | ... 90.750 | ..cooovrerenn 462,822 | o 510,000 127,777 20,578 ...19.699 | MON... 05/31/2009. | 03/26/2037.
12641Q  EC 2 |CSMC 2009-7R 17A3 SUB FLT 3/26/37.........cocoovvrverinrinricniicseivenesiisnnisniens | ceniee | oo | vevivernene |l IFM ] iin000.270,000 ... 54.844 | ... 148,078 | ....... 270,000 10,380 992 ....20.072 | MON... 05/31/2009. | 03/26/2037.
12641Q  ED 0 | CSMC 2009-7R 17A4 SUB FLT 03/26/37..........cocovvemmmrriarnrrsnervenervsnersscnnrene | cevene | o [ eercvennens | e TFM | ii012...270,000 | ... 11.531 ...270,000 | ....... 2,285 (194) ...32.240 |MON...|. 05/31/2009. | 03/26/2037.
12641Q  EE 8 |CSMC 2009-7R 17A5 SUB FLT 3/26/37.........cccovvrvericrnrisricniicssivcsveniieniens | vevies [ | evevnicee | ol IFM 225,543 | L 6.500 ...300,000 | ....... 1,257 (17) ...78.368 |MON... | . 05/31/2009. | 03/26/2037.
12641Q  EF 5 |CSMC 2009-7R 17A8 MEZ FLT 03/26/37.........cccooovurvviinniinsniisnnisnniisnniiinnnes | convi | oo [ eevevsnnees | e TFM 75,833 | L 6.125 | .o 36,750 | o 600,000 | ....... 1,531 (143) .149.276 |MON... 05/31/2009. | 03/26/2037.
12641Q  EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37 ..101.625 | .................235,602 | ....... 231,835 231,835 T | e [ [ 005,880 | 5.953 |MON... 05/31/2009. | 03/26/2037.
12641Q  EL 2 |CSMC 2009-7R 18A2 SUB STP 3/26/37........ccccvervimrrreriririniivnninesivenirsninniens | cenves | oo | verivernnne | IFM [ iiicnn..510,000 | ... 98.843 | ..o 504,100 | oo 510,000 506,258 (3,742) [ ..oveevvcrrivrins | ceiveiveriisiiveiens | 20,5880 | e 1.672 |MON... 05/31/2009. | 03/26/2037.
12641Q  EM 0 | CSMC 2009-7R 18A3 SUB STP 3/26/37..........ccoovvererrernmeeremerenerseneersnnnsnnens | ceven | o [ eevcvennens | e TEM 111,270,000 | ... 81.000 | ...ccorrerrenn 218,700 | ..o 270,000 175,237 B45 | ..o | cereeenennseinneinns | 20005880 | i 4.093 [MON... 05/31/2009. | 03/26/2037.
12641Q  EN 8 | CSMC 2009-7R 18A4 SUB STP 3/26/37........ccccoevvmrimnriniinriinnicciveniisniinsiens | conies | oo | cevivernnne |l IFM ] n0.270,000 ... 34.469 | ...................93,066 | ....... 270,000 28,140 (1,739) ...16.575 | MON... 05/31/2009. | 03/26/2037.
12641Q  EP 3 | CSMC 2009-7R 18A5 SUB STP 3/26/37..........cccovvvmmmriinmriiimeiisneiisnsiisnsiisnnns | conei | o [ eevvenees | o TEM 011022...300,000 | ... 18.750 | .ocovviernnnn 56,250 | oo 300,000 | .. 15,671 (1,854) ...33.132 | MON... 05/31/2009. | 03/26/2037.
12641Q  EQ 1 |CSMC 2009-7R 18A8 MEZ STP 3/26/37.........ccooomvrverrriinreimenisenieseneisnneinns | ceneve | o [ eevivennens | o TEM i1....599,962 | ... 12.281 | o 73,687 | e 600,000 |.........c.... (U POOSOPOORPOUPOOOTR VOPOUOPTUPPOUOOORN IOPOUPTPOOPPORROOTRN DVTORPOORTOOROTOOR PPN 5.880 [9,999.000 | MON... 05/31/2009. | 03/26/2037.
12641Q EV 0 |CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36 ..105.500 | .................560,429 | ....... 531,212 529,601 YA [FTOUTON DRI IO 5.750 |...... 5.739 | MON... 05/31/2009. | 03/26/2036.
12641Q  EW 8 | CSMC 2009-7R 1A2 SUB 5.75 3/26/36............cooovveeemrerereennrsnneiisneseneisenens | ceveee | o [ eevveneens | e TEM | i012..120,000 | ... 98.906 | ...ccoovrrrnnn. 118,687 | oo 120,000 119,685 (€72 ) TR OO SO 5.750 |...... 5.783 |MON... 05/31/2009. | 03/26/2036.
12641Q  EX 6 |CSMC 2009-7R 1A3 SUB 5.75 03/26/36..........cocovverrrrrerencerseiseiessenenssenssneinns | vevees | oo | eeviveeonnee | e IFM | iiiici....60,000 | ... 94.750 | ..covveereenn.56,850 | oo 60,000 12,653 964 | ..o | e [ 5.750 |...38.540 |MON... 05/31/2009. | 03/26/2036.
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12641Q  EY 4 |CSMC 2009-7R 1A4 MEZ 5.75 03/26/36............cocevvveremriranesnerrinnissnieinnninns | covvi | o [ eevveneens | o TEM ] i0....66,682 | .....82.250 | ....coeovern. 98,700 | oo, 120,000 | ....... 4,975 (224) | oo [ e [ 5.750 |..153.207 | MON... 05/31/2009. | 03/26/2036.
12641Q  FC 1 |CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35.... ...105.187 o 288,222 288,222 1,245 | o | e | 2005500 | e 5.349 |MON... 05/31/2009. | 08/26/2035.
12641Q  FD 9 |CSMC 2009-7R 2A2 SUB 5.50 08/26/35 100969 | ..ooovvee 242,324 | 240,000 239,118 (133) ] cevevrevrrineiiens [ v [ 205,500 |, 5.497 | MON... 05/31/2009. | 08/26/2035.
12641Q  FE 7 |CSMC 2009-7R 2A3 MEZ 5.50 08/26/35........ . e [ | e [l IFM 290,078 (....98.844 | ...............355,838 | ....... 360,000 315,317 36,006 ....19.566 | MON... 05/31/2009. | 08/26/2035.
126417 AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE..........coevvemvrvimmrrimnrirnmnrrnenns | evvirne | oo [ wovverinnns | e IFM | 001,598,128 | .....93.729 | .............. 1,964,856 | .............2,096,313 | ............. 1,659,412 | ..o | v 103,660 .. 11799 |MON... | .........5916 | ......... 74,261 | 09/11/2012. | 06/26/2036.
12646U AK 4 |CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043...........cooovvveirnrcrncrrenervenniienns | ceveee | o [ eerivnneens | TRMY 1002.1,355,020 {.....99.690 | ............. 1,444,726 | ............1,449,219 | ... 1,363,951 | ..o | e 11,759 | oo | e [ 202.3.000 | oo 4.044 [MON... | .........3,623 | ......... 43,477 | 01/28/2014. | 03/25/2043.
12646W  AH 7 | CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43...........ovrvierrirerrirereiiereiieneies 1,183,462 9,965 | ..o [ e | 00:3.000 [ 4.035 [MON... | ... 3,147 | e 37,770 | 02/12/2014. | 04/25/2043.
12647H BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE 21,768 519 [ i v | 1519 | 2.670 [MON... 07/19/2013. | 12/27/2036.
12647P  AK 4 | CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043.............coovveoerreerieiieriirrriieneiens 1,837,497 | 1,580,089 | ....cvvorrerirriirinns | ceviieniens 377 | oo | e [ 20.3.500 | e 4.338 |MON... 01/09/2014. | 08/25/2043.
126670  JP 4 | CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/3..........cevvrerevmrrmrirnrinnrcnnines | evvivee o [rvvricenns | e ITFM 0000 272,838 {.....93.530 [ ..o 292,387 | oo, 312,613 268,766 2,237 | oo | e | e 3479 [ e 4.559 |MON... 11/08/2016. | 02/20/2036.
126670 NY 0 | CWL 2005-16 2AF3 SEQ 5.669 5/25/2036........ 555,857 371,422 51,320 ...20.821 | MON... 12/08/2005. | 05/25/2036.
12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035..... . 661,137 | .o | i 18,491 | oo [ [ 025,500 | 9.367 |MON... 09/14/2011. | 04/25/2035.
12667F  5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35...........ccoovoemmvrirciiiriiianiiis 634,973 | ..o | e 17,660 | .ovveocvvieriiens | e [ 205,250 | 9.099 |MON... 03/30/2012. | 04/25/2035.
12667G  AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35...... 421,132 5,920 ....11.669 | MON... 09/06/2011. | 05/25/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36..........cocovvvevervmrrerirniiinnicnns | wveens [ [ | IFM | 1,041,315 1...91.301 | ... 1,085,432 | ............ 1,188,851 | e 1,029,028 27,998 | oo e | 000 3.343 [ 6.637 |MON... 06/23/2016. | 04/20/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36.. 468,324 418,816 | ... [ e 10,217 | oo | e [ 202,989 | 6.652 | MON... 11/03/2016. | 04/20/2036.
126690 US 5 | CWHL 2002-39 A18 PAC 5.75 2/25/2033...........covvvemrrnerrnrinieiinninniesiienienins | covves | oo | eevivennnne |l TEM ] 0000129,930 [.....99.840 | ................ 130,888 | coccvviciinen 131,098 130,232 231 [ | e | 2005750 | s 5.863 | MON... 12/02/2002. | 02/25/2033.
12669F V8 3 | CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034............cccocoimmmvimmmicrnnrcrinnnns [ eoeiee | oo [ ovirniiens | o AIFM 400,408 |...100.375 | ...............401,291 | ... 399,791 400,686 (28) ] oo | e [ 203,459 | L 3.015 | MON... 01/27/2017. | 09/20/2034.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035.............cmevveererveeceriernreseneiseneineneninns | ceeees | o [ eevevennns | e TEM | ciii00..780,144 {.....90.801 | oo 757,891 | o 834,670 710,829 (4,301) [ oo | e | 20005500 | 6.145 |MON... 07/19/2013. | 08/25/2035.
144531 EW 6 | CARR 2006-NC1 A3 SEQ FLT 01/25/2036. R 229,067 203,476 31,180 ...16.728 |MON... 01/20/2012. | 01/25/2036.
144531 FL 9 | CARR 2006-OPT1 A3 SEQ FLT 02/25/2036............cccovvememreremermmerrmnnrrienninnne [ eeeree | e | eovereinnne | e IFM | c1.321,472 ....99.590 | ................388,601 | cccoovernnnnn. 390,201 384,033 [ ..o | e 19,193 | oo | oo [ 201508 | 5.399 [MON... 07/26/2011. | 02/25/2036.
152314 KJ 8 | CXHE 2004-C AF5 SEQ STP 6/25/2034............coooeoommvviinnriinnniinriinnniisnniinnnns | evieiee | oo e |l IFMI 001,995,000 |...,.97.832 | ... 1,956,648 | .............. 2,000,000 | ..ccoonnee. 1,994,570 (325) [ cvvovreeeenreinnes [ e | 005387 [ 5.436 | MON... 08/11/2010. | 06/25/2034.
161546 CW 4 | CFAB 2002-3 1A5 5.407 06/25/32 . ..102.480 | .................549,760 | ....... 536,456 535,171 157 | e e [ 205,907 |, 5.926 | MON... 09/10/2002. | 06/25/2032.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 ...100.900 105,554 AT16 [ i | v | e 3.448 | 8.769 |MON... 09/05/2008. | 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.........cccovvmvviinriiinniiinniissniisnniiins | covenes [ v | cenviiinnns | oo 3FM | .63,169 .. 60,012 (2,352) 2,270 | oo [ 206,000 | ..o 3.431 |MON... 02/27/2008. | 11/25/2036.
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36 coerevnnnenrnnneennne | o oo | eeeevrenn | e TEM i 701,417 | 651,210 [ ..oovevcceienciieens | e 10,206 | oo | oo [ 200 3.623 | e 4.772 |MON... 08/13/2008. | 09/25/2036.
17307G  ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034..........coocoovvvmirireriiiiirinriiniiis 282,213 9,156 | oo [ e | 200.3.356 [ 6.447 |MON... 09/22/2011. | 03/25/2034.
17309N  AD 3 | CRMSI 2006-1 A4 SEQ 5.939 7/25/2036............ccocvemvrreamrimerisnniiinneissniinnnns | covvv | o [ eevveneens | o TFM | ni0.....88,826 ... 90,201 AT6 | oo | e [ 205,365 | 5.607 |MON... 05/12/2010. | 07/25/2036.
17310E AD 0 | CRMSI 2006-2 A4 SEQ 5.775 09/25/36.. ...100.530 163,271 TIT | i [ | 0.5.534 [ 5.598 [MON... | . 08/07/2008. | 09/25/2036.
17312H  AF 6 | CRMSI 2007-2 A6 NAS 6.265 6/25/2037.... ...103.590 198,639 4585 | ..o e | 005,243 | L 7.321 |MON... 04/12/2011. | 06/25/2037.
17315N  AD 5 |CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 ...104.500 ...550,801 548,115 1,078 | oo | e | 0081000 | 6.208 |MON... 04/07/2011. | 04/25/2037.
17315X  AE 1 |CMLTI 2009-9 2A2 RR SUB SSNR CSTR 11/35, ...100.604 ...246,352 97,655 | ..o | e 43,546 ..133.790 | MON... 08/31/2009. | 11/25/2035.
17315X  AF 8 | CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35 RE.........cooovurveremeerenerrencrrennirenns | ovenne [ v | cevevvenn | e TFM ] 0002.211,697 {....88.000 | ...............244,534 | ... 277,879 218,732 5,749 | oo v [20.3.563 | 8.113 [MON... 11/01/2016. | 11/25/2035.
17316A AQ 3 | CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37 105945 | . 786,076 | 741,964 735,799 2,001 | [ | .6.000 [ 6.264 |MON... 10/27/2009. | 05/25/2037.
22541Q  FV 9 | CSFB 2003-17 1A4 NAS 5.50 06/25/33, 101149 | 232,725 230,081 230,372 | oo | v T3 [ [ 005500 | 5.491 | MON... 01/07/2005. | 06/25/2033.
225418 PJ 1 |CSFB2004-AR6 CB1 MEZ FLT 10/25/2034 v e Lo [evrinen |l IFM eeee....627,808 o 639,546 | ...vvvrrrerrerirnenns | e 14,914 | i [1000.2.528 | 4.986 | MON... 11/04/2016. | 10/25/2034.
22944P  AA 5 |CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43........coomvvvemrnrrnnnrrnnnrinnnrinennns | vevve | oo [evrivnenons | o TEM | 001,625,720 {.....94.453 | ............ 1,710,019 | ...ccc...... 1,810,442 | e 1,615,575 [ ..o | ereereeen3,265 | e [ [0 2,130 | 5.039 |MON... 02/25/2014. | 02/25/2043.
23245G AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36 161,525 ...59.275 | MON... 05/13/2008. | 12/25/2046.
24763L FN 5 | DELHE 1999-2 A7F NAS 7.03 08/15/30.... . 57,662 | ..ooevvecriieriiriinns [ e [ | e | e 1030 [ i 7.134 |MON... 05/27/1999. | 08/15/2030.
25150R  AD 7 | DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037...........ccccovvimmmrimmmiemnniiinneiins [ eoeiee | oo [ overeiciens | IFM | 001,079,991 ....95.000 | ............ 1,132,573 | ............. 1,192,182 | ........... 1,088,324 | ....covvoiriinriiinns | e 40,052 | ..o | | 1722 | 4.864 |MON... 06/13/2016. | 02/25/2037.
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020 coerevrmnnrseneneneenssnensnenns | oo | e |l TEMY 71,223 79,008 4823 | e | e | 000 1.852 | 9.513 |MON... 03/19/2008. | 03/25/2020.
32027L  AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036........c.ccovvrevemrenmnicnriveiinniinens [ eover | oo | ovrivene | e TFM | cicc.....865,846 |.....97.750 | ... 947,644 | e 969,457 888,765 34,580 | ..o e | 1712 [ 4.583 |MON... 06/07/2016. | 10/25/2036.
32051G XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35.... oo e o e |l AFM 374,795 ....95.020 | ...............374,013 | ... 393,616 341,429 | | e (18,920) | ............ 7,067 | oo | 0. 3.673 | e 4.243 |MON... 07/12/2016. | 11/25/2035.
32051G XV 2 | FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35..........covvvemervrrmnrrirmnnriieniinnne | oveene | v | cervrivnen | e TFM ] 000000...359,821 [ ....98.500 | vverree0359,562 | oo 365,038 331,573 5523 | coovvieeeiieeiinns | e [ 203,378 | 4.925 | MON... 02/06/2014. | 11/25/2035.
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32052D AG 6 | FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.........coocvvveireeineiecnniiisnissnieisnnnes [ evviies | oo | everniiens | e 1M ..................80,212 | ... 80.4% | .......occc.......84,836 | oo 105,392 12,636 6,839 | oo [ s [ 6.000 |....86.322 | MON... 08/13/2008. | 02/25/2037.
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033............coovvemerremenriseneiieneseneinene | oveeee | oo | cerevvinnns | ceeee 1FM 100.000 | .....cceee..e.. 200,579 | ... 200,579 200,579 ...49.583 |MON... | . 05/24/2007. | 04/25/2033.
3622E8 AB 1 | GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036.............covverroerirererneirsnissnsisensiinns | envee | oo | vevveriiens | evene 1M ................583,025 |..... 53.250 | ..o 492,795 | 925,436 359,220 ...14.352 | MON... 09/24/2008. | 09/25/2036.
362341 4A 4 | GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036............ccveoeveeareeeeriennerinnns | eoveeee [ oo | cevevvienne | oo 1M ................369,322 |..... 97150 | ...............374,758 | ... 385,752 371,387 [ o | everreeneend8,357 [ e [ 3.639 |...... 5.300 MON... 06/16/2016. | 01/25/2036.
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034...........covveemrimiriverinieinniinsiennins | eevives [ oo [ eeeniicne | e 1FM 2101188 | e 775,893 | 766,787 771,288 (1,429) [ oo | e | s 3724 ... 3.095 | MON... 01/27/2017. | 09/25/2034.
36242D PG 2 | GSR 2004-14 3A2 SEQ CSTR 12/25/2034.............coovvveierrvareecnerrieneesneinnnes | eevivee | oo | evereiiiine | e 1FM ...100.523 ...709,262 693,745 2,969 | oo [ e [ 3.867 |...... 3.630 |MON... 02/05/2016. | 12/25/2034.
39678W  AA 6 |GCSP 2005-1 ASEQ CSTR 9-25-34........oomiiiiriciiriiniinnissieciiesssissniinnis [ coenes | o [ veiienins | e 1FM ...102.753 197,156 2,015 | oo [ s [ 4788 |..... 6.290 | MON... 01/28/2005. | 09/25/2034.
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037..........cocomrvemmmriinnrenniennnieinnns [ evvies | oo | evinriinns | 4FM| ...............215,158 | ....99.360 | .................225,955 | ....... 227,411 236,628 c(15,T34) [ [ [ 5.500 |...... 3.360 | MON... 04/25/2017. | 09/25/2037.
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035 UV [FUROPRN PR PO I M| 429,124 | 95.770 | v 489,254 | L 510,862 453,352 | .o [ e 16,312 | i e [ e 1.948 |...... 4.653 |MON... 02/11/2008. | 04/25/2035.
45254N NT 0 | IMM 2005-3 M1 MEZ FLT 08/25/2035...........cocoormevirerinrieiiinninenieniresisssisensinns | evnees | o [ everivenns | e 1FM ...244,373 20,052 [ .ooverreerrieeeriiens | e 35,327 [ e | 2.182 |..245.195 | MON... 05/20/2008. | 08/25/2035.
45660L  PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35...........ccoovveeernrieneiieneieneiiins | cevee | o [ eevvienins | et 6FM ...5,246 ..210 292.283 | MON... 08/19/2008. | 06/25/2035.
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035...... FSUPOURPUPRONSPUPOORN FUPPOOR VR IRPPUOPROPR VOO 1FM ...316,878 283,815 | ..oieecrernciinnns | e 11937 | s [ s [ 3.69 |..... 6.024 | MON... 06/05/2012. | 07/25/2035.
46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35..........ccovveivrreiereieneiienniiinniinns | covei | o [ e | e 1FM ...372,463 | ... 79.460 | .................307,633 | ....... 387,154 | . 256,392 | ..oovvcrerncennnins | e (944) | s [ [ 6.000 |...... 6.808 |MON... 02/07/2008. | 12/25/2035.
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36..........ccveeervveirerieenrineneiisenes | cevei | o [ eeviveeeins | o 1FM ..2,101,850 |..... 95.000 | ..............2,349,824 | ............. 2,473,499 | ...cccccoo.n. 2,094,466 | .....oovveerirennirns | e D8A15 | i | s [ 3498 |.... 7.176 |MON... 04/06/2017. | 03/25/2036.
46627M  EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36.........ccvcmvvvernrrrierrinsnrinsnsisssssssessnenns | veveees | oo [eerveennens | e TEM ] i 719,051 87.950 | ..cooriereren 878,187 | o 771,105 562,235 | ..oovvvienriinnniinnns | eevenennn 0T [ [ [ 5.750 |...10.775 | MON... 01/31/2008. | 03/25/2036.
46628L  AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36...........cvvvverrereceernrisnneiseniinns | cevee | o [ eevvennens | o TEM | ..208,626 | ... 95.600 | .................249,580 | ....... 261,067 147,171 6,067 | oo [ e [ e 3.715 |...18.542 | MON... 10/15/2008. | 06/25/2036.
46628V AH 9 | JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36 cenevenmnnsnnnsnesns | e | [ |l TEMY 000.2,915,352 | ... 73.888 ....4,399,687 2,572,657 | .ovveeerrenririennes | v (17,791) [ i [ e [ e 6.420 |...... 9.420 |MON... 08/09/2012. | 08/25/2036.
46629H AB 2 | JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............cccoooemrvremncieinniraneirnnnnns | ovenee | v | cerviiennne | e TFM | .. 347,693 | 99.890 390,185 28,142 | oo | e | e 1.508 |...... 7.753 [MON... | oo 129 | e 5,550 | 06/11/2011.| 07/25/2036.
46630P AP 0 | JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37. ...100.440 12,413 TAB | oo | e [ e 3.311 |...11.743 | MON... 06/23/2008. | 04/25/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37... .A01.710 | 1,297,041 1,275,235 | e 1,076,525 31,867 [ v [ | 000:3.009 [ 5.042 | MON... 12/07/2009. | 07/27/2037.
46633A  AA 3 | JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37 ...100.030 180,879 | oo | e 15,226 | oo | oo [ 3.394 | L 9.644 |MON... 12/18/2008. | 03/26/2037.
46633A AC 9 | JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE ..110.330 852,804 | ...oucvvirerrinrriiens | e [ e | | D748 | 5.817 |MON... 12/18/2008. | 11/26/2036.
46634D AW 8 | JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37..... ...102.150 A71,863 | ... [ e v | e | 08,0000 | 6.076 |MON... 02/17/2010. | 04/26/2037.
46634D AX 6 |JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37. 11,313,504 98,389 ...19.766 | MON... 02/17/2010. | 04/26/2037.
46634F AU 7 |JPMRR 2010-2 3A1 SEQ EX 6.00 07/26/2036.... 0 0 [ o | v [ e [ | 6.000 (1,741.851 | MON... 07/08/2010. | 07/26/2036.
46634F AZ 6 |JPMRR 2010-2 3A6 NAS EX 6.00 07/26/2036 (V1 O 137 | o e | 2.6.000 | 7.272 |MON... 05/18/2010. | 07/26/2036.
466358 AD 3 | JPMRR 2010-7 1A4 SEQ CSTR 03/26/2039..... . 1,597,180 | ..cooovvreeae 1,301,948 50,076 ...12.096 |MON... 09/15/2010. | 03/26/2039.
46637D AA 3 | JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE..........cccoovvviimiiiniinriinnienas 905,015 878,801 36,650 | ..ooovveiriienns [ | 3.244 | 7.125 |MON... 01/06/2012. | 06/26/2035.
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47.. . ..2,473,734 1,843,966 |.... ....15.365 | MON... 07/24/2008. | 06/25/2047.
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37.......ccovvvvrrrviirricnrieneisneesniienens 204,660 197,386 8,470 | ..o [ e 003622 [ 5.822 |MON... 08/26/2008. | 01/25/2037.
472321 AD 0 |JMAC 2008-R2 2A2 SUB CSTR 01/25/2037 ...120,030 38,613 2,484 ....15.930 | MON... 08/26/2008. | 01/25/2037.
472321  AH 1 |JMAC 2008-R2 2A3 SUB CSTR 01/25/37 ...120,030 12,304 (840) 22.295 |MON... 08/26/2008. | 01/25/2037.
472321 AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039....... 881,695 819,405 38147 | oo [ 02840 [ 6.981 [MON... 08/26/2008. | 01/25/2039.
472321  AK 4 |JMAC 2008-R2 3A2 SUB CSTR 01/25/39........coccvimririiiniinniiciissieceiinsicnsinns | cevves | oo | cevivernnne |l IEM ] 0.192,094 .....68.000 | ... 337,007 | oo 495,599 126,757 | oo [ e 10,018 ...23.561 |MON... 08/26/2008. | 01/25/2039.
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37........cccoemrrierriinriisnciienniissniinnniens | cenvi | o [ eevvennins | o BFM | i 180 | s 1.000 10 2966 | s 10 (261) [ coveovevenriinni [ | v | 2000 3.622 | i 5.225 |MON... 08/26/2008. | 01/25/2037.
47232D  AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36.... ..103.500 | ..o 134,242 128,676 661 [ .ooeverererrcerinins | errreeenennseinseiins | 2008500 | i 6.896 | MON... 03/31/2009. | 09/26/2036.
47232D  AH 5 | JMAC 2009-R5 2A3 SUB SSUP CSTR 9/26/36. ...104.500 126,975 100,058 3,723 ...12.074 |MON... 03/31/2009. | 09/26/2036.
47232D  AJ 1 | JMAC 2009-R5 2A4 SUB SSUP CSTR 9/26/36..........ccoeerereeerreimnrresnnrinncrienns | evenes | v | coreriienee | oo IFM | 121,507 | 91.000 110,571 69,350 (536) ...10.610 |MON...| . 03/31/2009. | 09/26/2036.
47232D  AK 8 | JMAC 2009-R5 2A5 SUB SSUP CSTR 9/26/36...........ccvvrreeriinrivciierieciinnies v | oo | evvieveiee | e TEM | 0000121,507 ] 70.000 12,680 (27) ...67.607 |MON... 03/31/2009. | 09/26/2036.
47232D AL 6 | JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36...........ccocoormmvenrriiinieinniinnnis | wovenee [ v | conviienen | e TFM 021,301 | 30861 | .o 24,216 | oo 78,466 | 0 11721 U [OOSR BN 6.500 (9,999.000 | MON... 03/31/2009. | 09/26/2036.
47232D AN 2 | JMAC 2009-R5 3A2 SUB SSUP CSTR 1/26/2047 .. ...100.000 21,284 485 | i | e [ e 3497 |..... 4.185 |MON... 03/31/2009. | 01/26/2047.
47232D AP 7 | JMAC 2009-R5 3A3 SUB SSUP CSTR 01/26/47........cccvvrieriiirinriniriverienes ...100.750 447,591 2774 | oo [ o [ s 3497 |..... 4.071 |MON... 03/31/2009. | 01/26/2047.
47232D  AQ 5 | JMAC 2009-R5 3A4 SUB SSUP CSTR 1/26/47.........ccoeevvrnerriinnrieneinnneinnne | ovenee | v | cervvveenne | e TFM ] i.452,509 | ... 98.250 310,851 K4 T TR IORIIR IO 3.497 |...17.150 | MON... 03/31/2009. | 01/26/2047.
47232D AR 3 | JMAC 2009-R5 3A5 SUB SSUP CSTR 1/26/47.........c.cocvvvrvvricnnincivenreciinnes o | oo | vvviiveiee | e TFM | iiin02..809,330 ] ..o 61.513 76,856 6,636 | ..o [ s [ 3.497 |...75.824 |MON... 03/31/2009. | 01/26/2047.
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47232D AU 6 | JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36 ...101.250 321,229 313,131 1,621 [ oo | v | e 4.669 |...... 5.059 |MON... ...1,250 03/31/2009. | 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36...........coocveeervemervererimenrrnenins | oveeee | v | cerevreenne | e TEM ] i000121,186 | 90.890 271,963 162,914 B3 | e | e | e 4669 | 7.947 |MON... ,058 03/31/2009. | 09/26/2036.
47232D  AX 0 | JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36. 100.250 109,892 109,031 626 | ..o | e | 05515 | 3.515 |MON... 03/31/2009. | 01/26/2036.
47232D  AY 8 | JMAC 2009-R5 5A3 SUB SSUP CSTR 1/26/36..........cvrveeerererremerreimnnrinnerinnns | evenes | v | coreriienene | oo IFM | 122,078 | 99.000 117,935 (383) | evvrreerrerreriens [ e [ 05515 [ 2.769 |MON... 03/31/2009. | 01/26/2036.
472320  AZ 5 | JMAC 2009-R5 5A4 SUB SSUP CSTR 1/26/36.........c.cevvrnrveriinrivcieriecinnnins oo | oo | ovriveine | e TEM | 000122,078 ] 93.000 113,798 (782) | cevevverreiserinns [ v [ 5515 [, 2.513 |MON... 03/31/2009. | 01/26/2036.
47232D  BA 9 | JMAC 2009-R5 5A5 SUB SSUP CSTR 1/26/36..........ccveerereeerremnrresnnreimnerinnns | evenes | v | corvrivenene | oo IFM | 122,078 | 68.000 80,048 (1,430) [ oo | e | 2008515 | 2.745 |MON... 03/31/2009. | 01/26/2036.
47232D BB 7 | JMAC 2009-R5 5A6 MEZ SSUP CSTR 1/26/36..........ccccovvveecrmrinriinninniinniinns [ | oo [ evvicveine | e TEM | . 447,619 | 17.790 ...440,000 | ....... 7,290 (878) ..192.976 | MON... 03/31/2009. | 01/26/2036.
47232D  BJ 0 | JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36 ...100.000 170,537 149,621 | oo | v 13,084 ....10.011 |MON... | . 03/31/2009. | 09/26/2036.
47232D  BK 7 | JMAC 2009-R5 7A3 SUB SSUP CSTR 9/26/36 ...100.000 266,158 35,457 9,411 ...41.341 |MON... | . 03/31/2009. | 09/26/2036.
47232D  BL 5 | JMAC 2009-R5 7A4 SUB SSUP CSTR 9/26/36.........c.cevevrvrrrinriverrnrininninins [ eoven | oo | ovriveiine | e TEM | i 103,771 ] 60.000 6,762 236 ....37.362 |MON... | . 03/31/2009. | 09/26/2036.
47232D  BM 3 | JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36..........ccooerereeerremnrresnerisnerinnns | ovenns | v | coreriienene | oo TFM | i 15,724 | 43.257 18 (6) 9,999.000 | MON... 03/31/2009. | 09/26/2036.
47232D  BQ 4 | JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37 ...105.000 572,874 1,265 | ..o | e | 0008500 | 6.660 | MON... 03/31/2009. | 07/26/2037.
47232D  BR 2 | JMAC 2009-R5 8A3 SUB SSUP CSTR 7/26/37 ...109.000 321,703 5,321 ....10.138 | MON... 03/31/2009. | 07/26/2037.
47232D  BS 0 | JMAC 2009-R5 8A4 SUB SSUP CSTR 7/26/37........ccvveerrrimrrrimenriieniineneinene | woveeee | v | cervvveenne | e TFM ] ... 278,633 | 96.500 161,348 511 ...17.174 |MON... 03/31/2009. | 07/26/2037.
47232D BT 8 | JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37........ccocvvvemivrrricnriververiineisenins [ eoven | oo | cevrivenne | e TFM | ccic....500,664 | ..... 67.548 285,225 1(26,292) [ oo | e | s 6.500 |...... 8.822 |MON... 03/31/2009. | 07/26/2037.
47232D  CH 3 | JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36..........ccooorrreerreereiieeriencienns ...100.250 76,747 e 11094 | s | e [ 3.186 |...27.039 | MON... 03/31/2009. | 05/21/2036.
47232D  CJ 9 | JMAC 2009-R5 11A3 SUB SSUP CSTR 5/21/36.... ..101.000 84,584 | ... | e 12,253 | oo [ [ 3.186 |...22.168 | MON... 03/31/2009. | 05/21/2036.
47232D  CK 6 | JMAC 2009-R5 11A4 SUB SSUP CSTR 5/21/36..........cccocoovvveirriiennrnviianniins | wevenes | v | cervivennne | e TFM | 142,558 | 99.500 49,508 8,193 | oo [ e [ 3.186 |...23.735 | MON... 03/31/2009. | 05/21/2036.
47232D  CL 4 | JMAC 2009-R5 11A5 SUB SSUP CSTR 5/21/36.........ccooemmvverrrvimeneirrerreneinns | eoveeee | v | cervvveenne | e TEM ] i 18,716 | 55.920 | .ooooovieren. 34,139 | 81,050 | 690 (2,145) | oo | e | e 3.186 |...... 6.000 |MON... 03/31/2009. | 05/21/2036.
47232D  CV 2 | JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47. ...100.000 31,894 T4 | i e | 0000 3,426 [ e 2.350 |MON... 03/31/2009. | 04/26/2047.
47232D CW 0 | JMAC 2009-R5 13A3 SUB SSUP CSTR 4/26/47.... ...101.250 131,119 (G TR ORI DU 3426 ... 3.274 |MON... 03/31/2009. | 04/26/2047.
47232D CX 8 | JMAC 2009-R5 13A4 SUB SSUP CSTR 4/26/47.... ...101.500 110,273 23,789 | oo [ e | e 3426 |...39.594 |MON... 03/31/2009. | 04/26/2047.
47232D  CY 6 | JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47..........coovvvvervrvinnrininiiinnerannne | ovenee [ oo | cevviienn | e TEM ] .52,137 | 60.482 92,355 | ....... 3,147 (210) | veverererireriens [ [ 3.426 |..107.698 | MON... 03/31/2009. | 04/26/2047.
47232D CZ 3 | JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37.... 112.000 182,827 2577 | oo [ e | e 5.500 |...... 7.343 |MON... 03/31/2009. | 06/26/2037.
47232D DA 7 | JMAC 2009-R5 14A2 SUB SSUP CSTR 6/26/37..........coocoovvvemnmiinniinniiinniins | wovenns | oo | cenvvvennn | e TEM ] 098,772 | L 99.500 103,390 T24 | o | e [ 5.500 |....13.834 | MON... 03/31/2009. | 06/26/2037.
47232D DB 5 | JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37..........coovveerervrmrnrrennriecernnnns | ovenee | v | cervvvennn | e TEM | 81,744 | L 31.249 30,155 (520) [ coveoeevereeeienns [ e | e 5.500 |...35.242 | MON... 03/31/2009. | 06/26/2037.
47232D DD 1 |JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37.... ..100.250 | .o 8,100 | i 8,079 | 8,041 179 | i [ [ 5.500 |...... 5.817 |MON... 03/31/2009. | 08/26/2037.
47232D DE 9 | JMAC 2009-R5 15A3 SUB SSUP CSTR 8/26/37.... ...100.000 120,596 | ..ooooevenrieecins | e 10,294 ....16.636 | MON... 03/31/2009. | 08/26/2037.
47232D  DF 6 | JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37.........ccovvvemmrvrrmrrrirnanrinerennnnns | woveeee | v | cervvveenn | e TEM ] i00000.99,909 | ... 81.712 138,110 (5,226) ...10.982 | MON... 03/31/2009. | 08/26/2037.
47232D DG 4 | JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37.... ...107.000 252,177 129 | [ [ 7.000 |..... 6.967 |MON... 03/31/2009. | 08/26/2037.
47232D DK 5 | JMAC 2009-R5 16A2 SUB SSUP CSTR 8/26/37.... ...100.000 297,019 [ oo | s (15,708) [ ...ocvveverrireriens | oo | e 7.000 |...... 2.911 [MON... 03/31/2009. | 08/26/2037.
47232D DL 3 | JMAC 2009-R5 16A3 SUB SSUP CSTR 8/26/37........cccovvveririivnrinrinnivciienes [ | oo | cevriivene | e TFM | iccc....66,583 | ... 95.000 95,979 (4,608) [ ..oovoeririeiis | e | s 7.000 |...... 7.872 |MON... 03/31/2009. | 08/26/2037.
47232D DM 1 | JMAC 2009-R5 16A4 SUB SSUP CSTR 8/26/37..........coocoomvremmrremenernerrencnins | ovenee | v | cervvveenne | e TEM | . 72,937 | 73.466 84,756 (3,085) | ..oovvevecverriinn | e | e 7.000 |...16.701 | MON... 03/31/2009. | 08/26/2037.
47232D DN 9 | JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37........ccvuemrriierrirnnerrnenrirnnerirnnnnins | oveeee [ or | verevvennn | e TEM ] i00.12,929 | 1.022 | o289 | 28,290 | 2 [ s | e [ e [ e | 7.000 |...... 0.000 |MON... 03/31/2009. | 08/26/2037.
47232D DR 0 | JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35.... 101.630 641,052 54,283 | ..o [ [ 3.589 |...11.946 | MON... 03/31/2009. | 09/26/2035.
47232D DS 8 | JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35...........ccvvemvreinnrecneiienerennns | ovenee | v | cervvvenn | e TEM | i 181,472 | L 76.388 160,827 | ovvooeveeceeieeeins | e 11,745 3.589 |...20.784 | MON... 03/31/2009. | 09/26/2035.
47232D DY 5 | JMAC 2009-R5 18A4 SUB SSUP CSTR 4/26/37........cccvvvverimrivnrnrinniinenirnnes [ eovers | oo | evriveine | e TEM | i, 16,518 ] 99.850 45,663 | ..o | s 13,894 | oo [ [ 3.694 |...38.875 | MON... 03/31/2009. | 04/26/2037.
47232D  DZ 2 | JMAC 2009-R5 18A5 SUB SSUP CSTR 4/26/37..........ccocoovvvemrmrmenernerrenenins | ovenee | v | cervrveenne | e TEM | il 114,707 88.500 191,539 36,755 3.694 |...35.915 | MON... 03/31/2009. | 04/26/2037.
47232D  EA 6 | JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.........ccovvvvninnivcirerinniiniicnninnns v | oo | evniiveine | e TEM | ci0.52,018 ] o 53.050 21,708 (1,119) [ oo | e | s 3.694 |...43.459 | MON... 03/31/2009. | 04/26/2037.
472320  FJ 6 | JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36..........ccorervrerrerienrinnisnsinne [ eovees | oo | corviveniine | ce TEM | i 752,573 | oo 78.000 523,011 1,823 | o | e | s 5611 |..... 7.099 MON... 03/31/2009. | 12/26/2036.
47232D  FK 3 | JMAC 2009-R5 24A5 MEZ SSUP CSTR 12/26/36...........ccovcomurvemarvrannrrnnciriens | oveeee | v | cerrvveenn | e TEM | 317,673 | 12.626 | ..o 75,754 | .e...........600,000 | ... (U POOSOPOORPOUPOOOTR VOPOUOPTUPPOUOOORN IOPOUPTPOOPPORROOTRN DVTORPOORTOOROTOOR PPN 5.611 19,999.000 | MON... 03/31/2009. | 12/26/2036.
47232D  FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37..........ccovvumvricviriverrnriveninniens [eovers | oo | evrivenine | e TEM | 021,260 ] .o 97.500 100,787 3.559 |...20.954 | MON... 03/31/2009. | 06/26/2037.
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE 104170 | .............. 1,243,067 | .............1,193,306 | ............. 1,092,588 | ..o | eereeenen 19,907 | i e | o 4659 |...... 5.001 [MON... 04/12/2012. | 11/26/2037.
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37.........cococeereeriiiiiririiniiiicniens ...102.500 T2467 | o | i B0 [ i | v [ 6.000 |...... 6.706 | MON... 03/31/2009. | 02/26/2037.
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47232V AB 8 | JMAC 2009-R4 1A2 SUB SSUP 6.00 02/26/37... ...108.500 115,068 (20 S OO DO 6.000 |...... 6.040 MON... 03/31/2009. | 02/26/2037.
47232V AC 6 | JMAC 2009-R4 1A3 SUB SSUP 6.00 02/26/37...........cccoemrvererrereneerennerseneiens [ eovenee | oo | eoverrinens | e IEM | ci00..59,052 | ... 98.000 18,183 169 ...30.871 |MON... | . 03/31/2009. | 02/26/2037.
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37.........cccoverermrenirinrinirverrerrnenns | eveees oo [evvriienne | e TFM | iii00000.20,208 | ... 77.039 | oovvieereennn. 56,587 | oo 73,453 | e 0 9,999.000 |MON... 03/31/2009. | 02/26/2037.
47232V AF 9 | JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.. . ...101.000 255,332 252,581 1,892 | o e | 2005750 | 6.403 |MON... 03/31/2009. | 02/26/2037.
47232V AG 7 |JMAC 2009-R4 2A2 SUB SSUP 5.75 02/26/37.........ccoovevimriieinrinrirerienis ..106.500 | ........cc......429,958 | ..o 403,716 402,830 (99) [ oo | e | 205750 | i 5.783 |MON... 03/31/2009. | 02/26/2037.
47232V AH 5 | JMAC 2009-R4 2A3 SUB SSUP 5.75 02/26/37.... ..100.000 | ................302,787 | ....... 302,787 296,597 | .ooovvereerrinnrrinnns | ceveeneneisnnneinnnes | e | e | 008750 | s 5.942 |MON... 03/31/2009. | 02/26/2037.
47232V AJ 1 | JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37.........ccooceevvmriniviinrinniceirenienes | eoveens o e | e IFM| .. 257,409 .. 69.867 | ....ccoo........ 179,844 | ....... 257,409 23,870 (3,258) ....55.365 | MON... 03/31/2009. | 02/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37.........cooouvvinricinnrinnnisniiinns [ eveiee | oo [ eoveneiiens |l IFM | 028,625 | .. 99.500 106,319 | .oovooeecnriecciins | v 14,020 ...20.371 | MON... 03/31/2009. | 11/26/2037.
47232V CB 6 | JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36...........ccooomrreeerreeiriereriincienns 104.250 106,978 49 | s | e [ 208,000 | L 6.071 |MON... 03/31/2009. | 07/26/2036.
47232V CC 4 |JMAC 2009-R4 10A4 SUB SSUP 6.00 07/26/36...........covrveremvvirerenmrcnnrverrnnes | evreens oo [evvriinne | e TFM | ii00002..120,599 | ... 90.000 79,826 776 ...10.239 | MON... 03/31/2009. | 07/26/2036.
47232V CD 2 |JMAC 2009-R4 10A5 SUB SSUP 6.00 07/26/36...........ccocovvveereerscerenerrennnins [ eeevee | oo | eoveerirnne | e IEM | 092,183 | . 74.259 14,048 (37) ...54.968 |MON... | . 03/31/2009. | 07/26/2036.
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37 100.000 90,699 604 [ ..o | e | 205837 | 3.235 |MON... 03/31/2009. | 04/26/2037.
47232V CH 3 | JMAC 2009-R4 11A3 SUB SSUP 5.8368 04/37.........cccocoevvmmremrenncinninniicniinnes | cvvene [ oo [ covnrinnne | e TFM | i 113,379 L 98.500 100,914 2,280 | oo | e | 0005837 [ 5.348 | MON... 03/31/2009. | 04/26/2037.
47232V CJ 9 |JMAC 2009-R4 11A4 SUB SSUP 5.8368 04/37..........cccooeemvvemrrrimnneimnnerennnnns [ eovenee | oo | eoverrinnns | e IEM | i 113,379 | 74.757 69,491 2,075 | oo [ e | 05837 [ 7.522 |MON... 03/31/2009. | 04/26/2037.
47232V CK 6 | JMAC 2009-R4 11A5 SUB SSUP 5.8368 04/37 v e | o | erreenne | e TEM | i 113,379 | 44.660 18,691 (126) ...15.670 |MON... 03/31/2009. | 04/26/2037.
47232V CL 4 |JMAC 2009-R4 11A6 MEZ SSUP 5.8368 04/37............cooovvevemeersnrrmrnrrenneinenes [ eeevee | oo [ eoveeeiinne | o IFM | 283,645 | ... 24.005 21,861 (2,271) ...46.760 |MON... 03/31/2009. | 04/26/2037.
47232V CM 2 | JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35 ..106.250 | ....cocveerre 451,059 | i 424,526 423,288 286 [ .eeveeveereeneiees | cvveeiseeiesnieeniiens | 0005500 | o 5.488 |MON... 03/31/2009. | 11/26/2035.
47232V CN 0 | JMAC 2009-R4 12A2 SUB SSUP 5.50 11/26/35..........cocoomvvreirrersiiieriiinnienas ..107.000 | .................321,000 | ....... 300,000 176,086 | ...ooveerveericrirenes [ v 16,315 ...20.328 | MON... 03/31/2009. | 11/26/2035.
47232V CP 5 | JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35...........coovvemervemnerrererrenneinenes [ eovenee | oo [ eoverrinens | e IFM | 1..156,580 | ... 53.591 | i 114,473 | 213,608 . 7,440 (634) ..201.192 | MON... 03/31/2009. | 11/26/2035.
47232V CR 1 |JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36. 102.500 134,487 267 | oo | e [ 2005.850 | 6.120 |MON... | . 03/31/2009. | 05/26/2036.
47232V CS 9 |JMAC 2009-R4 13A3 SUB SSUP 5.85 05/26/36............ccocoemrvrrericinrinniiniinnns | coeens [ oo [ evvriienns | e IFM | incnnnn.88,000 . 90.735 47,175 3,929 ....20.874 |MON... 03/31/2009. | 05/26/2036.
47232V CT 7 |JMAC 2009-R4 13A4 SUB SSUP 5.85 05/26/36...........cooveerveveririnnicniivciinnes | eoveees oo [evvriinns | e IFM | iicncce...88,000 | ... 79747 | oo 70,177 | e....88,000 | ... 6,500 (20) ...87.826 |MON... 03/31/2009. | 05/26/2036.
47232V CU 4 | JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36.............ccccooovurrernrrrmrniisnniinnnns [ eeeiee | oo [ eovereiiane | e IFM | iii..26,089 | ... 41.830 15,022 (663) ....18.434 | MON... 03/31/2009. | 05/26/2036.
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35 105.000 | .coooovevreren 418,535 | i 398,605 397,918 189 | oo [ e 05250 [ 5.206 |MON... 03/31/2009. | 09/26/2035.
47232V DD 1 | JMAC 2009-R4 15A2 SUB SSUP 5.25 09/26/35..........cccooovvvemireiisviianniiinniins [ eoeiee | oo [ eevineceens | IFM I iiil000.200,000 98.409 | ....coceee...... 196,819 | oo 200,000 158,929 982 [ v | e | 20005250 | 8.461 |MON... 03/31/2009. | 09/26/2035.
47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35...........ccooveverversvrrennrrenneinenes | eeveree | oo | eoveeeiiene | e IEM | ciiii0.61,086 | ..o 18.229 | .o 15,130 | 82,999 | e 8,197 (41) ...59.971 | MON... 03/31/2009. | 09/26/2035.
47232V DJ 8 | JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36. 100.000 50,745 2,608 ....14.083 | MON... 03/31/2009. | 04/26/2036.
47232V DK 5 | JMAC 2009-R4 16A3 SUB SSUP 6.00 04/26/36............cccouvvvmmeerncerennirinniins [ eoeiee | oo [ eovernciens | e IFM | ..25,987 | ..o 87.000 42,700 (578) | everrevrnerrerirens [ e [ 28,000 | ..o 9.443 |MON... 03/31/2009. | 04/26/2036.
47232V DL 3 |JMAC 2009-R4 16A4 SUB SSUP 6.00 04/26/36...........ccocvmvvererremnrirnnnrrsnnnrns [ evenee | oo [ eovmrrinnns | e IEM | 019,324 | 70.734 15,818 (443) ...24.998 |MON...| . 03/31/2009. | 04/26/2036.
47232V DM 1 | JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36.............ccocoocmmmrvrnviimnmiiinniinnnns [ eovciee | oo [ eovenniciens | el IEM | 14,695 | L 35.992 21,086 (1,094) ...17.224 |MON... 03/31/2009. | 04/26/2036.
47232V DP 4 | JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36 100.000 852,182 | ..o | eerinsineninenineens | e | 208,750 [ 6.256 | MON... 03/31/2009. | 02/26/2036.
47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36...........cccovvvuerinerverrerrniiinniens | ceeens o [evvriins | e IFM | icen...266,140 | ... 65.837 28,816 (1,397) ...61.717 |MON... 03/31/2009. | 02/26/2036.
47232V DR 0 |JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36 100.750 212,693 1,061 | oo | e | 20008.000 | e 7.309 |MON... 03/31/2009. | 04/26/2036.
47232V DS 8 | JMAC 2009-R4 18A2 SUB SSUP 6.00 04/26/36............cocoovervreeernrirnicnnicnirnns | coveens oo v | e TFM| 0. 132,384 88.000 86,797 (2,370) [ .oovercerrineies | cevrnrineeiseiiseinns | 002.6.000 | .cco 6.941 |MON... 03/31/2009. | 04/26/2036.
47232V DT 6 | JMAC 2009-R4 18A3 SUB SSUP 6.00 04/26/36............c.ccouvvermmeiinniianciiinniins [ eveiee | oo [ eevenriciens | el IFM | 0..58,536 | ... 71.579 1,316 (44) .421.360 |MON... 03/31/2009. | 04/26/2036.
47232V DU 3 | JMAC 2009-R4 18A4 SUB SSUP 6.00 04/26/36...........ccocovvveereersnermncrrinnnrns [ eoeree | oo | eovereirens | e IEM | 16,787 | 36.553 | .oooirrenn22,238 | 80,840 | 802 (11) ..720.124 |MON... 03/31/2009. | 04/26/2036.
47232V DX 7 | JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36...........ccocovmvemnmvirnviinnniinnniins [ eviiee | oo [ evireieene | el IFM | 107,804 | L 95.396 92,472 B93 [ .o | e | 200.8.000 | 9.823 |MON... 03/31/2009. | 07/26/2036.
47232V DY 5 | JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36.............cooveerrernerrenersenenenns [ eeevee | oo | eevereiiiene | e IFM | i 14,518 | 1.203 | oo 181 | 15,058 | 4,795 (455) ....13.188 | MON... 03/31/2009. | 07/26/2036.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36 100.650 149,902 2452 | oo [ e | .6.000 | 7.724 |MON... 03/31/2009. | 03/26/2036.
47232V EA 6 | JMAC 2009-R4 20A2 SUB SSUP 6.00 03/26/36...........ccoccommverireiisnirnnniiinniins [ eoveiee | oo [ eovirrciens | el IEM | 432,511 L 96.000 334,785 4,718 ....10.237 | MON... 03/31/2009. | 03/26/2036.
47232V EB 4 | JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36.............ccccverervemeerermrnrrmnneinenes [ coveree | oo | eoverrirene | e IFM | 111, 33,878 | ..o 37.006 | ...ccoovvorern 48,657 | i 131,483 | 0 9,999.000 | MON... 03/31/2009. | 03/26/2036.
47232V ED 0 |JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37 ...105.000 67,539 37 | e | 00008000 [ 5.952 | MON... 03/31/2009. | 03/26/2037.
47232V EE 8 | JMAC 2009-R4 21A3 SUB SSUP 6.00 03/26/37 ...111.500 55,846 (23) [ e | e | 200.6.000 | e 6.020 |MON... 03/31/2009. | 03/26/2037.
47232V EF 5 | JMAC 2009-R4 21A4 SUB SSUP 6.00 03/26/37.........cocovvveririiriniinnivciins ...103.500 55,886 (12) [ oo | e | 20.8.000 ] e 6.037 | MON... 03/31/2009. | 03/26/2037.
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47232V EG 3 | JMAC 2009-R4 21A5 SUB SSUP 6.00 03/26/37..........cccooevveeeriernciranniiinniins [ eeevee | oo [ eoveriiiens | e IFM | ..56,418 | .. 81.000 6,218 (4) | oo | e [ 6.000 |....57.926 | MON... 03/31/2009. | 03/26/2037.
47232V EH 1 | JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37...........couvvemervemnerrernrrenneinenes [ eoveree | oo | eoverrinnne | e IFM | ci1..35,506 | ..... 19.844 ...458 (149) .631.496 [MON... | . 03/31/2009. | 03/26/2037.
47232V EK 4 | JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37 ...104.000 134,524 213 | oo | e [05.750 | 5.782 | MON... 03/31/2009. | 04/26/2037.
47232V EL 2 | JMAC 2009-R4 22A3 SUB SSUP 5.75 4/26/37 . ...104.500 129,736 763 | oo | eereveneiseniisenes [ 205.750 | i 7.482 |MON... 03/31/2009. | 04/26/2037.
47232V EM 0 | JMAC 2009-R4 22A4 SUB SSUP 5.75 04/26/37...........couvverimevnirinnicnnivciinnes | eveens oo [evnrienne | e ITFM | 0. 155,523 ... 90.000 15,662 394 ...64.685 | MON... 03/31/2009. | 04/26/2037.
47232V EN 8 | JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37...........ccooomvveererrrneernncrrennnins [ eecvne | oo [ eovvencinne | e IEM | 069,145 | L 53.959 ..o 36,755 | ee.nnn 68,118 | L 1,534 (664) ..226.619 |MON... 03/31/2009. | 04/26/2037.
47232V ET 5 | JMAC 2009-R4 23A4 SUB SSUP 5.75 01/26/36. ..101.000 86,398 225 [ roevveveeereenerens | cviveeieeeieseesnrinns | 0005750 | e 5.773 |MON... 03/31/2009. | 01/26/2036.
47232V EU 2 | JMAC 2009-R4 23A5 SUB SSUP 5.75 1/26/36 ...102.500 179,464 (5B) [ .evoverneerrrinrine | ervrneevenrinineiens | 205750 | i 5.780 |MON... 03/31/2009. | 01/26/2036.
47232V EV 0 | JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36............coovvvererrremerrmereeimenirnnnies [ coveree | oo | eoverrinene | e IEM | 1111...386,916 | ... 88.946 197,988 (113) ...11.733 | MON... 03/31/2009. | 01/26/2036.
47232V EY 4 | JMAC 2009-R4 24A3 SUB SSUP 5.50 2/26/36 ...102.750 70,867 35 | e | e | 0005500 | e 5.544 | MON... 03/31/2009. | 02/26/2036.
47232V EZ 1 | JMAC 2009-R4 24A4 SUB SSUP 5.50 02/26/36. ...103.250 84,039 (17) [ e | e | 2005500 | e 5.538 [MON... | . 03/31/2009. | 02/26/2036.
47232V FA 5 | JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36...........oooconrreremeiinriinneiiencnins [ evveiee | oo [ evereiceens |l IEM 181,200 |, 73.724 90,869 (854) ...10.393 | MON... 03/31/2009. | 02/26/2036.
47232V FV 9 | JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47 ...100.000 401,347 65,097 ....18.489 | MON... 03/31/2009. | 01/26/2047.
47232V GJ 5 | JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36 ...100.550 121,460 (818) [ ceveorveeriiienes [ e | 2.6.500 | 5.579 |MON... 03/31/2009. | 03/26/2036.
47232V GK 2 | JMAC 2009-R4 32A3 SUB SSUP 6.50 3/26/36...........cccormrvererrirenrirsnnrissniiins | eviiee | oo | ovsrviiiens | e IFM | i1000.0..139,007 | ... 88.000 128,102 (6,057) [ .ooovervrrrireine | e | 0008500 | e 6.010 | MON... 03/31/2009. | 03/26/2036.
47232V GL 0 | JMAC 2009-R4 32A4 SUB SSUP 6.50 3/26/36...........cvreeerrrererereeernrerennriisenriins | eveeee | oo | overrriiene | ceen IFM | e 64,581 | . 68.500 64,776 (1,128) ...20.056 | MON... 03/31/2009. | 03/26/2036.
47232V GM 8 | JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36............cocvvrerevviririnnicniivcirnnes | evveees o [evvriine | e TFM | i000000.39,252 | .. 50.483 15,562 (1,085) ...76.779 | MON... 03/31/2009. | 03/26/2036.
47232V GR 7 | JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47.........ccooouvvevemriisnriernrienniinnnes [ eveies | oo | eoverniians | e IEM | 34,628 | ... 75119 | v 380,714 | i......506,812 | ... 6,637 43 .171.503 |MON... 03/31/2009. | 01/26/2047.
47233A AW 7 | JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37.........coccvvererrrrmrrrsenvinecereces [ eeeree | oo [eoverrinens | e IEM | ci.80,754 | .. 99.875 64,807 4151 | i e |0 3.313 | 5.151 |MON... 08/21/2009. | 03/26/2037.
472330  AA 9 | JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36.. ...102.000 R 534,115 534,115 (541) | ceverrerrrineiiens [ v [ 208,000 | 6.076 | MON... 08/10/2009. | 09/26/2036.
472330 AB 7 | JMAC 2009-R11 1A2 MEZ 6.00 9/26/36........ ..101.500 | ............1,786,400 | .............. 1,760,000 | ....ccooeuuee 1,331,195 | oo | s 159,091 ....15.190 | MON... 08/10/2009. | 09/26/2036.
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.... cervennnsnnnnins | oenee o e |l TEMY 792,698 93.645 | ...ccoooe0e.e. 786,177 | e 839,532 716,796 8,797 | oo | v | 00005500 [ i 7.870 |MON... 11/01/2013. | 11/25/2035.
525221 GM 3 |LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036............cccveermreimeiraneinniiinnies | wovenee [ or | cervicrinn | e IFM 2,334,808 ... 94.850 | .............2,5696,779 | ......ccc.... 2,737,774 | oo 2,358,834 67,122 | oo | v | 00 1.598 | 3.740 |MON... 08/03/2016. | 02/25/2036.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037.........cevvverrereerrireneeennrirenneisnneisenenns | eoveeee | v | cerevreenn | e TFM ] . 284,241 | L 87.621 301,892 [ ..o | v 13,600 ...11.144 |MON... 08/11/2008. | 01/25/2037.
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033....... 100.026 ...162,297 162,297 1,522 | e v | 05750 | 5.731 |MON... 10/28/2003. | 11/25/2033.
57643M  LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36...........cocoeervvererrermeerererrsnnninenes | oveeee | v | cervvveeen | e TFM ] 0. 155,219 | 96.000 136,390 1,042 | s e | 057500 | 7.534 |MON... 04/07/2006. | 05/25/2036.
57645T AA 5 | MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037.........ccccvvvvmmrinrivmninnreniinnies | eniee | oo | eerivernene |l IFM ] 1,735,009 . 98.406 | ..............1,887,886 | ............1,918,462 | ............ 1,803,136 50,075 | .oooovrverevinni e |0 1862 [ i 3.589 |MON... 01/16/2014. | 09/25/2037.
589929 PK 8 | GNABS 1998-GN1 M17.63 02/25/27 100.129 73,245 | oo | v [ e [ e | 1630 [ 7.520 |MON... 03/05/1998. | 02/25/2027.
59020U W4 3 | MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35..........ccovrvvmervirerrerenrireneinnnees [ evvenee | oo [eovverinnne | e IEM | i TB2,717 | 83.331 . 885,746 684,194 | ..o | e 13,372 [ i 03466 | 6.661 |MON... 07/19/2013. | 12/25/2035.
61751D  AE 4 | MSM 2006-17XS A3A SEQ STP 10/25/46...........cccouvvevureiisrriiinniienniiinniiannns [ eveiee | oo | eevineciens | el IFM | 00 739,588 | ... 58.000 | ...............633,153 | ............. 1,091,643 511,588 | ..o | e300 [ [ 05651 | 7.953 |MON... 01/11/2013. | 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047..........ccovvevvrvevererevrrennrreenn | ovenee [ v | cervvvenn | e TEM | 1,482,743 | 91.383 1,434,857 | ..o | 20,009 | o e | 2.6.000 ... 4.604 |MON... 01/08/2014. | 07/25/2047.
61758M  AA 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE.. ...106.616 2,028,828 | ....ccoovererinriinns | i (18,971) [ oo [ e | 20.8.000 | oo 4.784 |MON... 08/21/2012. | 04/26/2036.
61758Q AH 1 |MSRR2010-R12B SEQ CSTR 07/26/2035 RE............cccovvemmrerirrriicriinciins ...100.235 866,160 36,953 | ..o [ e | 0:3.575 [ 7.481 |MON... 03/09/2012. | 07/26/2035.
61758V AP 2 |[MSRR2010-R2 3B1 RR SUB 6.50 10/26/37...... ...100.500 64,075 1,241 | e | e | 008500 | e 7.716 |MON... 02/09/2010. | 10/26/2037.
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.........cccocmurveinmrinviinniisnniisnniins | covei | o [ eeviinees | o TRM 0,695,689 | ... 77.500 | .....oee...... 1,300,786 | oo 1,678,434 900,381 [ ..oorvverrriinniiinns | e 75,519 ...23.846 | MON... 02/09/2010. | 10/26/2037.
61915R  AB 2 | MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35..........ccoooverveeremereirnrimnneesenenrenenns [ eeveree | oo | eoveercrene | e IEM | 146,455 | ... 96.363 | .................256,5% | ....... 266,282 175,245 AAT5 | s v | 001,988 | 8.390 |MON... 08/26/2008. | 05/25/2035.
62942K  AA 4 |NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043............ccooovovmmmivmnniimnniiinnniinnnns | covvi | o [ eevienees | TFMY 002,694,549 {.....99.830 | ............2,816,721 | ...ccc......e. 2,821,517 | oo 2,707,300 | oo | s 14,345 | oo i [003.250 | 3.917 |MON... 03/11/2014. | 07/25/2043.
643528 AB 8 |NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36 93,906 48,400 (973) [ oo [ e | .5.909 | 3.575 |MON... | . 12/19/2007. | 07/25/2036.
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36 443,110 191,637 (2,296) | ..oovveoeriieriis | e | 5115 | 4.800 | MON... 01/11/2013. | 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36 221,555 96,121 (1,210) | oo | v |20 5.115 | 4.723 |MON... 01/11/2013. | 10/25/2036.
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036 288,068 274,769 21,495 | o [ | 1722 | 8.542 |MON... 09/08/2011. | 03/25/2036.
65538 AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047. 345,622 178,303 9,627 ....20.182 | MON... 05/08/2007. | 03/25/2047.
65539C AK 2 |NMRR2011-4RA 1A10 MEZ FLT 12/26/36RE 829,337 731,940 24,075 | oo [ e 03163 [ 5.979 [MON... 06/06/2016. | 12/26/2036.
68383N BN 2 | OPMAC 2005-3 A2 SEQ SSUP FLT 07/25/2035.............ccoouomviimriciiiiiriisniins 285,676 253,818 | ..o | e 16,747 | oo v 101,668 | 7.393 | MON... 06/05/2012. | 07/25/2035.
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693456 AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043... ...101.016 2,663,024 9,085 | .ooooeiiriienes [ e [ e 3.500 |...... 3.923 |MON... 02/12/2014. | 09/25/2043.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046. ...100.000 83,724 2,635 | oo [ e | 1732 [ 3.535 [MON... 02/12/2013. | 08/25/2046.
74927D  BY 1 |RBSSP 2010-4 11A5 SEQ SSNR 5.50 10/37.. ..101.166 249,040 858 [ .oeveereeveinnins | crveriineeisnissninns | 00005500 | e 5.628 | MON... e 14,003 | 07/29/2010. | 10/26/2037.
74927T AC 5 |RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE ...102.500 | ... .. 2,017,028 9,626 | ..o [ e | 05662 [ 7.002 [MON... | ..........2,045 | ... 125,406 | 08/20/2013. | 10/26/2034.
74928D AV 7 |RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037.... v | e | oo | e |l TEM ] 686,771 | . . 875,270 | ..o | e | e | [0 2.863 [ 7.465 |MON... 07/08/2010. | 06/26/2037.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036 ceevrereneennssnsensssnenees | eonneen | [everinerene | oo TEM | ciii00000.990,135 | ... . .1,219, ,697, 547,445 ...11.194 | MON... 07/08/2010. | 03/26/2036.
749280 AL 1 |RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.........c0oevvrmivirririciienirns 113,076 | oo [ e 1,283 [ | e | 2.3.368 | 5.283 |MON... 11/03/2009. | 08/25/2036.
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE..........cccooovurvvmmmviinmniiiniiinnns [ eoveiee | oo [ wviveciens | el IEM | i 641,347 | . . 733, ..918, 707,844 | ..o | e 30,678 [ i [ 10,3368 | 9.394 |MON... 03/21/2013. | 08/25/2036.
74930V AA 9 |RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036............ccocemrvererveracirercrriens | cerevs | o [ eevvernens | e TEM | iii11..26,856 | ... . .21, , . 26,701 | oo | eerrerernen 1,129 s | e | 2003458 | 5.783 |MON... 10/18/2011. | 05/26/2036.
74951P  DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037........ccvvvvriiririrerienienisnisniesienenens 576,560 ...40.009 | MON... 03/09/2012. | 03/10/2037.
75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/2037 1,274,009 | e [ e 18,330 | e | . 3.944 | L 6.869 |MON... 09/21/2010. | 09/25/2037.
759950 EM 6 | RAMC 2004-4 AF5 SEQ STP 02/25/2035...........covvverieriiniisrisnivenienieciisnins [ eoveees | oo | cerveeneee | e TFM | 001,805,625 |...100.581 | ..............2,011,629 | ..............2,000,000 | .....cc.... 1,836,375 | covooiocriiiiricnns | e 5,935 [ | | 00005493 [l 5.186 | MON... 08/24/2010. | 02/25/2035.
76110H  J6 7 |RALI2004-QS16 1A2 SEQ 5.50 12/15/2034............covvvoiirrcrieriecesencis 869,720 ....10.255 | MON... 08/27/2013. | 12/25/2034.
761118  KH 0 |RALI 2005-QS15 2A SEQ 6.0 10/25/35 319,811 (2,582) [ .oovereerrriseins | eevneenerinseineinns | 200.6.000 | e 6.768 | MON... 02/08/2008. | 10/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36 2335% | ... 167,466 500 | v | evviverinnisenienis | 00008500 [ iiice 7.899 |MON... 02/13/2006. | 02/25/2036.
76111X TE 3 |RFMSI2005-SA1 2A SEQ 2.9425 03/25/2035 e 299,611 | ... 282,593 4870 [ oo | e | 000 3.625 | 5.160 |MON... 07/23/2013. | 03/25/2035.
76112B  C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35. 547,668 62,478 ...13.007 |MON... 08/02/2011. | 09/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035...........cocoouvvevamievnmninnniiinni | cevvv | o [ eevvennns | ol TEM 002,424,820 ... . ,515, ,646,462 | ............ 2,410,412 | oo | i 41,098 | ..o | e |00 3.631 [ 5.098 | MON... 07/05/2016. | 05/18/2035.
81745A AB 3 | SEMT 2013-5 A2 SEQ CSTR 05/25/2043........... A ETAR T R ISR 12,307 | oo | e [ 2003.000 | e 3.858 |MON... 03/17/2014. | 05/25/2043.
81745) AA 6 | SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043 11,236,411 2426 | oo [ e | 0003500 [ 3.714 | MON... 02/27/2014. | 09/25/2043.
81745M  AA 9 | SEMT 2013-2 A SEQ SNR CSTR 02/25/2043.... v e o L |l AFMY 01,971,028 ]....97.250 | ..........2,139,712 | ....e..2,200,218 | 1,980,780 26,662 | ....oovveeerienns [ e | 1874 | 3.570 |MON... 07/11/2014. | 02/25/2043.
83611M  JX 7 | SVHE 2005-OPT4 2A4 SEQ FLT 12/25/2035..........ccocoviviviinriniiciiiiniinsis . 907,186 26,676 | ..ooovveererinni | e | e 1678 [ i 4.971 |MON... 10/09/2013. | 12/25/2035.
855541 AC 2 | STARM 2007-S1 3A1 SEQ CSTR 01/25/2037........cooovvveemveiareisnniisnniiieniins | wevenee [ v | cervivinnne | e TFM ] 450,697 | ... 97.983 488,172 | ... 448,456 | ... [ i 10,949 | oo | e [0 3.738 | 5.953 | MON... 10/10/2012. | 01/25/2037.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35...........ccovrvemrremenriieniiseneiseneinns | woveeee | v | cerrvreeens | e TFM ] ...408,829 | ... 77.582 584,041 | ... 375,281 | oo | v 19,217 | oo | e [ 201628 | 8.219 [MON... 08/27/2008. | 08/25/2035.
86359B  YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034... ...100.875 1,315,506 | ..cooccvveeee 1,320,532 (2,127) [ o | e | 3412 | 3.030 | MON... 01/27/2017. | 08/25/2034.
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036...... . ..100.120 | .... . 284,446 | ... 260,793 | ..o | e 45,455 ....23.945 | MON... 05/18/2011. | 03/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036...........coccovvvevierimmicnriseiinns | coriee | o | cevivernnne |l IFM . 386,898 ... 97.614 | .... 454,361 | ..o 465,467 | ... 367,184 7,589 | oo | v | 0000 3.536 [ e 6.886 | MON... 09/27/2012. | 05/25/2036.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.........ccccovvveinriinniisniivinniins | convee | [ eevvennns | TEM nni...680,855 | ... 96.234 797,634 | ... 708,157 [ oo | ceveneiens A3AT3 | e e | 1752 | 7.317 |MON... 03/04/2016. | 01/25/2038.
88157V AB 3 | TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038...........oocveeemrrirrrirenrinenrireceinens | cervee | o [evrvennns | ol TEM | inni0..620,215 .. 79.290 1,192,721 | ... 759,399 23,784 | ..o | e | 01852 [ 6.574 |MON... | . 04/30/2010. | 08/25/2038.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37.........cocoomvvviimriianniienniisnniians | conei | o [ eevcvinnns | o TEM nn00..839,614 | L 94.076 912,991 | ... 845,518 | ...covviorriiinriiinns | e 16,082 | oo | e [0 3.222 | 5.212 |MON... 05/20/2016. | 02/25/2037.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36..........coovveeervrennrienniiieneinns | cevev | o [ e | ol TEM 10000001.3,171,680 | ... 96.000 3,374,378 | ... 3,174,910 51,042 | oo [ e | 0:2.968 [ 4.670 |MON... 09/16/2016. | 11/25/2036.
93934N AR 6 | WMALT 2006-5 2CB2 SEQ FLT 07/25/2036...........cocveervvirinriniicnnrivcnienisinis | eoveees oo [evnriinne | e ITFM | i 167,749 | L 62.401 79,876 3778 | e [ [ 002,152 | 6.727 |MON... 04/23/2008. | 07/25/2036.
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034.......... e | [ | 2 AFM 126,826 96.647 142,401 | oo | e 14,537 ....13.078 | MON... 10/01/2010. | 10/25/2034.
94983T AJ 9 | WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.........couvverirriiiiiiisiiiciis 101.244 143,226 4489 | ..o | e | 2003526 | L 6.159 | MON... 10/11/2011. | 03/25/2036.
94986L  AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037..........coocoumveierriiinniianriisneiisneiisnsiinnns | ovenee | oo | cevviienene | e IFM ] n00...80,308 | ... 89.732 . A IV2 2 R [ 10,293 ....15.429 | MON... 11/02/2010. | 12/28/2037.
97652P AL 5 |WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044... . ...101.660 754,852 | ... 750,263 SIS [ [T PO 3.500 |...... 3.607 |MON... ...2,202 06/19/2014. | 06/20/2044.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX | ........158,841,963 | .......... 174,913,682 | ......... 135,532,555 | ..cocovvennne. (1,733) | ....... 3,870,113 20,065 0 XXX XXX XXX | s 575,664 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05490T AA 0 |BBCCR 2015-GTP A SEQ SSNR 3.966 08/10/33............cccoervvmmrirniiinriiciiinnins | e e | M| e 2,574,970 |..101.065 | .............. 2,526,625 | .............. 2,500,000 | ... 2,559,325 (6,782) | oo | e | e 3.966 |...... 3.629 |MON... | ............6,885 | .......... 99,150 | 08/07/2015. | 08/10/2033.
12527E  AD 0 |CFCRE 2011-C1 A4 SEQ CSTR 04/15/44............coovvviiiriiiriinciisnissniisniies | s e ..104.813 | ............1,983,063 | .............1,892,001 | ............ 1,906,355 (5,354) | ..o e | e 4.961 |..... 4.661 [MON... | ........7,822 | ... 93,868 | 08/04/2011. | 04/15/2044.
12531W  BA 9 | CFCRE 2016-C3 A2 SEQ SSNR 3.597 01/10/48...........ooorveerrirarriinnirinniiiens | e e ...103.122 (1,976) | oo | e | oo 3.597 |...... 3490 [MON...| .........5,995 | ......... 71,940 |01/22/2016. | 01/10/2048.
12593F BC 7 |COMM 2015-LC21 A3 SEQ SSNR 3.445 07/48 et | e o] ...102.835 (1,075) [ oo | e | s 3445 |...... 3.375 |MON... | ..ccoce....4,306 | ..o 51,675 | 01/07/2016. | 07/10/2048.
12624K AD 8 | COMM 2012-CR2 A4 SEQ 3.147 08/15/2045 JESOTTURTRTRRIOITE IOV e ..101.345 | .............4,053,808 | ..............4,000,000 | ............ 4,056,293 | .....cccooovrmmmrriranns | cerrrrinns (12,752) [ oo | e | e 3147 |..... 2797 [MON... | .......... 10,490 | ........ 125,880 | 08/08/2012. | 08/15/2045.
126250 BF 9 | COMM 2013-CR9 A4 SEQ CSTR 07/10/2045............covveiieeiinriciiirinnisciinnns | e . ..107.093 | ............4,819,185 | .............4,500,000 | ............ 4,600,576 |.....ccccccoormiurmmiunns | vorerri (16,880) | ..ocvvvevevererrnins | v | e 4.230 |...... 3.848 |MON...| .......... 15,864 | ........ 193,066 | 10/16/2013. | 07/10/2045.
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126320 AW 3 | COMM 2014-CR18 A4 SEQ SSNR 3.55 07/15/47 ...102.750 1,027,501 | ..............1,000,000 | ............ 1,006,305 (1,085) | oo | e | e 3.550 |...... 3.438 |MON... 06/19/2014. | 07/15/2047.
126320 AX 1 |COMM 2014-CR18 A5 SEQ SSNR 3.828 07/47 ...104.530 ,045,296 .1,020,031 (2,942) [ .ooveeeirrseins | e | 200.3.828 | e 3.479 |MON... 06/19/2014. | 07/15/2047.
20048E AY 7 |COMM 2013-LC6 A4 SEQ 2.941 01/10/2046.... ...100.502 TR 3,336,161 29,034 | oo | e [ 2.941 | L 4.005 | MON... 09/06/2013. | 01/10/2046.
233050 AA 5 |DBRR2011-LC2 A4A SEQ 4.537 04/12/2021..... ..104.626 | ............1,569,394 | ..............1,500,000 | ............. 1,529,278 (8,949) | ..o | e | 4537 | 3.878 |MON... 09/21/2011. | 07/12/2044.
23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21...... ...100.901 75,782 75,242 428 [ oo | e | 204638 | 4.490 |MON... 08/11/2011. | 08/10/2044.
23305Y AJ 8 |DBUBS 2011-LC3A AM SEQ CSTR 07/10/21 ..110.046 | ................550,232 | ....... 500,000 494,208 1,311 [ e e | 0005.340 | e 5.803 |MON... 08/11/2011. | 08/10/2044.
30288L AN 3 | FREMF 2016-K53 B MEZ 4.1557 03/25/2049 102974 ... 1,029,737 | 1,000,000 979,102 1,916 [ | e | 4019 | 4.391 |MON... 06/16/2016. | 03/25/2049.
30290U AL 3 | FREMF 2012-K22 C MEZ 3.8108 08/25/2045 ...100.263 997,735 (130) | evevnevrrrnerirens [ v [0 3.686 | 3.753 | MON... 07/25/2016. | 08/25/2045.
30291) AJ 2 |FREMF 2013-K29 B MEZ CSTR 05/25/2046 ...101.239 2,250,000 | ...covvenec 2,077,383 26,938 | ..o e | e 3481 [ 5.200 | MON... 07/17/2013. | 05/25/2046.
30295D AG 7 | FREMF 2016-K57 B MEZ 3.9188 08/25/2049..........cccovvveverniierrniiiersnisserenines 102.267 | 613,602 | e 600,000 577,714 1,908 | oo | e [ 0003919 | i 4.495 | MON... 09/15/2016. | 08/25/2049.
30295R AS 0 | FREMF 2016-K59 B MEZ 3.575 11/25/2049 . 500,000 453,978 4,006 [ ..o | e | 2003575 | s 4.936 |MON... 11/15/2016. | 11/25/2049.
357081 AE 8 |FREMF 2015-K720 B MEZ SEQ 3.3894 07/2022...........coconvvvemmmvermnrrmennrnenniins | overee [ ov | cervvvenn | e TFM ] 00002.1,915,000 |.....99.910 | .............1,998,200 | oo 2,000,000 | ...ccooo.ee. 1,932,850 | ..ooovverrerirriiinns | cevieeniens 12,293 | oo e [1023.389 [ 4.234 |MON... 07/06/2016. | 07/25/2022.
36186X AE 7 | GMACN 2012-BLIS 10 0.576 07/10/2050 395,858 | ...oovrrierierirncins | e (10,226) | ...cvevevercervrens | eevveeverirsnirseines | 1000576 | e 7.549 |MON... 11/28/2012. | 07/10/2050.
36191Y BA 5 | GSMS 2011-GC5 A3 SEQ SSNR 3.817 08/2044...........ccocoooerrveirrriicciieciis ...101.876 894,421 (1,901) [ oo | e | 0003817 | 3.653 |MON... 09/22/2011. | 08/10/2044.
36192C AE 5 |GSMS 2013-GC10 A5 SEQ 2.943 02/10/2046.... ..100.563 | .............4,022,520 | ..............4,000,000 | ............ 3,820,377 31,422 | o e |0 2.943 [ 3.951 | MON... 09/04/2013. | 02/10/2046.
36197X  AK 0 | GSMS 2013-GC12 A4 SEQ 3.135 06/10/2046.... ..101.224 | ...........6,225,276 | ..............6,150,000 | ............. 5,954,798 31794 | oo e 03135 [ 3.810 |MON... 10/18/2013. | 06/10/2046.
36248E AB 1 |GSMS 2010-C2 A2 SEQ AFC 12/10/43. ...106.550 2,030,027 | ..ooovvieieriinienns | i (10,545) | ..o [ cvveriieriinriisniees | 205,162 | i 4.591 |MON... 08/08/2011. | 12/10/2043.
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44..........oorvveieriiriiercceerenan ...105.450 e 4,117,856 (9,085) [ ..o | eevrreererinerneinns | e 753 | i 4.525 |MON... 08/29/2011. | 03/10/2044.
46590K AD 6 |JPMCC 2015-JP1 A4 SEQ SSNR 3.6498 01/49 ..103.710 | ..............2,074,200 | ..............2,000,000 | ............ 2,015,947 (2,048) [ ... | s | 20023650 | e 3.538 |MON... 12/15/2015. | 01/15/2049.
46630J AE 9 | JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049. ...100.550 151,031 1,239 | v [ | 005,464 | 6.053 |MON... | . 09/29/2016. | 01/15/2049.
46635T CG 5 |JPMCC 2011-C3 A4 SEQ 4.7171 02/16/46 ..105.430 | .............2,108,592 | ..............2,000,000 | ............ 1,981,350 4538 | ..o | e | e TAT | 5.040 [MON... 08/11/2011. | 02/15/2046.
46636V AC 0 |JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046 ..105.040 | ............1,724,001 | .............1,641,281 | ............. 1,646,362 (1,925) [ oo | e | e AT | 4.061 | MON... 09/16/2011. | 08/15/2046.
46639) AE 0 | JPMCC 2013-C10 A5 SEQ SSNR 3.1425 12/47. ...101.910 2,877,794 20,668 | ....oovveiriienns [ e 3143 | 4.038 |MON... 07/05/2013. | 12/15/2047.
46639Y AQ 0 |JPMCC 2013-LC11 A5 SEQ 2.9599 04/2046 ...100.910 . 959,756 6,591 | oo [ e | 00:2.960 [ 3.810 [MON... 07/31/2013. | 04/15/2046.
61690A AD 6 |MSBAM 2015-C27 A3 SEQ SSNR 3.473 12/47........coovvvoirricrricirisicnenas ..102.893 | .............1,028,930 | ..............1,000,000 | ............. 1,017,491 (2,220) [ ..o | e | 3473 | s 3.208 | MON... 02/17/2016. | 12/15/2047.
61690F AL 7 |MSBAM 2015-C22 A3 SEQ SSNR 3.046 04/48 . ...100.431 977,279 (179) [ oo [ e | .3.046 | 3.042 |MON... 02/12/2016. | 04/15/2048.
61690Q AD 1 |MSBAM 2015-C23 A3 SEQ SSNR 3.451 07/50........ceuuvrivmriireriiiinninsiiniiens ..102.462 | .............2,049,240 | .............2,000,000 | ............. 2,065,011 (8,275) | ovoevereveeneiinn | vvreviinneissriiiinns | 003451 | e, 2.949 |MON... 02/11/2016. | 07/15/2050.
617458 AE 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047 ...100.297 76,431 953 | oo [ e [ 8700 | L 4.499 |MON... 02/10/2011. | 09/15/2047.
61761Q AE 3 |MSBAM 2013-C8 A4 SEQ 3.134 12/15/2048... . ...102.014 968,233 5,483 | oo | e [0 3134 | 3.840 [MON... 08/28/2013. | 12/15/2048.
92935) BC 8 |WFRBS 2011-C2 A4 SEQ CSTR 02/15/44............coovvviirriirrisnriereieneienens ..105.946 | .............3,146,864 | .............2,970,253 | ............ 3,021,155 | .o [ e (17,.279) [ oo v | 004869 | 4.229 |MON... 08/05/2011. | 02/15/2044.
92936C AJ 8 |WFRBS 2011-C4 A4 SEQ SSNR 4.90 6/15/44.............ocovrvvmreriierireneireceres ...106.502 2,008,638 (3,254) [ oo | eevneernernneineiins | 10902 | e 4.752 |MON... 08/05/2011. | 06/15/2044.
92938E AM 5 |WFRBS 2013-C16 A4 SEQ 4.136 09/15/2046.... . ...105.800 1,508,255 (1,668) [ ..oovvveverireiis | ceveerierinrinniens | e 4136 | e 4.027 |MON... 09/17/2013. | 09/15/2046.
94989Y AY 9 |WFCM 2016-C32 A3 SEQ SSNR 3.294 01/15/59........ccommrreiarieianiiissriissciias ..100.824 | ............1,008,240 | ..............1,000,000 | ............. 1,008,063 (1,036) [ .ooovercenvnininns | evvineensninsinsniens | 20e3.294 |1 3.180 | MON... 02/03/2016. | 01/15/2059.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: s XXX ..70,622,599 | ..o, 0 52,957 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
000366 AA 2 | AASET 2017-1A A ABS SNR 3.967 05/16/2042.. ...100.750 | ..............3,365,806 | ..............3,340,750 | ........ 3,350,353 (1,299 [ oo | e | e 3.967 |...... 3.918 [MON... 05/30/2017. | 05/16/2042.
000823 AA 2 |ABPCI 2017-1A A1 CLO SSNR FLT 07/20/2029. ...100.630 | ..............2,012,600 | ..............2,000,000 | ............. 1,998,202 (1,798) [ oo [ veereeeriseirsnnniens s 3.245 |...... 3.116 | JAJO.. 06/02/2017. | 07/20/2029.
000823 AC 8 |ABPCI 2017-1A A2 CLO MEZ FLT 07/20/2029... ...101.050 . 999,058 (942) | cevereererineinens [ e [ e 3.185 |...... 3.688 |JAJO.. 06/02/2017. | 07/20/2029.
00085U AA 9 |ABPCI 2017-2A A1A CLO SSNR FLT 01/20/30.. ...100.000 | ..............3,000,000 | ..............3,000,000 | ............. 3,000,000 | .o [ [ | | [ 3.180 | JAJO.. 12/20/2017. | 01/20/2030.
00085U  AJ 0 |ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30 ...100.000 2,000,000 | .veervererirerirrinns [ e [ | | oo 3.800 |...... 3.817 |JAJO.. 12/20/2017. | 01/20/2030.
00102D  AC 2 |ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26..........coooomerreierrirriireniririnniiiens ...100.000 | ..............1,000,000 | ..............1,000,000 | ............ 1,000,000 [ .ooovvererirrriiiens | e [ eevieeeiineneenes | e | e 3.535 |...... 3.550 | FMAN. 10/09/2014. | 11/01/2026.
00190Y AV 7 |ARES 2013-2A CR CLO MEZ FLT 07/28/29....... . ..101.080 | ..............1,052,496 | ..............1,041,250 | ............. 1,040,825 (425) [ vvreriersniicirens | e [ s 3.778 |...... 3.733 |JAJO.. | ool 7,103 | i, 14,103 | 06/09/2017. | 07/28/2029.
00190Y AZ 8 |ARES 2013-2A AR2 CLO SNR FLT 07/28/29.........cocoovvvemerriianereciriisniiienis ...101.570 1,999,315 (B85) [ cvveoecvevrriienes [ oo | o 2753 |...... 2.700 [JAJO.. | .cce. 9,941 | L 19,687 | 06/09/2017. | 07/28/2029.
00213R  AA 1 | ARLFR 2012-1A A1 ABS FLT 12/15/2042 ...100.461 377,842 3.227 | ... 3.249 |MON...| coveoreeern 576 | e 10,684 | 12/06/2012. | 12/15/2042.
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00213R  AB 9 |ARLFR 2012-1A A2 ABS SNR SEQ 3.81 12/42 ..100.520 | ..............3,518,200 | ..............3,500,000 | ............. 3,481,491 3,318 | oo [ [ 3.810 |...... 3.960 |MON... 133,350 | 03/27/2014. | 12/15/2042.
00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044...........ccoovvrvemereecmenvrennrcrnennrins | oveeee | v | cervveveenns | e TFE ] ii..918,568 | ... 97.550 923,455 7,004 | oo | e | 00002920 [ onnes 3.789 |MON... 27,647 | 06/23/2016. | 06/15/2044.
00214M  AB 9 | ARLFR 2014-1A A2 ABS SNR SEQ 3.97 06/44 . ..100.613 2,998,827 156 | oo [ [0 3.970 L 4.010 |MON... .5, 119,100 | 06/18/2014. | 06/15/2044.
00452P  AD 9 |ACIS 2015-6A A2 CLO SSNR 3.367 05/01/27........cooorvveerericnriieneiseneiieneninns ...100.250 2,000,000 | .ooouerrerierirenrnns [ e [ | e | 0003387 [ 3.381 |FMAN. | ......... 11,223 | . 67,340 | 03/04/2015. | 05/01/2027.
01448A  AA 3 |ALESC 2A A1 CDO SSNR FLT 01/30/2034........c..cevvemienrivcrinirernnicsnicseiinns | ceviee | oo | vevivernnne | e IFE | 0000000.2,697,629 | ... 97.433 | .............2,682,021 | .............2,752,683 | ............. 2,701,305 9,636 | ..o | e | 1378 [ 2.760 | JAJO.. 07/25/2017. | 01/30/2034.
02665U AA 3 | AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36 ...103.958 945,898 (125) | cevereerverneriiens [ v [ 003,786 [, 3.795 | MON... 09/10/2014. | 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36 ..103.410 | ............3,130,397 | ...........3,027,170 | ....c....... 3,047,319 (3,309) [ oo | e | 003678 | i 3.561 | MON... 01/22/2016. | 12/17/2036.
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45... ...102.040 2,376,610 (285) [ covvovveeriinnes [ e | 3467 | 3.473 |MON... 02/26/2015. | 04/17/2052.
02666A AB 4 |AH4R 2015-SFR1 B ABS MEZ SEQ 3.813 04/45... ...102.531 599,529 (87) | covveeeerrireriens | e [ 20 3.813 | 3.824 |MON... 02/26/2015. | 04/17/2052.
02666A AC 2 |AH4R 2015-SFR1 C ABS MEZ SEQ 4.11 04/45 ...102.665 537,346 173 | e e [ 4110 | 4.191 |MON... 06/29/2015. | 04/17/2052.
02666B AA 4 | AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45 ...104.660 481,511 (62) [ oovereererinernne | e | 003732 | s 3.740 |MON... 09/11/2015. | 10/17/2045.
02666B AG 1 |AH4R 2015-SFR2 XS ABS RES SNR 10/17/2045............cccooovvvvnrinriinnicnnicens | veviee [ [ evivniiie [ 056l 0 [ i 0.001 | covvevrieiinrcenend | | s 2 1 ..244.363 | MON... 09/11/2015. | 10/17/2045.
03063N  AD 9 | ACRE 2010-ARTA A2FX ABS 4.9543 01/14/29 ...106.890 | ..............1,068,900 | ..............1,000,000 | ............. 1,000,000 [ ..ooovvernerinniiinns | e [ e [ | 4954 L 5.006 | MON... 12/09/2010. | 01/14/2029.
03329K AC 7 |ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28, ...100.300 1,000,040 (1) ] o | e [ 200.2.880 | e 2.889 [JAJO.. 06/22/2016. | 07/28/2028.
03665A AA 5 |ANTR 2017-2A A CLO SSNR FLT 01/20/2030.... ..100.100 | ..............1,801,800 | ..............1,800,000 | ............. 1,799,880 (120) [ covoverreerriienne [ e | 03104 | 3.048 |JAJO.. 11/09/2017. | 01/20/2030.
05605G  AJ 1 |B2R2015-2 B ABS SEQ MEZ 4.867 11/2048 ...105.157 R 1,022,018 (3,880) [ oo | e | e 4867 | 4.405 |MON... .4, s 11/10/2015. | 11/15/2048.
05618M AW 4 | BABSN 2014-3A B2R CLO MEZ 3.71 01/15/26........cccovvveviinriciicririiniicsni ..100.050 | ..............2,001,000 | .....c...ccc. 2,000,000 | ...ccoonnee. 1,999,800 (200) | oveoeevrrineiiens [ [0 3710 [ 3.678 |JAJO.. | oo 16,077 | cccoveee 55,444 | 01/06/2017. | 01/15/2026.
05874P  AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025...... ..100.550 | .................608,649 | ....... 605,319 805,319 [ .o | e [ e [ |0 2.616 | 2.624 |FMAN. | ........... 1,847 | o 14,031 | 04/12/2013. | 05/20/2025.
08179C AE 1 |BSP 2017-11A A2A CLO MEZ FLT 04/15/2029............coumveerererrriiereireseiieees ...100.655 800,000 799,777 (223) | coveeerrrineiiens [ [203.109 [ 2.934 [JAJO.. | ..........5,389 | .. 11,426 | 03/27/2017. | 04/15/2029.
08179C AG 6 |BSP 2017-11A A2B CLO MEZ 3.89 04/15/2029 ...100.680 1,000,000 | ...ccovveeee 1,000,091 91 | e e | 0000 3.890 [ e 3.907 |JAJO.. 03/27/2017. | 04/15/2029.
12479L  AA 8 | CAI 2012-1A A ABS 3.47 10/25/2027 ...100.000 241,667 237,370 1,684 | ..o | e | 003470 | s 4.288 |MON... 06/24/2016. | 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028..........oevevvenreineincrrnrincesseisseisssisnsinnnns | seieee | C eovnviinnies | e TFE | iiiiinn.509,250 | ... 98.779 525,000 512,488 4502 [ | e | 200.3.350 | e 4.360 | MON... 06/24/2016. | 03/27/2028.
12479R  AB 3 |CAUTO 2014-1A A ABS MEZ 3.66 10/15/2044...........coooovirvvirrrinriicnisenienas 100.273 1,000,000 999,658 84 | oo | e | 0000 3.660 [ e 3.698 | MON... 10/10/2014. | 10/15/2044.
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047..........ccvvemvrvevervecreriennerrsenions | cereves | o [ eevrennns | e IFE | cii1...993,045 | ... 99.935 993,333 993,082 38 | s e | 00003870 [ 3.908 |MON... 03/30/2017. | 04/15/2047.
12480V AG 0 |CBAM 2017-1A B CLO MEZ FLT 07/20/30 100.844 1,000,000 | ...cccooeuuee 1,000,000 [ ..ooovveinniiinniiinns | o [ e [ |0 3130 [ 3.142 | JAJO.. 06/08/2017. | 07/20/2030.
125634 AJ 4 | CLIF 2013-2A NOTE ABS 3.22 06/18/28.........cooevveeeereeeesseessesnecessesssesssenncens | evveene | [evvsrvennee | ce TFE | i 1,028,153 | ... 99.378 1,028,533 | ..cccoovvnne 1,028,290 76 | i | v | 00003.2200 | e 3.250 [MON... 06/05/2013. | 06/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028............ ...101.140 259,852 259,837 A | e | e | 03,670 [ 3.700 |MON... 11/05/2013. | 11/18/2028.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029 ..100.272 | ............2,357,764 | ...... 2,351,359 2,307,486 | .....cooovrerrivinnis | i 12,154 | oo | e [ 200.3.380 | 4.010 [MON... 06/08/2016. | 10/18/2029.
12803P AB 4 | CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047 ..101.372 11,955,885 1,384 | oo | o | 00008500 | e 6.750 | FMAN. 05/26/2017. | 08/20/2047.
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28 ...100.870 1,500,000 [ ..o | o [ e [ | 00:3.338 [ 3.312 | JAJO.. 12/11/2015. | 01/20/2028.
14315 AE 9 |CGMS 2017-2A A2A CLO MEZ FLT 07/20/31.......covveereriirirereeeceieseeienenens ...100.845 997,839 (2,181) | oo | e | 2003.031 | 3.101 [JAJO.. 05/18/2017. | 07/20/2031.
14315 AN 9 |CGMS 2017-2A A2B CLO MEZ 3.90 07/20/31.. ..100.990 | ..............1,009,900 | ..............1,000,000 | ............. 1,000,005 5 | oo [ [0 3793 [ 3.757 |JAJO.. | o 19,281 05/18/2017. | 07/20/2031.
14575H  AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046 ...102.522 1,948,895 99 | o e | e 4550 [ 4,600 |MON...| .overrrnes 3,942 | ... 88,700 | 03/03/2016. | 02/15/2046.
15137D  AQ 8 |CECLO 2014-22A A2BR CLO MEZ 3.4 11/07/26.........ccooommvvvrmnrrvnnrvimnrrcreneions | cevves | o [ eevivenens | e IFE .c.i.2.3,000,000 | ... 99.669 3,000,000 | ..ecvveruerirrriennes [ e | e | e | 000 3:4000 | e 3414 [FMAN. | ......... 15,300 | ........ 102,000 | 11/01/2016. | 11/07/2026.
15672A  AA 0 | CERB 2017-1A A CLO SSNR FLT 04/15/2027............coovvvvmmrriinriisriiisnniinnees ...100.152 2,007,281 7,281 | oo | v | 0003109 [ i 3.557 |JAJO.. | ... 13473 | ... 29,826 | 03/30/2017. | 04/15/2027.
15672Y AC 4 |CERB 2016-2A A1F CLO SSNR 3.39 11/17/27.. ..100.350 | ..............2,007,000 | ..............2,000,000 | ............. 2,000,058 37 | e e | 000003390 [ e 3403 [JAJO.. | oo 14,313 | ..ol 61,773 | 10/28/2016. | 11/15/2027.
15673G AA 6 |CERB2017-2A A1 CLO SSNR FLT 07/15/29... ...100.157 3,999,630 (B70) | coverreerirerirens [ e [ 3,109 [, 3.075 | JAJO.. 05/17/2017. | 07/15/2029.
15673G  AE 8 |CERB 2017-2A B CLO MEZ FLT 07/15/29..... ...100.155 .1,001,290 1,290 [ oo | e | 2000 3.659 | i 3.399 | JAJO.. 05/17/2017. | 07/15/2029.
15673K  AA 7 |CERB2017-3A A CLO SSNR FLT 10/15/2029... ...100.000 (272) [ oo [ e | e 2.956 |...... 2.937 | JAJO.. 09/13/2017. | 10/15/2029.
19625G  AB 5 | CAFL 2016-1B ABS MEZ 3.344 06/15/2048..........cccooooumvvivnniiinniisnnivsnniianis | convi | o [ eeviennins | e IFE ] 00...999,995 | ... 99.859 999,582 (259) | evevnerrrinriiens [ e [ 3.344 |...... 3.338 |MON... 05/11/2016. | 06/15/2048.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040.... cor | | [ | e AFE ] 1,480,079 99.615 | .coovv 1,474,782 | ... 1,480,481 | e 1,480,105 B6 | ..o | e | e 2730 |...... 2.750 |MON... 10/13/2016. | 10/25/2040.
21051A  AA 9 |CLUB 2017-P1 A ABS SSNR 2.42 09/15/2023...........coccvurvmriimerveinmrcnnirerinnns | cevvee | oo | verivernnne | e ITFE | nne...862,809 | ... 99.883 | ..cocvierrrnn861,825 | i 862,835 862,813 /A [UOOROORIRNORN FORPOORORIOTORPOR PPN 2420 |.... 2.435 |MON... 09/15/2017. | 09/15/2023.
227170  AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028............ccocoouvvevmmeerencrrsnnevnnneissnecsenees | eveeee | G vovvicvenes | e IFE ] iiiii...533,330 | ... 99.655 | ...ooovvernnnn.531,495 | . 533,333 533,333 | oo | v | e | e | v 3.080 |...... 3.100 | MON... 04/17/2013. | 04/18/2028.
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233046 AD 3 | DNKN 2015-1A A2l ABS SNR 3.98 02/20/45............ccoooorvveinniiiniiinneicisnniians | ovenes [ oo | covviiennns | e 2AM ..2,917,500 |...101.953 2,917,500 | oo [ e e | e | e 3.980 |...... 4.000 (FMAN. | .......... 13224 | ... 116,116 | 01/22/2015. | 02/20/2045.
233046 AE 1 |DNKN 2017-1A A21 ABS SNR 3.629 11/20/47..........covvvveierriiereerneirennirseniiins | oveeee [ oo | cerevvenens | o 2AM 000,000 |...100.750 :2,000,000 | ..o [ e | e | s | 0000 3.629 | i 3.645 .| 09/14/2017. | 11/20/2047.
233046  AF 8 | DNKN 2017-1A A2l ABS SNR 4.03 11/20/47 .......coovvvuirinriinrineiveriineereniinnies | evnein | [ everivenins | e 2AM ..4,000,000 |...102.094 | ..............4,083,750 | ..............4,000,000 | ............. 4,000,000 | ..oocvorreriinninnis [ e e | e | 04030 | 4.050 09/14/2017. | 11/20/2047.
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040.............cccovvemrrerareeereriesneinenennnnes | cevee | o [ eovivenenns | e 1FE ....700,402 |...100.108 700,428 AT | oo | e [ 202,890 | e 2.915 05/12/2016. | 06/25/2040.
25755T AE 0 |DPABS 2015-1A A2ll ABS SNR 4.474 10/45 ..104.844 | ............2,085,422 | ..............1,970,000 | ............. 1,970,000 (5) [ oo | e | e 4 4T4 | L 4.499 10/14/2015. | 10/25/2045.
25755T AH 3 |DPABS 2017-1A A23 ABS SNR 4.118 07/47..... ...102.625 2,992,500 | .ovvoevrerierirneninns [ e [ | e | o118 [ 4.139 06/12/2017. | 07/25/2047.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027........covvvumricrrinnrvennrinsniisnisnienns | coveens [ oo [ evnnienne | n2AM | ciiiinnn..613,393 | 0. 99.750 613,393 T | oo [ [03.979 [ 4.000 06/02/2016. | 04/15/2027.
28618W AB 0 |ERL 2014-1A A2 ABS 3.668 04/19/2044...... . . .101.242 | 2,227,315 2,200,000 2,189,020 3,059 | o | e | 0000 3.668 [ i 3.860 09/15/2016. | 04/19/2044.
28618X AB 8 |ERL 2015-1A A2 ABS SNR 3.585 02/19/2045............cocooormmrremrriierrirecerirenennns ...100.940 1,265,650 TA482 | oo [ e | .3.585 [ 4.322 06/30/2016. | 02/19/2045.
28851Q  AA 1 |ECLO 2017-1A A CLO SSNR FLT 07/15/27.......ovvoiriirinriniineireriesinniiniis ...100.270 | ..............2,005,400 | ..............2,000,000 | ............. 1,999,643 (357) [ covererreerriinnns [ v | 000:3.359 [ 3.304 05/17/2017. | 07/15/2027.
28852E AA 7 |ECLO 2017-2A A CLO SSNR FLT 02/15/2029. ...100.000 23,000,000 | ..o [ e | e | s | e | s 3.310 12/18/2017. | 02/15/2029.
30256W AA 5 |FDF 2015-1A A CDO SEQ SSNR 4.40 11/12/30. ..101.900 | ..............1,019,000 | ..............1,000,000 | ............. 1,000,000 | ..covvorvimiiiimnionns | e | e | e | o400 [ i 4.400 10/23/2015. | 11/12/2030.
30256W  AB 3 |FDF 2015-1A B CDO MEZ SEQ 5.00 11/12/30.. . ..101.700 | ..............1,017,000 | ..............1,000,000 | ............ 1,000,000 [ ..ooovverrniinniiinns | e [ e [ e | 20:8.500 [ 5.500 10/23/2015. | 11/12/2030.
302588 AA 9 |FDF 2016-2A A CDO SSNR 4.285 05/12/2031..........cooovrveererenrriieneiseseieees ...101.700 1,498,841 211 | e [ e [ 4285 | 4.303 04/15/2016. | 05/12/2031.
33830 AA 3 |GUYS 2017-1A A2 ABS SNR 4.60 07/25/2047 ..102.313 997,500 (0) [ oo | eevverieriseiieniens | 004600 | e 4.626 05/24/2017. | 07/25/2047.
34960F AU 7 |FCO 2014-5A A1FR CLO SSNR 3.40 10/15/26 ..100.120 | ..............1,001,200 | ..............1,000,000 | ............ 1,000,000 [ ..ooovverericniiiens | e [ e [ e | 03400 [ 3.414 03/28/2017. | 10/15/2026.
34960Y AE 2 |FCO 2016-7A A1F CLO SSNR 3.85 12/15/2028 ...100.070 1,000,071 B4 | oo e | 0000 3.800 [ e 3.816 12/02/2016. | 12/15/2028.
34961 AC 8 |FCO 2017-9A A1T CLO SSNR FLT 11/15/2029 ...100.160 | ..............1,502,400 | ..............1,500,000 | ............. 1,499,903 (97) [ o | e | 200 2.966 | e 2.982 11/01/2017. | 11/15/2029.
34961) AE 4 |FCO 2017-9A A1F CLO SSNR 3.65 11/15/2029 ...100.080 TT | e | oo | 0000.3.650 | oo 3.665 11/01/2017. | 11/15/2029.
34961 AG 9 |FCO 2017-9A B CLO MEZ FLT 11/15/2029 ...100.300 (127) | ceverrverrineiiens v [200.3.366 |, 3.386 .| 11/01/2017. | 11/15/2029.
34961P AE 0 |FCBSL 2017-2A B2 CLO MEZ 3.95 07/11/2030 ...100.000 2,500,000 | .voouerrerierirenrnns [ e [ | e | 00003950 [ 3.968 12/18/2017. | 07/11/2030.
350400 AA 9 |FFIN 2017-1A A ABS SSNR 3.3 07/15/2033 - 1,999,710 | ..... 99.828 | ..............1,996,563 | .............. 2,000,000 | ..ccoonnee. 1,999,718 8 | e | e | 0000:3.300 | oo 3.331 12/06/2017. | 07/15/2033.
379520 AB 9 |SEACO 2013-1A A ABS 2.98 04/17/2028..........cevveererieririierinirineriresenenisnens | cevees Cluiiie [ e 1FE ...T94,466 | ..... 99.390 800,000 796,715 1184 | e v | 2000.2.980 | 3.163 07/22/2013. | 04/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028...........covveirrreierierereisiereeeeseneiienes | oo (O] IR 1FE ....582,953 |...100.229 . 582,971 9 | e | e | 0003870 | 3.700 11/04/2013. | 11/17/2028.
379520 AD 5 |SEACO 2014-1A AT ABS SNR 319 07/M7/24........oovvviirviciscceneicsnisinns [ e Cluiii [ TFE] 1,316,391 | 99.210 | .............1,306,265 | .............1,316,667 | ............. 1,316,479 55 | i | | 203190 | 3.216 07/23/2014. | 07/17/2029.
38172X AG 4 |GOCAP 2013-16A AR CLO SSNR FLT 07/25/29.........covvvveriririinnriicniiieriis | ceveees ...100.050 | ..............2,001,000 | ..............2,000,000 | ............. 1,999,833 (167) | cevereerverneriiens [ erverrrveiserierinens [0 3.067 | 3.025 06/23/2017. | 07/25/2029.
38172X  AJ 8 | GOCAP 2013-16A A2R CLO SNR FLT 07/25/29.... ...100.050 999,911 (89) [ oo | e | 2003217 | 3.176 06/23/2017. | 07/25/2029.
38174V AA 9 |GOCAP 2017-34A A1 CLO SSNR FLT 03/08/29.... ...100.660 | ..............2,013,200 | ..............2,000,000 | ............. 1,998,210 (1,790) [ oo | e | 200 3.241 | 2.980 02/16/2017. | 03/08/2029.
38174Y  AA 3 | GOCAP 2015-24A AR CLO SSNR FLT 11/05/29 ...100.000 999,924 (T6) | v | e [ 20 2.994 | 3.062 .| 10/17/2017. | 11/05/2029.
390556 AL 2 | GRTLK 2014-1A AR CLO SSNR FLT 10/15/2029... ...100.210 2,000,335 335 | e | e | s 2.979 |...... 2.986 10/06/2017. | 10/15/2029.
393647 AC 6 |GRNBR 2007-1A C CLO MEZ FLT 11/01/2021 ...100.020 998,773 | ..o | eeveeriens 14,183 | oo [ e [ 3127 |...... 4.067 09/14/2016. | 11/01/2021.
40442L AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49... ..101.100 517,433 ({0 SOOI VORISR IOV 3.353 |..... 3.376 06/19/2015. | 06/24/2049.
40443A  AB 4 |H22014-1A AFX CDO 3.5069 03/19/2037..........cccvomveeeamreermerrsnnresenenssnerinenes | eevevee | oo | oveeencinne | e TFE | 1111...5,998,200 | ... 98.604 | .............5,916,240 | .............6,000,000 | ............. 5,999,485 339 [ i | e | e 3.507 |...... 3.539 02/28/2014. | 03/19/2037.
40537V AE 9 |HLA 2012-2A B CLO FLT 12/20/2024............ccooevmririricieriicinnicssicseicesienies | coiis ...100.000 998,126 1,012 [ e | e | e 4.025 |..... 2.826 11/09/2012. | 12/20/2024.
40538C AU 4 |HLA 2014-1A B2R CLO MEZ 3.4109 04/18/26............coooomrvveirrriirniiisniiisniiians | s ...100.020 2,000,000 | .oeervererirerirrinns [ e [ | e | oo 3411 ... 3.425 06/16/2017. | 04/18/2026.
41165G AR 0 |HARV7 7A AFR CLO SSNR 2.9272 11/18/26...........covveerereierieieriieriiseniiienes | e ...100.030 . . 999,821 (179) 2927 |...... 2.946 02/09/2017. | 11/18/2026.
411707 AA 0 [HNGRY 2013-1A A2 ABS 4.474 03/20/2043... ...100.087 ,330,519 | i 1,329,362 | .o 1,329,362 [ ..o | e | e | s | 4474 | ... 4.499 03/22/2013. | 03/20/2043.
42770Q  AA 0 |HERO 2014-2A A ABS SNR PT 3.99 09/21/40... ...102.387 .593,064 578,775 41 3.990 |...... 4.000 ..23,112 | 10/16/2014. | 09/21/2040.
42770R  AA 8 |HERO 2014-1A ABS 4.75 09/20/2038..........ccvvverrrirrerereeiesenisessisensessssenens | e ...105.956 560,967 | ...cvociieriiiiiniies e | e | e | v 4.750 |...... 4750 (MS.....| oo TAT6 | 26,646 | 03/06/2014. | 09/20/2038.
437303 AA 8 |HPA2016-2 A ABS SSNR FLT 10/17/2033........ccmtvurrririerieriiriinineiiesienees | ceveene ...100.550 | .............1,803,979 | ... 1794111 | 1,783,784 3,902 | oo [ e [ e 2401 |...... 1.897 |[MON... | ... 1,795 | oo 39,847 | 08/25/2016. | 10/17/2033.
45112A AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043 et | e | | e | e BAM e 460,251 [ 92.256 460,254 (2) | v | e [ 4229 |...... 4.251 11/16/2012. | 01/25/2043.
45780K AD 8 |INTOW 2016-1A A ABS SSNR 2.883 11/15/46.........ccccoevrervvirvnrinircverrerrnens | woeees oo [evviiienne | e TFE icor..1,000,000 | ... 97.446 | ...............974,460 | ..............1,000,000 | ............. 1,000,002 ({0 FSSORTRURTON VORISR BV 2.883 |..... 2.900 10/25/2016. | 11/15/2046.
46602A  AJ 1 |IVYH 7A AR CLO SSNR FLT 10/20/2029...........coooerveearreeareeereneeseneeerenennenenes. | cevenns ..100.052 | ..............1,000,520 | ..............1,000,000 | ............. 1,000,386 386 2.893 |...... 3.025 10/23/2017. | 10/20/2029.
46603B AN 9 |IVYH 9A AR CLO SSNR FLT 01/18/30........ccuuiririiiiniinciieiisrinsicsiissieenns | civis ...100.030 999,954 [GEC) T SRR NSRRI IOV 2.872 |.... 2.883 |JAJO.. | oo 1,994 | i 11/21/2017. | 01/18/2030.
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46616M  AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048 ...103.413 404,722 [(CZ 0 OO SOOI PR 3.820 |...... 3.745 | MON... 10/29/2010. | 12/15/2048.
46616P AA 1 |HENDR 2011-1A A ABS 4.70 10/15/205 ...108.000 1,172,341 30 [ i | e | e 7000 | 4.750 |MON... 06/08/2011. | 10/15/2056.
46617A  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065 o] ..1,389,165 | ..... 99.155 | ..o 1,391,371 | 1,403,228 | e 1,390,031 1,515 [ e | e | 0003220 | 3.384 |MON... 01/28/2016. | 09/15/2065.
46617F  AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067......... [ESSTEUTRIRO PR e | e 1FE ....716,574 |...100.145 716,620 34 | s | 20003.220 | 3.204 |MON... 03/13/2013. | 04/15/2067.
46617)  AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062......... [ERTTTTRIN IO [P PPN IOV 1FE 1,527,109 |...106.642 | ..............1,628,922 | ..............1,527,468 | ............. 1,527,408 346 [ e | e | 4210 | 4.253 |MON... 07/23/2013. | 03/15/2062.
46617L  AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41........ooovereiereenceeeneeieseessneeeenssene | ceveee | o [ eeveveneins | e 1FE ..1,525,586 |...105.603 | .............1,612,369 | .............1,5626,822 | ............. 1,525,567 107 | oo [ | 4080 [ 4.125 |MON... 10/10/2013. | 01/17/2073.
46617N  AS 6 | JFIN 2014-2A A1BR CLO SSNR 2.785 07/26. [V e | s 1FE ..1,500,000 |...100.000 1,500,000 0 [ oo e [0 2.785 [ 2.795 | JAJO.. 06/23/2017. | 07/20/2026.
46617T  AA 2 |HENDR 2014-1A A ABS SNR 3.96 03/15/2063 . B I e | e 1FE ....784,745 | ...105.089 784,774 40 | oo | [ 203,960 | L 4.000 |MON... 02/10/2014. | 03/15/2063.
46617Y AP 8 |JFIN 2015-1A A2R CLO SSNR 2.817 03/15/26 ...100.000 ....1,000,000 | ... 999,981 (19) [ oo | e | 202817 | 2.787 |MJSD. 12/01/2017. | 03/15/2026.
46618A  AA 2 |HENDR 2014-2A A ABS 3.61 01/17/2073......... ..102.192 1,234,891 | .o 1,234,399 A8 [ s | e | 2003610 | 3.643 |MON... 07/16/2014. | 01/17/2073.
46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077 ..101.290 2,296,336 | .... 2,301,903 (64) [ oo | e | 2003500 | e 3.494 |MON... 10/25/2017. | 06/15/2077.
46618L  AA 8 |HENDR 2015-1A A ABS SSNR 3.26 09/15/2072..........cconvruvvviinrinnivciieninens | cenies | oo | eevivernene | e IFE ] 4,307,452 | ... 97.300 4,346,130 | ...ccoonue 4,309,673 3441 | s i [20.3.260 | 3.391 |MON... 06/01/2015. | 09/15/2072.
46619R  AA 4 |HENDR 2015-2A A ABS SSNR 3.87 03/15/2058 104121 | oo 1477786 | e 1,419,297 | 1,421,806 (212) | cevereeveiveriens [ [0 3.870 [, 3.879 | MON... 09/17/2015. | 03/15/2058.
46619T  AC 6 |JFIN 2016-1A AF CLO SSNR 2.737 07/27/28........ccocovvvvcverrcverrcnnnicrinnrvsenicines | cereee | o [ eevivennns | e AFE] 1.0022.2,000,000 | ... 99.125 1,988,357 (1,823) [ oo | e | 002,737 | 2.746 |JAJO.. 07/08/2016. | 07/27/2028.
46620) AA 9 |HENDR 2017-1A A ABS SSNR 3.99 08/15/2062...........covveeremrvrcrireiiniiniinnns | vorenes 102.933 495,967 20 | e |00 3.990 [ 4.032 |MON... 03/15/2017. | 08/16/2060.
470473  AH 2 |JTWN 2014-5A B2R CLO MEZ 3.84 01/17/2027.... IO N |l AFE 1,200,000 99.940 | .............1,199,280 | ..............1,200,000 | ............. 1,199,997 ()| coveveremrireneiees | e [ 200 3.840 | 3.858 | JAJO.. 03/24/2017. | 01/17/2027.
47421M  AE 3 |JEFFM 2015-1A A2 CLO SEQ SSNR 3.62 07/27........oeverviiriiniiceivcrieriiniins | ceveene o] ..100.700 | ..............1,007,000 | ..............1,000,000 | ............. 1,000,000 [ ..o | e | e [ [2003.620 [ 3.636 | JAJO.. 06/26/2015. | 07/20/2027.
47760Q  AA 1 | JIMMY 2017-1A A2 ABS SNR 3.61 07/30/47........oooorveriniienesniseniiisnes | e e ...100.277 997,500 [ ..eovveurierirererieens | e | e s 000 3.610 [ 3.626 |JAJO.. 06/27/2017. | 07/30/2047.
47760Q  AB 9 |JIMMY 2017-1A A2l ABS SNR 4.846 07/47..........oooorvveerererierererreseeneienens ...100.689 798,000 | ..ooovverrrirrerirnns | cerereeeneineneieenes [ eevinnenineneinenes | e | 4846 | 4.875 |JAJO.. 06/27/2017. | 07/30/2047.
48244X  AA 0 |KDAC 2017-1A A ABS SSNR 4.212 12/15/2042 ..101.033 11,999,931 1(0) ) [T EPPPUPOROTORROPOR DUOPOR 3v.4 /2 IR 4.250 |MON... 12/12/2017. | 12/15/2042.
48250R  AZ 9 |KKR 12 B2R CLO MEZ 3.421 07/15/2027 e ..100.020 | ..............1,500,300 | ..............1,500,000 | ............. 1,501,050 1,050 | oo | e | 3421 | 3.322 |JAJO.. 07/20/2017. | 07/15/2027.
48669R  AA 9 |KCAP 2017-1A A CLO SSNR FLT 12/20/2029... JESTTIRORRNTOR IO o] ...100.625 2,000,432 432 [ | e | 200.3.381 | 3.391 |MJSD. | ......... 12,960 10/03/2017. | 12/20/2029.
50543L  AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042..........cocooeivreireiiineineerinniiineies | s e ..101.648 | ............1,916,486 | .............1,885,417 | ............. 1,853,100 6,007 | ..o [ | 4300 [ 4750 [MON... | ............ 3,603 12/08/2016. | 01/15/2042.
532621 AS 8 |LROCK 2014-2A B2R CLO MEZ 3.6472 04/26............ccooomerverarrrarirrircirinniins | e ..100.300 | ..............2,006,000 | ..............2,000,000 | ............2,000,000 | ....covoermrrimmmrirmnns | cormrimmmiieenniiinnns [ ervreenireeniienes [ e | 3647 [ 3.664 [JAJO.. 01/10/2017. | 04/18/2026.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045.. IO e |l AFE] 1,355,990 99.786 s 1,362,937 | ..oovvvinriiinriiinns | e 10,189 | ovvvcvvieriiens | e [ 200.2.980 | 3.846 | MON... 07/22/2016. | 01/15/2045.
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45 IV e ..101.298 | ............1,266,228 | ..............1,250,000 | ............. 1,209,065 4816 | v | e | 04060 | 4.650 MON... 11/10/2016. | 01/15/2045.
55280H AL 1 |MCFCL 2014-1A AR CLO SSNR FLT 10/20/2029.........cccoevurmviniicmnirerirerieiinns | coves o] ...100.000 2,999,620 (380) | veveevervriiens [ [ 2.904 [ 2.899 | JAJO.. 09/26/2017. | 10/20/2029.
55281T AA 8 |MCA 2017-1 AABS SNR FLT 08/15/2028...........ooccovvvecoereeceeereceeneecesnnecessnrernnn | eonveee | oo [evevenniees | e AFE | 1,596,908 | ... 99.998 | ..............1,696,877 | ..............1,696,908 | ............. 1,596,983 T2 | v | 0000.3.066 | oo 2.982 |FMAN. 06/21/2017. | 08/15/2028.
55281T AB 6 |MCA 2017-1 B ABS MEZ FLT 08/15/2028...........c.ccouvvemmmrrimrnrimnnreieneinsnninnnns | cevev | o [eevivernins | oo 2AM | . 798,432 . 99.997 798,432 (1) ] e | e [ 204066 | o 4.087 | FMAN. 06/21/2017. | 08/15/2028.
55818Y BE 0 |MDPK2015-17AB1R CLO MEZ FLT 07/21/2030 e 100.000 | ..............1,000,000 | ..............1,000,000 | ............ 1,002,735 2,735 | oo | e | 3113 [ 3.030 |JAJO.. 05/23/2017. | 07/21/2030.
57430U 30 1 |MDIBS 2006-1A A ABS 5.55 12/10/2065............ccoooerveereeererrieeceneecereenenienens | covenns ] | 1AM 1,504,837 ] 51.030 1,094,561 | ...oovvecrrinciiiens | e 15,318 | ........ 467,589 | ......ccooovivurrirans | 05550 | 6.731 |MON... 06/17/2011. | 12/10/2065.
59801W AC 0 |MIDO 2017-7A A2 CLO SNR FLT 07/15/2029.. ST IOV o] ...100.700 1,999,696 (304) | oo [ [0 2.909 [ 2.863 | JAJO.. 06/02/2017. | 07/15/2029.
62405Q AG 8 |MHAWK 2013-1A B2 CLO 3.612 01/20/2024...........coovevvriirericcrreneiieneiienns | e e ...100.125 999,651 138 | o [ [0 3.612 | 3.644 |JAJO.. 01/23/2013. | 01/20/2024.
62405T AE 7 |MHAWK 2013-2A B CLO FLT 07/22/2024 ettt | e e ..100.010 | ..............2,000,200 | ..............2,000,000 | ............. 1,936,154 [ ...ooovvieiiiciieiins | e 16,815 | oo [ [102.3.063 L 3.532 | JAJO.. 08/05/2016. | 07/22/2024.
624310 AV 4 |MVW 2013-1A C2R CLO MEZ 4.476 10/12/2030..........cccocemmverimrisriinniinniins [ e ...100.000 | ..............1,250,000 | ..............1,250,000 | ............. 1,249,832 (168) [ oo [ | 4476 | 4.439 [JAJO.. 10/06/2017. | 10/12/2030.
62946A AB 0 |NPRL 2016-1A A2 ABS SNR 5.438 04/20/2046............c.coovvvemmrreierrrerecreneins | cereees ...109.147 (5,136) | v.oovvevcvirreniin | e | 0005438 | 5.091 [MON... 11/10/2016. | 04/20/2046.
631707 AJ 5 |NCC 2017-IA A1B CLO SSNR 3.2781 10/15/29.......ccvvuvvimriiriirinniirerireninieins [ oo ...100.060 | ..............1,000,600 | ..............1,000,000 | ............. 1,000,030 30 | e | 03,278 [ 3.291 | JAJO.. 07/26/2017. | 10/15/2029.
640270 AS 3 |NGCLO 2014-1A AFR CLO SSNR 3.00 08/28/26... . ...100.000 2,000,000 | .oooereerirerirenrnns [ e [ | e | 0000 3.000 [ e 3.011 | FMAN. 02/08/2017. | 08/28/2026.
64129 BA 7 |NEUB 2013-14A B2R CLO MEZ 3.72 01/28/30.. ceerrennnns | s e ..100.200 | ..............1,503,000 | ..............1,500,000 | ............. 1,500,000 [ ..o | e | e [ [0 3720 [ 3.737 | JAJO.. 04/19/2017. | 01/28/2030.
65251U AN 2 |NWSTR 2016-1A A2 CLO SSNR 3.44 02/25/28 B e ...100.220 2,000,000 | ..o [ e s | |0 3.440 | 3.454 | FMAN. 02/12/2016. | 02/25/2028.
65251X  AA 4 |NSBKY 2016-1A A CLO SSNR FLT 10/25/2028 SO PR o] ...100.696 | ..............1,510,440 | ..............1,500,000 | ............. 1,499,306 (514) [ oo [ e | 3467 | 3.065 [JAJO.. 10/19/2016. | 10/25/2028.
66859N AH 5 |WOODS 2014-11A B2R CLO MEZ 3.6898 04/25............cocovrveirrirerinriicsrines | v e ...100.650 999,999 (1) [ | e | 000.3.690 | e 3.707 | JAJO.. 03/16/2017. | 04/15/2025.
67091C AS 1 |NXTC 2014-1AB1R CLO MEZ FLT 04/23/2026............ccoovormmreramrerarerraneerenens [ o e ...100.000 999,847 (153) | ceveveerrerrneriens [ v [0 3.263 [, 3.233 |JAJO.. 06/23/2017. | 04/23/2026.
67091R AP 4 |OCP 2015-8A A2BR CLO MEZ 3.434 04/17/27........cccovevmriiirinricniccniienieniis | o . ...100.100 999,997 (3) [ o | e | . 3434 | 3.449 | JAJO.. 10/16/2017. | 04/17/2027.
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67097L AB 2 |OCP 2017-13A A1B CLO SNR FLT 07/15/30. ...100.980 21,514,700 | .............1,500,000 | ............. 1,493,147 (103) [ oo [ e | e 2641 |..... 2.723 06/16/2017. | 07/15/2030.
67097L  AF 3 | OCP 2017-13A A2B CLO MEZ 3.7982 07/30. ...100.110 ,001,100 1,000,072 T2 | e | o | 0003798 | e 3.815 06/16/2017. | 07/15/2030.
67107F AQ 0 |OZLM 2014-8A A1BR CLO SSNR 2.74 10/17/26 ..1,000,000 |..... 99.480 999,995 (5) [ cernrerrrrnriireiins | e | e 2.740 | e 2.750 05/16/2017. | 10/17/2026.
67107F AU 1 |OZLM 2014-8A A2BR CLO MEZ 3.45 10/17/26..........ccooievveareennerrmnnicieniiinne | cevee | o [ eevvereins | e 1FE ....500,000 |..... 99.510 499,996 (4) | oo | e [ 200.3.450 | i 3.465 05/16/2017. | 10/17/2026.
67107K AR 7 |OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26...........cccoevumrvicmmineivnnineiinnienns | veviee oo | eviriiivens [ e 1FE ..1,000,000 |...100.020 | ..............1,000,200 | ..............1,000,000 | ............. 1,000,315 315 | e | 0000 2.660 [ 2.669 09/15/2017. | 10/20/2026.
67108L AQ 6 |OZLM 2014-6A A2BR CLO MEZ 3.61 04/17/26. SSVOTSURUPSURRUORN VOPOURS DUR VPRI O 1FE ..1,400,000 |{...100.150 | ..............1,402,100 | ..............1,400,000 | ............. 1,400,000 [ ..ooovverericniieens | e [ e [ e | 03610 [ 3.626 |JAJO.. | .........10,389 | ....... 37,905 |01/06/2017. | 04/17/2026.
67401G  AE 8 | OAKTA 2016-A B2 CLO MEZ 3.807 01/20/27.........ccvvoiririiriiseiccricciienieas ...100.488 999,944 14 | e [ 023807 | 3.827 |JAJO.. | .ccee.. 7,508 | ... 38,070 | 03/09/2016. | 01/20/2027.
67515E AL 0 |OCTR 2014-5A A3R CLO SSNR 3.14 10/13/26 ...100.000 999,996 () [ e | e | 3,140 | i 3.153 |JAJO.. | ............6,803 | ......... 17,619 | 03/09/2017. | 10/13/2026.
67575N  AQ 6 | OMART 2016-T1 AT1 ABS SSNR 2.5207 08/48...........ccoomvrvemervemserrmmerrmnnnens [ eeenee | oo | eoveeriiene | e TFE | 11000000.1,999,999 | ..... 99.779 | ..cceveeen1,995,580 | ..............2,000,000 | ............. 2,000,000 0 [ oo | v | 200 2.521 | 2.534 [MON... | ..........2,241 | . 50,414 | 08/03/2016. | 08/17/2048.
67575N AU 7 |OMART 2016-T2 AT2 ABS SSNR 2.7215 08/49........c..ccoervmrimerrernmrcnnrveriinnns | eeeens oo [eovvriiinne | e TFE| 01,999,998 | ... 99.391 | ..............1,987,820 | ..............2,000,000 | ......cc..... 1,999,999 0 [ oo [ [ 002,722 |, 2.737 08/03/2016. | 08/16/2049.
67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/2 ...100.330 2,000,146 146 | oo [ [0 2,734 | 2.692 05/09/2017. | 07/15/2029.
67590J AS 2 |OCT182013-1A A2BR CLO MEZ 3.45 12/16/24.... ..100.250 | ..............2,005,000 | ..............2,000,000 | ............. 1,999,990 (10) [ oo | e | 200.3.395 | 3.410 02/21/2017. | 12/16/2024.
67591E AE 3 |OCT28 2016-1AB2 CLO MEZ 3.1 10/24/2027 ...100.650 999,554 (246) | evvoveerirerrens [ e [203.100 [ 3.120 09/08/2016. | 10/24/2027.
68268F AA 8 | OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028 ...101.520 999,936 55 | o | eerinerineeiennnnis | e 100 [ 4141 03/16/2016. | 03/20/2028.
68268H AA 4 | OMFIT 2016-3A A ABS SSNR 3.83 06/18/2031 ..102.610 2,047 147 | oo | v (11,099) [ voocvevviririirins [ erveriverivirisniees | 200.3.830 | e 3.211 10/31/2016. | 06/18/2031.
68268L AA 5 | OMFIT 2015-3A A ABS SEQ SSNR 3.63 11/28. ...102.060 | ..............2,041,200 | ..............2,000,000 | ............ 1,982,771 4864 | ..o | e | 20003.630 | e 3.945 03/15/2016. | 11/20/2028.
68504R  AA 6 | ONGLT 2014-AA A ABS SNR 2.29 07/09/2029...........covrvermmreremrisnieinnciinnniins [ evvine | oo | cveneiiinns | coneee 1FE| oo 315,766 | ... 98.550 315,821 315,781 A7 | e [ [000.2.290 | 2.307 08/06/2014. | 07/09/2029.
69915V AC 4 |PARL 2015-1A A CLO SSNR FLT 07/20/2027 ... oo e | e | 1FE ...100.020 1,575,000 | ..cccoovennee 1,542,990 9,523 | oo [ | 2813 [ 2.749 02/22/2016. | 07/20/2027.
75574T  AA 2 |RCMT 2017-FL1 A CLO SSNR FLT 05/25/2034...........coocveeerrremmeriinmeineniinenes | cervve | oo [ eevirereins | e 1FE ...100.000 | ..............1,436,748 | ............. 1,436,748 | ..o 1,436,699 (45) | v | e [ 202,402 | e 2.098 08/02/2017. | 05/25/2034.
77356P  AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021.......ccvvemvveeriverineriiinneiensinesiiesinenies | vevree [ oo | evveniinens [ e 1FE ..102.333 R 294,433 294,403 39 | e | 00005.220 [ 5.268 07/28/2004. | 05/17/2021.
78445M  AB 6 | SLMA 2010-A 2A ABS FLT 5/16/44..........cocvoeceireiieneieneiseneeseseeseneseneins | eveeee [ oo | cereriennns | cevens 1FE ..102.955 | i TAT278 | 725,832 725,832 | oo | ceveveenessneiienees [ e [ oo | 727 | 4.774 03/03/2010. | 05/16/2044.
78447R  AB 3 | SLMA 2013-A A2A ABS 1.77 05/17/2027........covvveeririniiisrisiineirenieeeinsiinnis | eovenie | o [ e | e 1FE| oo 702,717 99.725 702,916 702,902 35 | i e | LTT0 [ 1.783 |[MON... | .occeeerern.B53 | s 12,442 | 02/27/2013. | 05/17/2027.
78447R  AD 9 | SLMA 2013-A B ABS 2.50 03/15/2047.........oovvvimrieirersriieneeennissnessneisins [ evveies | oo | cveneiiens | ceveee 1FE| ...............950,824 | ... 99.407 992,116 9,145 | oo [ 002500 [ 3.484 |MON... | oo L1 | 25,000 |02/27/2013. | 03/15/2047.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030.........cccmrvieemreeemeeereeeineniseseiseneinene | cereven | oo [ eevireneins | e 1FE 100.374 1,708,056 | ...ooccvercvircriiiens | corevieeneinnneiinnes [ e | ceonereisenenenens | 2577 [ 2591 [MON... | .cccccc.2,079 | oo 37,042 | 04/25/2013. | 06/17/2030.
78447V AD 0 |SLMA 2013-B B ABS 3.69 05/16/2044............cccoooommrviiirriimeiiincisnniissniisnnins | cevei | oo [ eeviinnins | e 1FE| ... 1,411,076 | .. 99.957 s 1,470,894 | ..o | e 14,543 | oo | e [ 203,000 | 4.149 [MON... | ..........2,000 | .......... 45,000 | 08/15/2013. | 05/16/2044.
78471D  AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025..........ccocoerrerrreneremrierresrseesinnns | evveens | [ eververirs | cevees 1FE . ..100.370 | oo 1,144,463 | 1,140,244 | 1,140,148 49 | e | e [ 203.260 | 3.287 [MON... | ..ccccc....620 | e 37,175 | 06/21/2016. | 08/25/2025.
78471F  AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25...........ccocmrievrimirrcrrnrisieeniicnsincins | veviee [ oo | e [ e 1FE ....562,829 |...100.470 562,836 3 [ [ e | 200.3.050 | 3.070 |MON... | .ccceceereen286 | o 17,196 | 10/06/2016. | 12/26/2025.
81881U AN 7 |SHACK 2013-4A B2R CLO MEZ 3.476 01/13/25.........ovvoeveneenrernerrerirenenennee | eevene | [ erverireens | veeens 1FE ..1,500,000 |{...100.033 | ..............1,500,495 | ..............1,500,000 | ............. 1,500,000 [ ..ooovverrrvinniiinns | e [ e [ e | 3476 [ 3.491 03/24/2017. | 01/13/2025.
83402Q  AA 0 | SCLP 2016-2A A ABS SSNR 3.09 10/27/2025..........cevveeemrrermerrimeniimeneenenninns | wevenee | v | verevivennes | cvvens 1FE ..1,992,046 |...100.890 11,992,146 151 [ [ | 0:3.090 [ 3.118 07/26/2016. | 10/27/2025.
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026..............ccoovveimmrinriiinniisriiiiniies | coneees ..100.913 | ............ 1,671,389 | .............1,656,262 | ............. 1,656,145 76 | e e | 00003.280 | i 3.307 01/20/2017. | 01/26/2026.
83405L AA 8 | SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026............cocouvvvermrrreierrisenecrecenrnns | oveeee | v | cervvvennns | e TFE] 2,485,875 | ... 99.700 2,485,885 22 | e | v | 02,140 | 2.153 09/15/2017. | 09/25/2026.
83405Q AA 7 |SCLP 2017-6 A1 ABS SSNR 2.2 11/25/2026...........coovvemnmriinnrinnniinnniiisnniiinnns | vnnee [ oo | conviinnnne | e TFE ] 001,889,133 | 99.740 1,889,202 106 | oo [ [2002.200 |, 2.250 11/07/2017. | 11/25/2026.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044.... e e oo | e | cen2AM ] e 435,914 | L 96.494 435,921 | s [ e i | e | 040200 | 4.020 [ | oo 7,837 07/24/2014. | 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45...........coouerreecrierieieneiirerniienes | cereees ...101.410 934,413 TT | e | o | e 4180 | e 4190 [FA.....| 14219 | L 39,074 | 08/07/2015. | 08/21/2045.
83608G  AJ 5 | SNDPT 2013-1A A2F CLO 3.388 04/26/2025 ...100.046 | ..............1,000,456 | ..............1,000,000 | ............. 1,000,000 [ ..o | o [ e [ | 020:3.388 [ 3.402 |JAJO.. | oo 8,117 | 33,877 | 03/08/2013. | 04/26/2025.
83608G AL 0 | SNDPT 2013-1A A1F CLO 2.246 04/26/2025.............ccoovvvermmrrrmnrrcnenecnenecrnnnnes | evenee | v | cervvvenene | e TFE ] ii002.750,002 | ... 99.355 750,002 [ .oooovvirceriirerieens | cererieeneinnniinenes [ e | e | e 2.246 | 2253 [JAJO.. | ... 3,042 | e 16,848 | 03/08/2013. | 04/26/2025.
83609W AE 0 | SNDPT 2015-3A A2 CLO SEQ SSNR 3.35 01/28..........coevvmrrrerirmrininisrineiinns | ceve ..100.090 | ..............1,751,575 | ..............1,750,000 | ............. 1,750,020 (5) [ cerneerrrrnriirenis | e | 0000e3.350 | e 3.364 12/08/2015. | 01/20/2028.
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029... ..100.350 | ..............1,354,569 | ............1,349,845 | ... 1,354,770 (4,385) | ..o | e | 20003.050 | 2.531 05/11/2017. | 04/25/2029.
85172L  AA 4 | SLFT 2015-AA AABS SEQ SNR 3.16 11/15/24........cooooovveiiiiiinicnciiciiecis [ ...100.291 999,956 54 | oo e 20003160 [ 3.187 02/18/2015. | 11/15/2024.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046...........cocoovmmrreimmmiimnneinnniinnniianns | covei | o [ eevivennns | e IFE | 1,468,299 ... 98.953 | ...........1,453,699 | ............1,469,078 | ........... 1,468,374 75 | i v | 00003.960 | i 4.000 10/12/2016. | 10/20/2046.
86213C AB 1 |STR2015-1A A2 ABS SNR 4.17 04/20/2045..........ccoooervvirirrriinriienereceisenes | e ...103.266 986,667 974,161 1,459 | oo | e | e b170 | 4417 08/05/2015. | 04/20/2045.
869507 AA 1 |SPSS2017-1A A ABS SSNR 4.19 01/15/2071.......ooueverrercriirinrineierieseieni [ e ...106.150 993,036 992,561 25 | o | e | 8190 [ 4.232 02/09/2017. | 01/15/2071.
87155M  AA 9 | SYMP 2007-5A A1 CLO FLT 01/15/2024 SRRSO IO ...100.010 L A110,331 | 1,117,912 6,849 | oo e | 002109 [ 1.649 03/25/2013. | 01/15/2024.
87240P  AA 9 |TCP 2017-1A A1 CLO SSNR FLT 08/20/2029..........ccoeuurrvrmrinrinniveienieniins | vevine | or | covvniiens ..100.390 | ..............2,007,800 | .............. 2,000,000 | ............. 1,998,909 (1,091) [ oo | v | 00032133 | 3.054 |FMAN. | ........ 22,978 | ..oooovviiriicri 08/01/2017. | 08/20/2029.
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Showing all Long-Term BONDS Owned December 31 of Current Year
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€013

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 é 5 8 9 12 13 14 15 16 17 18 19 20 21 22
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./AC.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
87244G AA 5 |CHMML 2017-1A A CLO SSNR FLT 01/24/2030 SO O e ...3,000,000 |...100.000 ..3,000,000 3,000,000 | .... 2,999,880 (120) 2.926 11/06/2017. | 01/24/2030.
87248T AB 1 |TICP 2017-7A AJ CLO SNR FLT 07/15/29 [ 1,100,000 |...100.580 ..1,106,380 .1,100,000 | .. ...1,099,865 (135) enn2.754 06/12/2017. | 07/15/2029.
87248T AD 7 |TICP 2017-7A B2 CLO MEZ 3.65 07/15/29...... [SPTTURPURRTONR IO o] ...2,000,000 |..... 99.170 ..1,983,400 2,000,000 | ... 2,000,040 40 [ | e | s 3.650 06/12/2017. | 07/15/2029.
87266H AA 6 | TFINS 2016-1A A CDO SNR FLT 01/20/2038.... ST PR e ...1,689,962 |...100.500 ..1,892,381 1,882,966 22,086 3.557 07/22/2016. | 01/20/2038.
87407P  AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038......... (SOOI DOV o] ..1,499,368 |..... 98.781 | ... ..1,480,068 1,498,333 (215) | cevvrrereinnieens [ [ 2.830 05/22/2013. | 02/22/2038.
87407P  AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038..........ccoomvreirriicriiecrissceissseeseesissneees | ceveees . 1,179,670 |..... 99.759 | .coovvv 1,180,479 | oo 1,183,333 939 [ e [ e [ e 3.550 07/06/2016. | 11/20/2038.
881590 AA 3 | TES2017-1A A ABS SSNR 4.33 10/20/2047...... SOOI IOV o] ..1,999,727 |..... 99.959 1,999,170 | ..... .2,000,000 (L) S OOSRON IFVTRRIRIIN IOV 4.330 11/03/2017. | 10/20/2047.
89280U AQ 1 | TRAL2013-1A AR CLO SSNR FLT 07/20/2029..........cccovvemmvviinriiinriiisnriisnniins [ o e ...2,000,000 |...100.625 ..2,012,500 | ..... .2,000,000 (2,588) 2.598 07/19/2017. | 07/20/2029.
89412R  AB 1 | TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034..........coovvveeririirriiinniciereirennes | e e ..2,018,750 |..... 96.250 ..2,406,250 | ..... 2,500,000 | ......cccc..2,080,430 [ ooooivooiiiiiniiienns | e 45,306 | ..o | e | e 2.286 07/12/2016. | 07/15/2034.
89655Y 4 | TRL 2009-1A A ABS 6.657 11/16/2039...... 1,394,700 |...116.207 ..1,620,746 .1,394,700 ......5.657 10/29/2009. | 11/16/2039.
89656C AA 1 | TRL 2010-1A A ABS 5.194 10/16/2040...... ..2,999,105 |...103.860 2,891,792 | .... 2,971,737 (9,233) [ covvcerrrrerrrerins | vevrveenneriierineeis | s 5.194 06/28/2012. | 10/16/2040.
89656F 4 | TRL 2012-1A A1 ABS 2.266 01/15/43.... 218,573 |..... 96.638 | ................218,585 | ....... 226,189 | ... 220,127 2,409 | oo [ s [ 2.266 08/18/2016. | 01/15/2043.
89656F AB 2 |TRL 2012-1A A2 ABS 3.525 01/15/43.... . ...8,885,898 |..... 95.000 | ... .8,550,000 | .............. 9,000,000 | .....ccc..... 8,915,075 | ..o | i 14,772 3.525 11/21/2016. | 01/15/2043.
89656F AC 0 |TRL 2013-1A A ABS SSNR 3.898 07/15/2043... ISV DO . 2,476,646 |..100.740 | ............. 2,446,802 | ..ocoovenene. 2,428,829 | ...ccoceeeen. 2,474,735 (2,562) | ..o | e | e 3.898 09/25/2017. | 07/15/2043.
89690E AC 1 |TRMF 2011-1A A2 ABS 6.024 07/15/41.... et [ s o] ...1,000,000 |...108.207 ..1,082,069 1,000,000 | ...ccovveeee 1,000,000 [ ..oeouveerierienies | e | e | e | 6.024 06/30/2011. | 07/15/2041.
89690E AE 7 | TRMF 2014-1A A2 ABS SEQ SNR 4.085 04/44.. SRS PR e 961,445 |...100.990 ..1,009,901 1,000,000 | ... 967,889 4293 | o | e | e 4.085 06/01/2016. | 04/15/2044.
898203 AA 2 | TFINS 2017-2A A1 CDO SSNR FLT 09/20/2039... ..2,940,000 |.....99.025 | ..............2,970,748 | ..... .3,000,000 | .... 2,941,531 1,531 [ v | e | e 2.861 10/02/2017. | 09/20/2039.
92257L  AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047 [ . 873,251 ...873,484 | ... 871,697 (545) | ceverrererineriens [ e [ s 3.000 e . 05/08/2017. | 05/25/2047.
92330W AE 7 |VENTR 2016-24A AF CLO SSNR 2.707 10/28..........cccooomrveeeririieneireneeereneiienes | e . 1,000,000 |.....98.750 | ....ccccc.eeec.. 987,500 | oo 1,000,000 | ..cccovvennee 1,000,055 24 | oo [ s [ 2.707 715 |JAJO.. | .........5,339 | ... 08/11/2016. | 10/20/2028.
92331D  AG 3 |VENTR 2017-28AA BF CLO MEZ 3.923 10/29........cccccouvumrimmrinninerienirenienins | crvs o] ..1,000,000 |...100.125 1,000,000 | ... 992,126 (7,874) 3.923 07/07/2017. | 10/20/2029.
92557G  AS 7 |VIBR 2013-2A A2BR CLO MEZ 3.2 07/24/2024 I e ...1,000,000 |...100.150 1,000,000 | ...ccovvennee 1,000,014 14 | e [ 3.200 07/13/2017. | 07/24/2024.
92915C AL 8 |VOYA2016-1A B2 CLO MEZ SEQ 5.05 01/27........cooovvuerriniriciierisenissisniienns | criis ...1,500,000 |...100.320 1,500,000 | ....covueeee 1,500,000 [ ..oeoueviiciieiins | e | e | | 5.050 01/22/2016. | 01/20/2027.
92915Q AE 3 |VOYA2017-3A A1B CLO SNR FLT 07/20/30.... 1,000,000 |...100.693 .1,000,000 | ... 988,929 . .....2.668 06/13/2017. | 07/20/2030.
95168Q AR 1 |WSTC 2013-1A A2BR CLO MEZ 3.393 11/07/25.. [V e ...100.000 1,000,000 | ... 998,462 (1,538) [ cooueererererrerins | vevrveineeieriseens | e 3.393 04/28/2017. | 11/07/2025.
96032X AA 5 |WESTR 2014-1A AABS SSNR PT 2.15 12/26.........coovvveirriireiinniisciisneis | v i | e IFE | i 425,267 | 99.340 423,959 798 | oo [ e [ e 2.150 09/17/2014. | 12/20/2026.
96033C AA 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028 VST PR e ...100.150 644,528 868 [ ..o [ e [ e 3.500 04/22/2016. | 12/20/2028.
96033C AB 8 |WESTR 2016-1A B ABS MEZ 4.50 12/20/2028.............cccoovevumrinriicniinniirenienin | covis . ..100.110 321,628 823 [ i [ e [ 4.500 04/22/2016. | 12/20/2028.
96033L  AA 0 |WESTR 2015-2A AABS SEQ SSNR 3.2 07/28.........ccoomivveiriiiereenciisniinnies | s ...100.030 438,960 240 | e | e | 3.200 .14,068 | 11/17/2015. | 07/20/2028.
96525W  AC 7 |WITEH 2015-10A B2 CLO MEZ SEQ 4.07 04/27.. ...2,000,000 |...100.150 2,000,000 | ...0eee0ri2,000,000 [ oooovvermirirrriiens | e [ e [ e | 4.070 .81,400 | 03/19/2015. | 04/17/2027.
98875L  AA 7 | ZAIS52016-2A A1 CLO SSNR FLT 10/15/2028..........occvvvereiinriinciinniiinnies | o ...1,982,400 |...100.578 .2,000,000 7515 | i [ [ 2.889 51,782 | 09/23/2016. | 10/15/2028.
98886M AC 8 |ZAIS12014-1A A2 CLO MEZ FLT 04/15/2026 . . ..1,999,000 |...100.258 .2,000,000 97 3.209 coener.45,518 | 01/13/2017. | 04/15/2026.
98886Y AR 9 | ZAIS2 2014-2A A1BR CLO SSNR 2.92 07/26.........cccoovuviriiiiiiiiiisiicsiiniiienis | v . 1,000,000 |...100.375 1,000,000 5 | [ [ 2.920 |.....2.930 |JAJO.. | .........5,353 | ........ 14,600 | 04/10/2017. | 07/25/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..............ccccoccvnuencs 324,337,219 XXX | s 326,795,335 | .......... 325,869,852 | ........324,251,397 | ..o | o, 212,658 | ....... 467,589 XXX | XXX | XXX | ....1,457,688 | ... 7,331,276 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...............rriiriiiiiiiiii i | e 1,970,388,084 XXX | 2,040,693,540 | ....... 2,002,365,473 | ......1,960,773,773 | ..............(1,733) | ...... 4,166,312 | ........ 487,654 XXX XXX |....18,399,613 |....71,893,236 XXX XXX
Totals
7799999.  Total - ISSUET OBIIGALIONS. ... | s 1,767,537,554 XXX | e 1,827,949,137 | ....... 1,746,939,253 | ...... 1,763,687,660 | ......cccococcennnc0 | e, (809,797) 0 0 XXX XXX XXX |....20,610,316 | ....69,563,963 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMIES..........uvwruriiruirisirisiiiis i ssss s ssssnnees | onennens 144,844,965 XXX | s 158,883,135 | .......c.. 174,950,686 | ......... 135,564,452 | ..o (1,733) | .. 3,869,925 20,065 0 XXX XXX XXX | e 575,838 | ..... 6,871,063 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHIES. ..o | oo 70,572,502 XXX | 73,399,600 | ............ 70,769,314 | ........... 70,622,599 52,957 0 0 XXX XXX XXX | e 225,016 | ... 2,746,089 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES. ... .o enssnssnnns | consians 374,313,171 XXX | s 377,290,214 | ......... 375,763,313 | ........ 374,204,832 | ....ccoccvvviien0 | i 205,962 | ........ 467,589 XXX XXX XXX | ... 1,847,530 | ..... 8,889,215 XXX XXX
8399999, Grand Total - BONGS............oiuiuiiiiiiiiiiiiisiii s | i 2,357,268,192 XXX | 2,437,522,086 | ....... 2,368,422,567 | ...... 2,344,079,543 | .........(1,733) | ...... 3,319,047 | ........ 487,654 XXX XXX XXX |....23,258,699 | ....88,070,331 XXX XXX
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1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

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

ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Desig- Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | /Accretion | Recognized (15+16-17) B./A.C.V. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
404280 AT 6 |HSBC HOLDINGS 6.375 (COCO)......ooouriueriienriiearisiereieseseseesesesesenenas | ........ | C | .1,000,000.000 | ....ccooovemvirenne | corieees 1.000 | .coovennee 1,000,000 |..... 106.875 ....1,000,000 63,750 | ..o | i | i | e ...P2LFE | 03/23/2015.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated). ... ssissnenens 1,000,000 XXX | ...1,068,750 ....1,000,000 63,750 0 0 0 0 XXX XXX
8999999. Total - Preferred SEOCKS.............oouiiiiiiiiiiiciiisieiieseiseeeesenee e e 1,000,000 XXX | 1,068,750 | ............. 1,000,000 63,750 0 0 0 (O PN | I OO 0] XXX XXX
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cl3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/A.C.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares |  Carrying Value Value Fair Value Actual Cost Declared but Unpaid|  During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. (a) Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00123Q 10 4 |AGNC INVESTMENT CORP........ccoorviimmriimiiinniiseiiesssiesssisesisssiessssssssisnenes | oeeeees 62,166.000 1,255,132 20.190 134,279 128,062 128,062 L | 12/06/2013.
09628D 10 4 |BLUESTEM GROUP INC.........covrviiriiiriiinrisnssesissssssssssessssesssenssennss | s 689.000 413 0.600 413 (76) 269 | .o (344) U | 12/31/2014.
12673A 10 8 |CYSINVESTMENTS INC.....oooiiiiiiiriieeiiiceieseeieeseissesieseisesessesssssesssssensssenens | connenes | e | oeneeen 210,000.000 1,686,300 8.030 201,124 114,966 L | 12/06/2013.
247361 70 2 |DELTA AIRLINESINC.. .4,683.000 |...........262,248 | ......... 56.000 4,753 ....31,891 L | 12/29/2010.
38741L 10 7 | GRANITE POINT MORTGAGE TRUST........ccvvviriiirrieceieneiieseeieseseeseseenesins | ceeveons 26,060.000 462,304 | ........ 17.740 ....38,047 L | 11/02/2017.
90187B 40 8 | TWO HARBORS INVESTMENT CORP.........ccooueiiieiiiinniissniesssnisssssssssesssnnnssns | cvvnene | coe | eoens 137,500.000 | ...ccooooneve 2,235,750 | ......... 16.260 342,375 .262,007 262,007 L | 12/06/2013.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........cooivrrririnisisniinnins v 5,902,148 XXX 682,944 574,898 | ........... 52,235 522,663 | ..... 0 XXX XXX
9799999. Total - COMMON SHOCK.......vuuuieiieerieee i cnnesnnieoas 5,902,148 XXX | s 5,902,148 | ....cccccoo..e. 5,648,105 21,093 682,944 574,898 | ............. 52,235 522,663 | ..... 0 XXX XXX
9899999. Total Common and Preferred STOCK. .............oviveieiiiiieicieee e eeienes ererieienens 6,902,148 XXX | s 6,970,898 | ............... 6,648,105 37,207 746,694 574,898 | ... 52,235 522,663 | ..... 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Special R e and Special A

123550 HN 8 |BUTLER HOSP REF 3.30 11/15/2029........cccovvvevvveirererinienes 12/22/2017........ RBC CAPITAL MARKETS 1,000,000 .....1,000,000

37353P  AH 2 [GAHSG &FIN C 3.50 12/01/2038. 1212112017 CITIGROUP.. 995,000 .1,000,000

57419R L6 0 |MARYLAND ST CMNTY A 4.103 09/01/2032.........ccccvvvrmrermrrrirerirnrnes 04/07/2017........ BANC OF AMERICA SECURITIES 2,000,000 ....2,000,000

57419R L7 8 |MARYLAND ST CMNTY A 4.416 09/01/2037.......ocvvvvvrmererireirerinnnens 04/07/2017........ BANC OF AMERICA SECURITIES 2,000,000 2,000,000

57587A  XF 0 [ MASSACHUSETTS ST HSG D 3.75 12/01/2042..........ccoovvvveiiiciviieieinnines 12/21/12017........ JP MORGAN SECURITIES INC.......ooviiriiiiriieieiseisssiesinins 1,010,740 21,000,000 | oo 1,979

57587A  XH 6 | MASSACHUSETTS ST HSG D 3.95 12/01/2052........c.cvvieieiniicrinirereiineines 12/20/2017........ JP MORGAN SECURITIES INC....ccouvvrverierinrineirerireiciiseiesiesissienienees 990,610 1,000,000 | ..o 1,646

64990C ZW 4 |NY DORM AUTH TXBL B 3.998 07/01/2039.........cccrvvmrrererrnrines 05/17/2017........ WELLS FARGO BROKERAGE SERVICES..........ccoimiiriiieininsisieisssiessssessessssssssenes 1,000,000 .....1,000,000

677561 JU 7 |OHIO ST HOSP FAC B 3.70 01/01/2043 08/09/2017........ JP MORGAN SECURITIES INC... 2,000,000 ....2,000,000

762217 KB 4 |RIHSG & MTG 4-B 3.80 10/01/2037 12/20/2017........ JP MORGAN SECURITIES INC... 1,012,450 1,000,000 106

88213A  KJ 3 |TEXASSTA&MUNIV 3.286 05/15/2031 06/07/2017........ BANC OF AMERICA SECURITIES 2,000,000 ....2,000,000

914729 ST 6 |UNIV OF N TX REF B 3.757 04/15/2031 .| 01/06/2017. BARCLAYS CAPITAL 2,270,000 .2,270,000

914805 FA 9 |UNIV OF PITTSBURGH A 3.646 09/15/2036 01/06/2017........ WELLS FARGO BROKERAGE SERVICES...........ccoimiiriieiniisisieicsisesssssessesssssessenes 2,000,000 ....2,000,000

97712D  E5 1 |WIHLTH & EDU FACS 3.50 08/15/2038 12/20/2017........ JP MORGAN SECURITIES INC... 982,620 1,000,000 778

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 19,261,420 ..19,270,000 | oo 4,508
Bonds - Industrial and Mi:

000366  AA 2 | AASET 2017-1A A ABS SNR 3.967 05/16/2042..........cccovverirerenienne 05/30/2017........ MORGAN STANLEY ....c.oucvriireinrierniinrieniseiceseneenes 3,510,938 | ..o 3,500,000

000823  AA 2 |ABPCI 2017-1A A1 CLO SSNR FLT 07/20/2029 06/02/2017........ NATIXIS.... 2,000,000 ....2,000,000

000823  AC 8 |ABPCI 2017-1A A2 CLO MEZ FLT 07/20/2029. 06/02/2017........ NATIXIS.... 1,000,000 1,000,000

00085U  AA 9 | ABPCI 2017-2A A1A CLO SSNR FLT 01/20/30......c..cccevrereeenes [ 12/20/2017........ NATIXIS.... 3,000,000 3,000,000

00085U  AJ 0 |ABPCI 2017-2A A1B CLO SSNR 3.8 01/20/30 C 12/20/2017 NATIXIS 2,000,000 .2,000,000

00182E  BF 5 |ANZ NZ INTL/LDN 3.45 07/17/2027..... [ 07/11/2017........ RBC CAPITAL MARKETS 1,995,800 2,000,000

00190Y AV 7 |ARES 2013-2A CR CLO MEZ FLT 07/28/29 06/09/2017........ BANC OF AMERICA SECURITIES 1,041,250 ....1,041,250

00190Y  AZ 8 |ARES 2013-2A AR2 CLO SNR FLT 07/28/29, 06/09/2017........ BANC OF AMERICA SECURITIES, 2,000,000 2,000,000

00206R  ER 9 | AT&T INC 4.10 02/15/28 12/01/2017........ EXChaNGEA. ..o 2,130,001 2,129,000

00206R ~ ES 7 |AT&T INC 4.3 02/15/30.......corvrriririerrieireiereiieeireriesiseeseeseneeseneenes 12/01/2017........ EXCRANGEA. ......evieirriic s 5,056,303 ....5,033,000

01448A  AA 3 |ALESC 2A A1 CDO SSNR FLT 01/30/2034..........ocoovverrerirnririireririnens 07/25/2017........ BANC OF AMERICA SECURITIES. 4,195,496 4,281,118 | oo 18,101

03076K  AA 6 | AMERIS BANCORP 5.75 03/15/2027. 03/08/2017........ STEPHENS........cccoovrivnrinirienns 1,000,000 ....1,000,000

03665A  AA 5 |ANTR 2017-2A A CLO SSNR FLT 01/20/2030..........cccevereverrenreres 11/09/2017........ CS FIRST BOSTON......ouriuiiririiririrerineieesesiesessssesessssesseseneeenees 1,800,000 1,800,000

04010L AU 7 | ARES CAPITAL CORP 3.50 02/10/2023.........ccovmrrirerminieirerisisessssssisessssssssssesssssssssessssssssensess | seessssssessns 08/07/2017........ BANC OF AMERICA SECURITIES. 1,998,420 .....2,000,000

042735 BF 6 |ARROW ELECTRONICS 3.875 01/12/2028 06/01/2017........ JP MORGAN SECURITIES INC.....coovvrriireririeireiereiieeiresieseseesesienenes 1,991,500 .....2,000,000

046265 AG 9 |ASTORIAFINL 3.50 06/08/2020 06/05/2017. SANDLER & O'NEIL PARTNERS 2,000,000 .2,000,000

04685A 2B 6 | ATHENE GLOBAL FUNDING 4.00 01/25/2022 01/18/2017........ DEUTSCHE BANK......ouiiuiiiiirriireiiiie et 3,998,760 ....4,000,000

052769  AE 6 |AUTODESK INC 3.50 06/15/2027.........ccoereneererrnieeirnrinereninnererinsinsenes 06/05/2017........ CITIGROUP.......ocoovvrrirerrrinns 1,987,440 2,000,000

05348E  BA 6 | AVALONBAY COMMUN MTN 3.35 05/15/2027 05/03/2017........ JP MORGAN SECURITIES INC....couvvveriieirrieiseisiensssiessesssseessnsnes 3,986,160 .....4,000,000

05618M AW 4 | BABSN 2014-3A B2R CLO MEZ 3.71 01/15/26 01/06/2017........ MORGAN STANLEY ....c.oeviriieriniirerninriesisereeseneenes 2,000,000 ....2,000,000

06051G  GC 7 |BANK OF AMER CRP L 4.183 11/25/2027..........cccovvvvnnre 01/17/2017........ BANC OF AMERICA SECURITIES. 2,006,160 2,000,000 | cooucerereerrereriereee e 12,781

06051G  GC 7 |BANK OF AMER CRP L 4.183 11/25/2027...........cccccovuvure 01/19/2017........ MORGAN STANLEY ....c.ocvviiirninieisisriesieeisessneenes 1,976,740 202,000,000 | oo 13,711

06051G  GW 3 | BANK OF AMER CRP 3.419 12/20/28.........c.cooueiiriiriiieiniiererisciesssiesisi s 12/20/2017........ EXCRANGEA. ...t s 2,572,993 2,591,000

063688  GS 1 |BANK OF MONTREAL 3.803 12/15/2032 12/07/2017........ UBS WARBURG............ 3,000,000 ....3,000,000

06406Y  AA 0 | BANK OF NY MELLON MTN 3.30 08/23/202 08/16/2017. CS FIRST BOSTON 2,000,000 .2,000,000

066836  AB 3 |BAPTIST HEALTH 2017 4.342 11/15/2041 01/10/2017........ BANC OF AMERICA SECURITIES. 2,000,000

06738E AU 9 |BARCLAYS PLC 4.337 01/10/2028......... C 01/03/2017........ BARCLAYS CAPITAL 3,000,000

07384M  S7 8 | BSARM 2004-5 2A SEQ SNR FLT 07/25/2034..........cccovvrirrnrnienne 01/27/2017........ CS FIRST BOSTON 801,570 2,335

075887  BZ 1 |BECTON DICKINSON 4.40 1/15/2021 12/29/2017........ EXCRENGEA. .. ..o s 1,040,670 .

08179C  AE 1 |BSP 2017-11A A2A CLO MEZ FLT 04/15/2029 03/27/2017........ JP MORGAN SECURITIES INC.....coovvueririeriiieireireieriesieriesissiesieenees 800,000 ....800,000

08179C AG 6 |BSP 2017-11A A2B CLO MEZ 3.89 04/15/2029. 03/27/2017........ JP MORGAN SECURITIES INC....oouvrrvieiirieisiisiessssiessesssseensnsnes 1,000,000 .....1,000,000

09256B  AJ 6 | BLACKSTONE HOLDINGS 3.15 10/02/2027 09/25/2017........ BANC OF AMERICA SECURITIES, 995,920 ....1,000,000
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10922N  AA 1 | BRIGHTHOUSE FINANCIAL 3.70 06/22/2027 06/15/2017........ JP MORGAN SECURITIES INC....coouvvveriieerrieissisiessssiessesssseessssnes 1,998,340 | ..o 2,000,000
11134L  AG 4 |BROADCOM CRP/FIN 3.875 01/15/2027 01/11/2017........ DEUTSCHE BANK ...ttt nsesseeesen 2,986,740 .....3,000,000
11271R AA 7 |BROOKFIELD FINANCE LLC 4.00 04/01/2024 03/07/2017. DEUTSCHE BANK 997,420 .1,000,000
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047..... s | e 03/30/2017........ CS FIRST BOSTON.....ouviuiiiiriiiiiesiesieisseiersssssesesississesessnnees 999,710 ....1,000,000
12480V AG 0 |CBAM 2017-1A B CLO MEZ FLT 07/20/30.......cccvuvvrirerrirircrnrineins 06/08/2017........ CITIGROUP.......ocvvvrieririns 1,000,000 1,000,000
124857 AT 0 |CBS CORP 3.37502/15/2028, 06/26/2017........ BANC OF AMERICA SECURITIES, 1,980,540 ....2,000,000
124857 AV 5 |CBS CORP 3.70 06/01/2028..................... 11/13/2017........ JP MORGAN SECURITIES INC 1,966,000
12669F V8 3 | CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034 01/27/2017........ CS FIRST BOSTON 598,310 | oo d97,389 | i 1,496
12803P  AB 4 | CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047 05/26/2017........ BARCLAYS CAPITAL 1,984,490
136385  AX 9 | CANADIAN NATL RESOURCES 3.85 06/01/2027 05/23/2017........ JP MORGAN SECURITIES INC 1,993,920
14040H BK 0 | CAPITAL ONE FINL 3.75 07/28/2026.... 01/19/2017........ CITIGROUP.......ccovvvvrerrrran 1,930,480 36,667
142339  AH 3 | CARLISLE COS INC 3.75 12/01/2027. 11/13/2017 BANC OF AMERICA SECURITIES. 1,992,020
143150  AE 9 |CGMS 2017-2A A2A CLO MEZ FLT 07/20/31 . 05/18/2017........ CITIGROUP.......ocrvvvvrierrrris 1,000,000 .
14315) AN 9 |CGMS 2017-2A A2B CLO MEZ 3.90 07/20/31.......cvoreveeririreriniirireriereesssisesesisseessesssssesssenssssnens | seseriereninee 05/18/2017........ CITIGROUP.......ocvevvrreririran 1,000,000 1,000,000
15672A AA 0 |CERB 2017-1A A CLO SSNR FLT 04/15/2027 03/30/2017........ WELLS FARGO BROKERAGE SERVICES...........coomiiriiinieesieissiesisisesesssesessenes 2,000,000 2,000,000
15673G  AA 6 |CERB 2017-2A A1 CLO SSNR FLT 07/15/29. 05/17/2017........ WELLS FARGO BROKERAGE SERVICES 4,000,000 ....4,000,000
15673G  AE 8 |CERB 2017-2A B CLO MEZ FLT 07/15/29 05/17/2017........ WELLS FARGO BROKERAGE SERVICES 1,000,000 1,000,000
15673K  AA 7 |CERB2017-3A A CLO SSNR FLT 10/15/2029 09/13/2017........ WELLS FARGO BROKERAGE SERVICES s 2,000,000 ....2,000,000
17252M AN 0 | CINTAS CORP NO.2 3.70 04/01/2027 03/09/2017........ JP MORGAN SECURITIES INC.....covvrevirieriniieireeireiesiesiesiesisseeninenees 996,160 1,000,000
172967 KU 4 | CITIGROUP INC 4.125 07/25/2028................... 01/17/2017........ CITIGROUP 1,985,680 2,000,000 | oo 40,104
177376 AE 0 | CITRIX SYSTEMS INC 4.50 12/01/2027... 11/13/2017 GOLDMAN SACH 3,991,280 14,000,000
21051A  AA 9 |CLUB 2017-P1 A ABS SSNR 2.42 09/15/2023 09/15/2017........ CITIGROUP . 999,970 1,000,000
21684A  AF 3 | COOPERATIEVE RABOBANK 3.75 07/21/2026...........covverreririiiierinsiienieresssieesiesesesseseseeens ¢ 01/19/2017........ JP MORGAN SECURITIES IN 971,480 ....1,000,000 313
225401  AC 2 |CREDIT SUISSE 4.282 01/09/2028 C 01/04/2017........ CS FIRST BOSTON 2,000,000 2,000,000
229899 AB 5 | CULLEN/FROST 4.50 03/17/2027. 03/10/2017........ GOLDMAN SACHS................. 1,995,540 2,000,000
233046  AE 1 |DNKN 2017-1A A2l ABS SNR 3.629 11/20/47 09/14/2017........ GUGGENHEIM CAPITAL MARKET........oooiiiiiiiieriiseiesieissi et sssseessees 2,000,000 ....2,000,000
233046  AF 8 | DNKN 2017-1A A21l ABS SNR 4.03 11/20/47.......covvuiviriiiiieistireissisesisessssssiesssisssessssssesenes | aesesiesinsies 09/14/2017........ GUGGENHEIM CAPITAL MARKET........cooitiiiiieeritieeesieissies et nsnen 4,000,000 4,000,000
23355L  AD 8 |DXC TECHNOLOGY CO 4.75 04/15/2027. 03/13/2017........ BANC OF AMERICA SECURITIES. 1,997,880 ....2,000,000
233851 CU 6 | DAIMLER FINANCE 3.45 01/06/2027.........c.ccovovverernrinnenns 01/03/2017........ JP MORGAN SECURITIES INC.....coovvrvirieriiieirerireieissieresisseesieenees 1,991,960 2,000,000
25389 AR 7 |DIGITAL REALTY TRUST 3.70 08/15/2027.........ovvvvirvemrieiseieinrinnines 08/02/2017........ CITIGROUP.......ocorvvvrirerrrris 1,998,480 .....2,000,000
25432G  AC 3 |DIME COMM BNCSHS 4.50 06/15/2027... 06/08/2017........ SANDLER & O'NEIL PARTNERS 2,000,000 .....2,000,000
254709 AM 0 |DISCOVER FIN SVS 4.10 02/09/2027... 02/06/2017. BANC OF AMERICA SECURITIES. 2,997,330 .3,000,000
254700 AR 0 |DISCOVERY COMMUNICATIONS 3.95 03/20/2028 09/07/2017........ GOLDMAN SACHS................. 1,992,860 ....2,000,000
25755T  AH 3 | DPABS 2017-1A A23 ABS SNR 4.118 07/47.. 06/12/2017........ GUGGENHEIM CAPITAL MARKET .......cooitiiiiieritieeiesieissises e cen 3,000,000 3,000,000
26884L  AF 6 |EQT CORP 3.90 10/01/2027 09/27/2017........ CITIGROUP.......ocovrrrierrrris 1,998,360 .....2,000,000
278642 AU 7 |EBAY INC 3.60 06/05/2027.. 05/30/2017........ GOLDMAN SACHS... 999,170 ....1,000,000
28851Q  AA 1 |ECLO 2017-1A A CLO SSNR FLT 07/15/27.......coovverivriniierirircirerienes 05/17/2017........ CITIGROUP 2,000,000 2,000,000
28852E  AA 7 |ECLO 2017-2A A CLO SSNR FLT 02/15/2029..........ccccoovvrerrrinrunes [ 12/18/2017........ CITIGROUP.. 3,000,000 ....3,000,000
292480 AK 6 |ENABLE MIDSTREAM 4.40 03/15/2027 03/06/2017........ CITIGROUP.. 996,150 1,000,000
33830 AA 3 |GUYS 2017-1A A2 ABS SNR 4.60 07/25/2047........ovvvevrnirevirnrinns 05/24/12017........ GUGGENHEIM CAPITAL MARKET .......coiitiriiiererisisesesisisssssesssssessessssessnssssssssssessenes 1,000,000 ....1,000,000
34960F AU 7 |FCO 2014-5A A1FR CLO SSNR 3.40 10/15/26 03/28/2017. NATIXIS 1,000,000 .1,000,000
34961 AC 8 |FCO 2017-9A A1T CLO SSNR FLT 11/15/2029 11/01/2017........ NATIXIS.... 1,500,000 1,500,000
34961  AE 4 |FCO 2017-9A A1F CLO SSNR 3.65 11/15/2029 11/01/2017........ NATIXIS.... 4,000,000 ....4,000,000
34961 AG 9 |FCO 2017-9A B CLO MEZ FLT 11/15/2029............ 11/01/2017........ NATIXIS.... 1,800,000 1,800,000
34961P  AE 0 |FCBSL 2017-2A B2 CLO MEZ 3.95 07/11/2030.........ccevviinireirerisisiesisisessssesssssessssssssssensnes (SR 12/18/2017........ MITSUBISHL........ovvvviriririans 2,500,000 ....2,500,000
35040U  AA 9 | FFIN 2017-1A A ABS SSNR 3.3 07/15/2033.........ocovrirererinrierineicnienirenns 12/06/2017........ GUGGENHEIM CAPITAL MARKET........couiieriiieieriniiseesieiissisesesiseiesss s siessnen 1,999,710 2,000,000
36242D FS 7 | GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034..........covmiirnriiserisieissisiessssiessssssesssssssesssssessnes 01/27/2017........ CS FIRST BOSTON. ....ouivuiiiirirriiesisseissssssesssssessessssesensessanes 974,159 2,677
38141G WL 4 | GOLDMAN SACHS GP 3.691 06/05/2028..............ocoerererierriineiernrinsiesiesissesessssssssssssesessssesennns. | sessserernsinns 05/31/2017........ GOLDMAN SACHS................. 1,000,000
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38141G WQ 3 | GOLDMAN SACHS GROUP 3.272 09/29/2025..........ccouvrrvrvirnrernns 09/26/2017........ GOLDMAN SACHS................. 2,000,000 | ..oovoeeriieieiecenes 2,000,000
381456  AH 3 | GOLDMAN SACHS GROUP 3.50 11/16/2026. 01/19/2017........ GOLDMAN SACHS................. 1,931,740 0000:2,000,000 | oo 13,222
38172X  AG 4 | GOCAP 2013-16A A1R CLO SSNR FLT 07/25/29 06/23/2017. WELLS FARGO BROKERAGE SERVICES 2,000,000 .2,000,000
38172X  AJ 8 | GOCAP 2013-16A A2R CLO SNR FLT 07/25/29.......cceviiirireiiiireieineireisissiesisssesesssisesssssseens. | onviesieninns 06/23/2017........ WELLS FARGO BROKERAGE SERVICES 1,000,000 ....1,000,000
38174V AA 9 | GOCAP 2017-34A A1 CLO SSNR FLT 03/08/29.........cccmririeriirirniiriirerinsinseesinsssesesisessssssiessesies | sesineenesinens 02/16/2017........ NATIXIS............ 2,000,000 2,000,000
38174Y  AA 3 | GOCAP 2015-24A AR CLO SSNR FLT 11/05/29 10/17/2017........ WELLS FARGO BROKERAGE SERVICES...........cccooiimiiiniiicise s 1,000,000 ....1,000,000
390556 AL 2 | GRTLK 2014-1A AR CLO SSNR FLT 10/15/2029........ccccvvverrrirernrnninns 10/06/2017........ CITIGROUP.......ocoovvrrrerrrins 2,000,000 2,000,000
391382  AB 4 | GREAT-WEST LIFECO 4.15 06/03/2047........cccovvvererinrererinnines 05/23/2017........ WELLS FARGO BROKERAGE SERVICES s 1,984,360 .....2,000,000
404280 BH 1 |HSBC HOLDINGS 4.375 11/23/2026 [ 01/19/2017........ MORGAN STANLEY ....c.oeviriierneirerersreesierseseneenes 1,995,620 102,000,000 | oo 14,826
404280 BK 4 |HSBC HOLDINGS 4.04103/13/2028 C 03/06/2017........ HSBC SECURITIES........coovvorrreicesnecs s 1,000,000 1,000,000
40432B  AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037.... 04/25/2017........ BREAN CAPITAL, LLC 219,963 920
40538C AU 4 |HLA 2014-1A B2R CLO MEZ 3.4109 04/18/26... .| 06/16/2017. MIZUHO SEC USA... 2,000,000
410495  AA 3 [HANMI BANK 5.45 03/30/2027 .......cvvurivrirrieriniiseresssisssesisssssssssessssssessesssssssssssssesssssessesssssensen 03/16/2017........ SANDLER & O'NEIL PARTNERS 2,000,000 .
411656 AR 0 |HARV7 7A AFR CLO SSNR 2.9272 11/18/26 02/09/2017........ MIZUHO SEC USA.......ccccovvvunee. 1,000,000 1,000,000
422250  AF 1 |HEALTHCARE TRUST 3.75 07/01/2027 06/01/2017........ WELLS FARGO BROKERAGE SERVICES...........coomiiriiinieesieissiesisisesesssesessenes 1,989,840 2,000,000
436893 AA 9 |HOME BANCSHARES 5.625 04/15/2027 03/30/2017........ RBC CAPITAL MARKETS 1,999,940 ....2,000,000
44106M AW 2 [HOSPITALITY PROP 4.95 02/15/2027.........ccomveeemrimirernrirerniesseerinsiees 01/10/2017........ CITIGROUP.......ocoovvrircrirrins 1,979,080 2,000,000
44409M  AA 4 |HUDSON PACIFIC 3.95 11/01/2027.......... 09/25/2017........ WELLS FARGO BROKERAGE SERVICES s 1,996,300 ....2,000,000
456837  AH 6 |ING GROEP NV 3.95 03/29/2027 .|1C 03/21/2017........ JP MORGAN SECURITIES INC.....covvrevirieriniieireeireiesiesiesiesisseeninenees 1,997,380 2,000,000
46602A  AJ 1 |IVYH 7A AR CLO SSNR FLT 10/20/2029... 10/23/2017........ CITIGROUP.. 1,000,000 1,000,000
46603B AN 9 |IVYH 9A AR CLO SSNR FLT 01/18/30.. 1112112017 NATIXIS.... 1,000,000 .1,000,000
46617N  AS 6 | JFIN 2014-2A A1BR CLO SSNR 2.785 07/26.........ccvvveriririieiineiernsinsiesissisesssieresssssesssssesssenes | consenernsines 06/23/2017........ JEFFERIES & CO....coooviiiceicseeescieniies 1,500,000 1,500,000
46617Y AP 8 | JFIN 2015-1A A2R CLO SSNR 2.817 03/15/26 12/01/2017........ JEFFERIES & CO....coovvvvirririiieiinnieeieeiseiesies 1,000,000 ....1,000,000
46618H  AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077.........cc.evene. 10/25/2017........ BANC OF AMERICA SECURITIES, 1,487,173 1,481,155 | oo 1,728
46620  AA 9 |HENDR 2017-1A A ABS SSNR 3.99 08/15/2062............ocmrvreremiriereiieieeinsisisssesessssiessesssssenens 03/15/2017........ BARCLAYS CAPITAL ..ot 499,614
46625H RX 0 | JPMORGAN CHASE 3.625 12/01/2027 01/17/2017........ CITIGROUP.......ocoevvvrerrarans 1,942,740
46625H RY 8 |JPMORGAN CHASE 3.782 02/01/2028 01/25/2017........ JP MORGAN SECURITIES INC....ccoucvrriiririnrieiisiieiiseiesesiseienieeiees 3,000,000 .
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.........0cccvrvmrrirrirririirriisiiiesiesiesisssesssienssienins | cevssieneniens 04/06/2017........ AMHERST SECURITIES CORP 634,004 ....687,500 654
470473  AH 2 | JTWN 2014-5A B2R CLO MEZ 3.84 01/17/2027.......covvurierineirieeissieeineieissiesesissisessesseeseneenes 03/24/2017........ BANC OF AMERICA SECURITIES, 1,200,000 1,200,000
472330  AG 3 | JEFFERIES GROUP 4.85 01/15/2027.......c.ovovrervernrrrriririnirenns 01/09/2017........ JEFFERIES & CO....oovvierieieiieseeesseesiniees 4,970,300 ....5,000,000
47760Q  AA 1 |JIMMY 2017-1A A2 ABS SNR 3.61 07/30/47.... 06/27/2017........ BARCLAYS CAPITAL 1,000,000
47760Q  AB 9 |JIMMY 2017-1A A2Il ABS SNR 4.846 07/47. 06/27/2017. BARCLAYS CAPITAL 800,000
48244X  AA 0 |KDAC 2017-1A A ABS SSNR 4.212 12/15/2042 [ 12112/2017........ CITIGROUP.........covverrrririrnes 1,999,931 .
48250R  AZ 9 |KKR 12 B2R CLO MEZ 3.421 07/15/2027 07/20/2017........ MIZUHO SEC USA........cccovvvvunee. 1,500,000 1,500,000
48669R  AA 9 |KCAP 2017-1A A CLO SSNR FLT 12/20/2029... 10/03/2017........ GUGGENHEIM CAPITAL MARKET........ccovitiiiiireriisiiesisissssssesssssessessssessnssssessssssesseses 2,000,000 .....2,000,000
488401 AB 6 |KEMPER 4.35 02/15/2025............... 06/12/2017........ BANC OF AMERICA SECURITIES, 2,023,860 ....2,000,000 29,967
521865 AY 1 |LEAR CORP 3.80 09/15/2027. 08/14/2017........ BANC OF AMERICA SECURITIES 1,985,880 2,000,000
532621 AS 8 |LROCK 2014-2A B2R CLO MEZ 3.6472 04/26 01/10/2017........ CS FIRST BOSTON.....oviiiiiriiiiiiesienieisseieisssssesessssissesessennees 2,000,000 ....2,000,000
539439 AQ 2 |LLOYDS BK GR PLC 3.574 11/07/2028. [ 10/31/2017........ MORGAN STANLEY ....c.oucvririreinrierniinrieniseicessneenes 3,000,000 3,000,000
55266C XM 3 | MB FINANCIAL BANK 4.00 12/01/2027.......ccovuimiveiimieinirnsieesesississssssssssssssssssssssesssssssssessssssssses | nesssssssssnnens 11/14/2017........ SANDLER & O'NEIL PARTNERS 3,000,000 ....3,000,000
55280H AL 1 |MCFCL 2014-1A AR CLO SSNR FLT 10/20/2029 09/26/2017. WELLS FARGO BROKERAGE SERVICES 3,000,000 .3,000,000
552817 AA 8 |[MCA2017-1 A ABS SNR FLT 08/15/2028 06/21/2017........ BARCLAYS CAPITAL ..ottt 2,000,000 2,000,000
55281T AB 6 |MCA 2017-1 B ABS MEZ FLT 08/15/2028 06/21/2017........ BARCLAYS CAPITAL......cootiiiiieiniieieiesiees e 1,000,000 ....1,000,000
55818Y  BE 0 |MDPK 2015-17A B1R CLO MEZ FLT 07/21/2030........c0cvuurerererirerierinrineieriseissssesesisseesssssesieeens 05/23/2017........ MORGAN STANLEY ....c.oucvriirninrierniinrierissiceseneenes 1,000,000 1,000,000
559079  AK 4 |MAGELLAN HEALTH 4.40 09/22/2024 09/15/2017........ JP MORGAN SECURITIES INC....couirriieiirieinsisississiessessssiensssnes 2,994,270 ....3,000,000
56035L  AC 8 | MAIN STREET CAPITAL 4.50 12/01/2022 11/16/2017........ RBC CAPITAL MARKETS 4,957,800
56501R ~ AE 6 | MANULIFE FIN CORP 4.061 02/24/2032.........ccooccvvermrrmireiirirererissirenisines 02/21/2017........ JP MORGAN SECURITIES INC....oouvrrvieiirieisiisiessssiessesssseensnsnes 2,000,000 | .oooveieriireieieeeaen 2,000,000
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57772K  AD 3 | MAXIM INTEGRATED 3.45 06/15/27 06/08/2017........ BANC OF AMERICA SECURITIES. 1,998,480 | ..o 2,000,000
589400 AB 6 |MERCURY GEN CORP 4.40 03/15/2027 03/01/2017........ BANC OF AMERICA SECURITIES. 4,992,350 .....5,000,000
58942H AB 7 |MERCY HEALTH C 3.555 08/01/2027 1211212017 JP MORGAN SECURITIES INC... 2,000,000 .2,000,000
59801W  AC 0 |MIDO 2017-7A A2 CLO SNR FLT 07/15/2029..........coccrvvvrenrunes 06/02/2017........ GOLDMAN SACHS................. 2,000,000 ....2,000,000
61746B  EF 9 | MORGAN STANLEY 3.625 01/20/2027.........coovvevreeririrrirnrirenns 01/17/2017........ MORGAN STANLEY ..o 1,979,980 2,000,000
624310 AV 4 |MVW 2013-1A C2R CLO MEZ 4.476 10/12/2030.........c0cuvemmmireiiniiriieiiiniesisissieissiseiseesisnias [CHT 10/06/2017........ NOMURA SECURITIES INTL 1,250,000 ....1,250,000
62952E  AD 9 |NYU HOSPITALS 4.168 07/01/2037. 05/23/2017........ BANC OF AMERICA SECURITIES. 1,000,000 1,000,000
631707  AJ 5 |NCC 2017-IA A1B CLO SSNR 3.2781 10/15/29.......ccevuriirrirerrieieinrinsiesssssssissssssssssssessssssssenss | sosessnesssnsns 07/26/2017........ NATIXIS............ 1,000,000 .....1,000,000
6325C0  DJ 7 |NATL AUSTRALIA BANK 3.50 01/10/2027 [ 01/04/2017........ MORGAN STANLEY ....c.oeviriierneirerersreesierseseneenes 4,995,000 ....5,000,000
636180 BN 0 | NATIONAL FUEL GAS 3.95 09/15/2027.......ccovveuiriireriniireriesinsesenissssssseenes 09/18/2017........ BANC OF AMERICA SECURITIES. 993,170 1,000,000
640270  AS 3 |NGCLO 2014-1A AFR CLO SSNR 3.00 08/28/26............coccvvverenririrreririiieiseieiesisesesissiessessseenens 02/08/2017........ JEFFERIES & CO 2,000,000 ....2,000,000
64128X AG 5 |NEUBERGER BERMAN 4.50 03/15/2027 03/09/2017. JP MORGAN SECURITIES INC 992,050 .1,000,000
64129  BA 7 |NEUB2013-14A B2R CLO MEZ 3.72 01/28/30.........crcvevrvrenee 04/19/2017........ DEUTSCHE BANK .....cuuiiriiiiriretieisiss ettt nsen 1,500,000 ....1,500,000
647551  A@ 9 |NEW MOUNTAIN FINANCE 4.76 07/15/2022...........cocovveveerrrernn 06/22/2017........ INCAPITAL. ..o enees 3,000,000 3,000,000
655664 AS 9 |NORDSTROM INC 4.00 03/15/2027.......... 03/06/2017........ BANC OF AMERICA SECURITIES. 996,240 1,000,000
66859N  AH 5 |WOODS 2014-11A B2R CLO MEZ 3.6898 04/25... 03/16/2017........ GOLDMAN SACHS................. 1,000,000 ....1,000,000
67091C  AS 1 |NXTC 2014-1AB1R CLO MEZ FLT 04/23/2026 06/23/2017........ WELLS FARGO BROKERAGE SERVICES..........cocoomiiiiniieeinsieisseesierissisessssesseseenes 1,000,000 1,000,000
67091R AP 4 | OCP 2015-8A A2BR CLO MEZ 3.434 04/17/27........ocovvvnvrvnrrrerirerinennne 10/16/2017........ CS FIRST BOSTON......ccouuiiuiiiriinirrisiiesiiesienisesessssssseenssenes 1,000,000 ....1,000,000
67097L  AB 2 |OCP 2017-13A A1B CLO SNR FLT 07/15/30 06/16/2017........ NATIXIS............ 1,493,250 1,500,000
67097L  AF 3 |OCP 2017-13A A2B CLO MEZ 3.7982 07/30 06/16/2017........ NATIXIS............ 1,000,000 1,000,000
67103H AF 4 | O'REILLY AUTOMOTIVE INC 3.60 09/01/2027 08/10/2017. BANC OF AMERICA SECURITIES. 1,996,800 .2,000,000
67107F  AQ 0 |OZLM 2014-8A A1BR CLO SSNR 2.74 10/17/26 05/16/2017........ BANC OF AMERICA SECURITIES. 1,000,000 1,000,000
67107F AU 1 |OZLM 2014-8A A2BR CLO MEZ 3.45 10/17/26..........ccoccevvvenee 05/16/2017........ BANC OF AMERICA SECURITIES 500,000 ....500,000
67107K AR 7 |OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26............coccovurererririereririiieineiersnieserisseesssesssseneenes 09/15/2017........ NATIXIS............ 1,000,000 .1,000,000
67108L  AQ 6 |OZLM 2014-6A A2BR CLO MEZ 3.61 04/17/26...........ccovvrrvuee 01/06/2017........ MORGAN STANLEY ....c.ovviirieriniierniinsissisrenssneenes 1,400,000 1,400,000
67515E AL 0 |OCTR 2014-5A A3R CLO SSNR 3.14 10/13/26 03/09/2017........ NOMURA SECURITIES INTL 1,000,000 ....1,000,000
67590A BB 7 |OCT14 2012-1A A1BR CLO SSNR FLT 07/15/29 05/09/2017........ CITIGROUP.......ocoovvrireririns 2,000,000 2,000,000
67590 AS 2 |OCT182013-1A A2BR CLO MEZ 3.45 12/16/24 02/21/2017........ NOMURA SECURITIES INTL 2,000,000 ....2,000,000
681936 BK 5 | OMEGA HEALTHCARE 4.75 01/15/2028...........ccovveveierierernrirernieneierinenes 03/28/2017........ JP MORGAN SECURITIES INC... 989,780 1,000,000
686330 AJ 0 |ORIXCORP 3.70 07/18/2027................. [ 07/10/2017........ JP MORGAN SECURITIES INC... 1,995,860 .....2,000,000
709599  AX 2 |PENSKE TRUCK LEASING 4.20 04/01/2027 03/13/2017........ BANC OF AMERICA SECURITIES, 998,610 .....1,000,000
71951Q AA 0 |PHYSICIANS REALTY LP 4.30 03/15/2027... 03/02/2017. JP MORGAN SECURITIES INC... 2,990,310 .3,000,000
741503  BC 9 |PRICELINE GROUP 3.55 03/15/2028, .| 08/10/2017........ WELLS FARGO BROKERAGE SERVICES............coomiririieiiitiiesiienieesssiessiissseesinenes 1,998,360 ....2,000,000
74368C  AJ 3 |PROTECTIVE LIFE GLOBAL 2.161 09/25/2020...........ccmvuierimiiieriirireieiinsiesisssesessesessssseensnes 09/20/2017........ DEUTSCHE BANK ...ttt st 2,000,000 2,000,000
744320  AX 0 |PRUDENTIAL FIN 3.905 12/07/47........covormrneireernsisinninsissssisesesssseensssnes 12/07/2017........ EXCRENGEA. .. ..ot 5,279,348 .....5,250,000
75574T  AA 2 |RCMT 2017-FL1 A CLO SSNR FLT 05/25/2034............ 08/02/2017........ JP MORGAN SECURITIES INC.....covvrririrerineieieniereieeiesiesisseesieenenes 1,999,939 ....1,999,939
780097  BA 8 |ROYAL BK SCOTLAND 4.80 04/05/2026............ccevurermiriiireiiniiceiesieississiessssisessesssseesssssesseninenes ¢ 12/20/2017........ BANC OF AMERICA SECURITIES. 3,214,470 3,000,000 30,800
780097 BE 0 |ROYAL BK SCOTLND 3.498 05/15/2023.........coveoeeeeeeereeeeeeeereseeeveseseeseeseeesesess s seeseeseesseeneenas C 05/10/2017........ MORGAN STANLEY. 3,000,000 ....3,000,000
780153 AW 2 |ROYAL CARIBBEAN CRUISES 3.70 03/15/2028............cccocvrerererinnns [ 11/20/2017........ MORGAN STANLEY. 1,992,460 2,000,000
79588T AC 4 | SAMMONS FINANCIAL 4.45 05/12/2027. 05/09/2017........ CITIGROUP.......ocevrrvrireriris 4,997,200 ....5,000,000
80282K AN 6 | SANTANDER HOLDINGS 4.40 07/13/2027... 07/10/2017. BARCLAYS CAPITAL 2,994,480 .3,000,000
81881U AN 7 | SHACK 2013-4A B2R CLO MEZ 3.476 01/13/25 03/24/12017........ CITIGROUP.......ocoovvriirerrris 1,500,000 1,500,000
83405A  AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026..............ccocervenee. 01/20/2017........ DEUTSCHE BANK ...ttt 2,599,778 ....2,600,000
83405L  AA 8 | SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026 e 09/15/2017........ GOLDMAN SACHS................. 2,999,873 3,000,000
83405Q  AA 7 |SCLP 2017-6 A1 ABS SSNR 2.2 11/25/2026.........ccovvvrvrererrririrnrerenns 11/07/2017........ JP MORGAN SECURITIES INC 1,999,230 ....2,000,000
84858W  AA 4 | SPIRIT AIR 2017-1 AA 3.375 02/15/2030 11/13/2017........ MORGAN STANLEY. 1,000,000 1,000,000
85022W  AA 2 | SCFT 2016-AA A ABS SSNR 3.05 04/25/2029 05/11/2017........ BANC OF AMERICA SECURITIES. 1,694,933 .....1,685,453 2,999
86359B  YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034. 01/27/2017........ CS FIRST BOSTON.....ouivuieriririiriesieeieeseesesessssesessesessesesseenees 1,753,128 748,070 | e 4,687
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
869507 AA 1 |SPSS2017-1A A ABS SSNR 4.19 01/15/2071.......coovvrvrrvirnrirnns 02/09/2017........ NATIXIS............ 999,499 | oo 1,000,000

87238Q AE 3 | TCP CAPITAL CORP 4.125 08/11/2022 08/04/2017........ BANC OF AMERICA SECURITIES, 1,994,020

87238Q AE 3 | TCP CAPITAL CORP 4.125 08/11/2022 10/30/2017 BANC OF AMERICA SECURITIES 994,940 9,396
87240P  AA 9 | TCP 2017-1A A1 CLO SSNR FLT 08/20/2029 08/01/2017........ NATIXIS............ 2,000,000 .

87244G  AA 5 |CHMML 2017-1A A CLO SSNR FLT 01/24/2030.........c0cvueerieiiieiiierissineeseiissiesissessssisesesissene 11/06/2017........ WELLS FARGO BROKERAGE SERVICES...........ccomiiiiiniieeneieisiesiessiese i eesesienes 3,000,000 3,000,000

87248T  AB 1 |TICP 2017-7A AJ CLO SNR FLT 07/15/29 06/12/2017........ BANC OF AMERICA SECURITIES. 1,100,000 ....1,100,000

87248T  AD 7 |TICP 2017-7TA B2 CLO MEZ 3.65 07/15/29........cccoivimieeiririreineirererineins 06/12/2017........ BANC OF AMERICA SECURITIES. 2,000,000 2,000,000

87422V AC 2 | TALEN ENERGY SUPPLY 6.50 09/15/2024, 08/04/2017........ EXCRENGEA. .. ..o s 1,400,000 .....2,000,000

878237 AH 9 | TECH DATA CORP 4.95 02/15/2027 01/24/12017........ BANC OF AMERICA SECURITIES. 998,330 ....1,000,000

88159D AA 3 | TES 2017-1A A ABS SSNR 4.33 10/20/2047.........ovvorervrrriinne 11/03/2017........ CS FIRST BOSTON.....ouvuriiriiiriiesinsieisssisiessssiessessssesessssanes 1,999,727 2,000,000

883203  BX 8 | TEXTRON INC 3.65 03/15/2027........covvrrreirriernrinrienieerseisnenes 02/27/2017........ BANC OF AMERICA SECURITIES 1,997,480 ....2,000,000

89289U  AQ 1 |TRAL 2013-1A AR CLO SSNR FLT 07/20/2029.........ccccvturereriiiireiiniiieiniiseierineieisssiessssisseenssiees 07/19/2017. JEFFERIES & CO 2,000,000 .2,000,000

89656F AC 0 |TRL 2013-1A A ABS SSNR 3.898 07/15/2043.... 09/25/2017........ BANC OF AMERICA SECURITIES. 2,511,257 ...2,462,771 3,200
898203  AA 2 | TFINS 2017-2A A1 CDO SSNR FLT 09/20/2039..........cccvurrrevrerernrninres 10/02/2017........ BANC OF AMERICA SECURITIES, 2,940,000 3,000,000

90351D  AB 3 | UBS GROUP FUNDING 4.125 09/24/2025.............ccocovvvemirinrinriinrireiienes [ 01/26/2017........ UBS WARBURG............ 2,014,980 2,000,000 29,104
90351D  AF 4 | UBS GROUP FUNDING 4.125 04/15/2026............cccomvrrrrirrirerniirernninienes [ 01/19/2017........ HSBC SECURITIES.........cooiiiiiieeieieiseieeseiesiesssssseesessinines 2,013,960 ....2,000,000 22,688
90352  AC 7 |UBS GROUP FUNDING 4.253 03/23/2028...........c.ccovvriuernrirererinieeririnnes [ 03/16/2017........ UBS WARBURG............ 2,000,000 2,000,000

92257L  AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047 05/08/2017........ CITIGROUP........oevurrrirrranes 991,384 ....991,649 3,333
92277G AL 1 |VENTAS REALTY LP 3.85 04/01/2027 03/22/12017........ BANC OF AMERICA SECURITIES, 1,983,920 .2,000,000

92331D AG 3 |VENTR 2017-28AA BF CLO MEZ 3.923 10/29 07/07/2017........ JEFFERIES & CO 1,000,000 1,000,000

92343V DY 7 |VERIZON COMM INC 4.125 03/16/2027 03/13/2017. MORGAN STANLEY. 992,560 .1,000,000

92343V EA 8 | VERIZON COMM INC 4.50 08/10/2033..........ccoorvvmmreieriririrerrseirerieriseeeninsnees 08/01/2017........ MORGAN STANLEY. 1,994,360 2,000,000

92557G  AS 7 |VIBR 2013-2A A2BR CLO MEZ 3.2 07/24/2024 07/13/2017........ MORGAN STANLEY......cccooivumrirrierrineiierisresseieiienns 1,000,000 ....1,000,000

928563  AC 9 | VMWARE INC 3.90 08/21/2027.........cooevrrreieieirereiinrirerierissesesinesessesenenes 08/16/2017........ JP MORGAN SECURITIES INC......ocvrieieriircrieeirereiseeesiesseesenirenes 1,993,280 2,000,000

92915Q  AE 3 |VOYA 2017-3A A1B CLO SNR FLT 07/20/30........c0uemuierivriririersmssieresissisesssssssesssssssssssnsessnsns | eesnsenernssns 06/13/2017........ CITIGROUP.......cccovvrirrririines 1,000,000 1,000,000

94974B  GL 8 |WELLS FARGO CO GMTN 4.30 07/22/2027. 01/17/2017........ JP MORGAN SECURITIES INC.....c.evrriririereieeirererseiesieereeseneenes 2,061,800 102,000,000 | oo 42,522
95168Q AR 1 |WSTC 2013-1A A2BR CLO MEZ 3.393 11/07/25. 04/28/2017........ NOMURA SECURITIES INTL 1,000,000 1,000,000

98310W AN 8 | WYNDHAM WORLDWIDE 4.50 04/01/2027 03/16/2017........ JP MORGAN SECURITIES INC.......ccovrimrriiririrrirneiiseineriereeneseenns 997,750 ....1,000,000

98886M  AC 8 | ZAIS1 2014-1A A2 CLO MEZ FLT 04/15/2026.........c.cvoierererrircererineieeinniseisesiseiessesiessessssesessssees 01/13/2017........ BNP PARIBAS 1,999,000 319
98886Y AR 9 | ZAIS2 2014-2A A1BR CLO SSNR 2.92 07/26 04/10/2017........ GOLDMAN SACHS... 1,000,000 .....1,000,000

3899999. Total - Bonds - INAUSHHIal AN MISCEIIBNEOUS............ ettt E e E e hss fe1ehseeEeEE o0 E e E £t ..392,653,380 | .o 393,717,444 | oo 351,438
8399997. Total - BONAS = Part 3. ..o 411,914,800 | 412,987,444 | oo 355,946
8399998. Total - Bonds - Summary Item from Part 5.........cccovivniininiiiecscseeens 5,940,283 | ..o 5,000,000 |. 58,759
8399999, TOAl = BOMAS. ... veresteieietis ettt E 88 £ RS E£8 88 E R E £ E R ESEEeHE 1 LE1eEE L b oL L E SRR E LR s L A17,855,082 | oo 417,987,444 | oo 414,705

Common Stocks - Industrial and Mi

38741L 10 7 | GRANITE POINT MORTGAGE TRUST 11/02/2017........ 26,060.000 424,257 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous 424,257 XXX | 0
9799997. Total - Common Stocks - Part 3. 424,257 XXX 0
9799999. Total - Common Stocks........................ 424,257 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 424,257 XXX ] 0
9999999. Total - Bonds, Preferred and COMMON SOCKS...........ccciicueiiiciiieiitcte ittt ettt ettt et s s bets eesetebsatasses s seteb s ssseses s se b e b s se b et s s e s et b ss st e s e e st b se st e s e s et b s e s e b s s et et s an b et s s aesesanas ..418,279,339 XXX e 414,705
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
313838 RS 1 |FNCL 511797 PT 6.0 5/01/2031 .. [12/25/2017. | MBS Paydown............ooveeemmveemmmvemsmninnnns | LI — LI — 1,764 1745 | ....... (10) (10) 1,765 | oo [ eveeeenenienn | cevvisrineenend0 [ 84 | 05/01/2031.
31406) 2L 6 |FNCL 811779 PT 5.0 1/1/2035 .. | 12/25/2017. | MBS Paydown 2262 | i, 2,262 02,299 1,899 |....... (26) (26) 32578 NN IO IR B IS 58 | 01/01/2035.
63252F AA 7 |NATIONAL ARCHIVE 8.50 09/01/2019 ..109/01/2017. | Sinking Fund Redemption 229 186 229 186 244317 | ... 231,902 |....... (753) (753) 09/01/2019.
649085 AA 5 |NEW VALEY GEN I15.572 05/01/20 .. | 05/01/2017. | Sinking Fund Redemption..........cccccceee | | 157,228 | ........157,228 | ......... 162,615 | oo 158,361 | ....... (199) (199) 05/01/2020.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27 .. | 08/27/2017. | Sinking Fund Redemption 92,626 | ..........92,626 | ............ 92,626 | ... 92,626 0 02/27/2027.
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030. .. [ 12/15/2017. | Sinking Fund Redemption S T 114,286 | .......... 114,286 | .......... 114,286 0 12/15/2030.
0599999. Total - Bonds - U.S. GOVEIMIMENL........ooosiirrrersireessvinns s sssinins | covssissseesssisssess s sssssssssssssees || 597,351 | oo 597,351 | oo 617,905 0 (989) 0 XXX
Bonds - U.S. States, Territories and Possessions
452152 GR 6 |ILLINOIS BABS 6.20 7/01/2021...........ocoovvvererrennae | . ‘ 07/01/2017. | Sinking Fund Redemption........................ . 400,000 400,000 | . 399,884 66 66 07/01/2021.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS............c...coimirriiiis woineviisissssiinssssissssssssssssssssssssssssssssssssssissssssssnsens | 400,000 | .......... 400,000 | .......... 399,884 66 0 66 0 XXX
Bonds - U.S. Political Subdivisions of States
442331 QM 9 |HOUSTON TX REF PENSION 6.29 3/01/2032...... .. | 03/01/2017. | Sinking Fund Redemption...........ccccoomwee | L 20,000 | oo 20,000 | .ovvveeene 24467 | ... 23,800 |....... (3,800) 03/01/2032.
549187 6N 7 |LUBBOCK TXB-WTRWKS 5.25 02/15/2018......... ..102/15/2017. | Call 260,000 260,000 | .......... 266,926 | .... 260,114 |....... (114) 02/15/2018.
549187 6N 7 |LUBBOCK TXB-WTRWKS 5.25 02/15/2018......... .. | 02/15/2017. | Sinking Fund Redemption..............c..c...... 230,000 230,000 | oo, 236,127 | .... 230,101 |...... (101) 02/15/2018.
645019 3P 3 |NEW HAVEN CT TXB 9TH 7.00 02/15/2017......... .. | 02/15/2017. | Maturity. 491,163 | ..........491,163 | .......... 504,233 | coovorervvenns 491,416 |...... (253) 02/15/2017.
981305 SA 4 |WORCESTER PENSION 6.25 1/1/2028................ .. 1 01/01/2017. | Sinking Fund Redemption. . .35,000 36,656 (1,656) 01/01/2028.
2499999. Total - Bonds - U.S. Political Subdivisions of States..............ccccuuiviiiiies eovvviiisnisiiiinissisiississssisssssssssssssnssss | 1,036,163 | ......1,036,163 | .......1,068,974 | ........... 1,042,087 | covvvviri 0 0 (5,924) 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042 o [ 1200172017, | MBS PaYdOWN...ovvvsvovesvvessssnsssessn | 182,02 oo 182,227 | 182,227 | woovvvre L1:77.2 8 DO D (11 TR I 182,227 02/01/2042.
130333 CB 1 |CAHSG FINAGY B 2.90 02/01/2042.. .. [ 12/01/2017. | MBS Paydown............coovvemmmvemmmvcmncncienn | 101136 | 191136 | 190,658 | .ovvoon 190,730 | ....... 186 186 ...191,136 02/01/2042.
31395X 3F 0 |FHR 3018 UG PAC 5.50 10/15/2034 .. [ 09/15/2017. | MBS Paydown............coovvveecvemscvisscrinann | o 66,915 | i 86915 | 65,284 | ... 66,507 |....... 409 409 10/15/2034.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041.... .. [12/01/2017. | MBS Paydown.........cccccveeemmmmvveevsscncciennne | 105392 | 195392 | 195,392 ..195392 0 07/01/2041.
34074M  JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041 .. | 12/01/2017. | MBS Paydown . . 197,014 197,014 0 07/01/2041.
392273 AM 0 |GTR ORLANDO FL AV 5.47 10/01/2017 . [ 10/01/2017. | MALUFItY ..o . ,000, /000,000 | ....... 3,104,280 | vvoeeer3,011,821 | v | oo (11,821) | v [ e, (GEE: 720 | — 10/01/2017.
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042.... .. [12/01/2017. | Partial Call.............cocoomrvveereeevnrccvmncncreene | L 95000 | 95000 | 170,000 | ... 95.000 0 1,728 | 02/01/2042.
49130T PS 9 |KYHSG CORP A 3.00 11/01/2041 - 12101/2017. | Partial Call.........c.ccccovrvvvscsciiiivvcenennnns | i | 1000000...165,000 | ........165,000 | .......... 165,000 | oo 165,000 0 2,338 | 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 .. [12/01/2017. | Partial Call..........o.ocooommrrveeeieeeenvecvsnencienne | L 170,000 | 170,000 | 170,000 | vovvvro... 170,000 0 2,250 | 11/01/2041.
57420L AL 0 |MARYLAND TRANS REV 6.48 7/01/22... .. | 07/01/2017. | Sinking Fund Redemption..........cccoccceeee | | 90000 | 90,000 | oo 97,104 | ... 92851 | ... . (2,851) 07/01/2022.
57586N  UR 0 [MA ST HSG FIN A 4.375 01/15/2046.. .. [ 12/15/2017. | MBS Paydown............ccoceeovevecmemvcommcconen | ol 08707 | e 287071 | 248,101 247,964 | ... (828) (828) 01/15/2046.
59465M W9 2 |MI ST HSG DEV B 3.736 10/01/2033 .. [10/01/2017. | Partial Call.............cocoourvveereeevvvccvmnencrenne | L 120.000 | 120000 | 120,000 | ... 119,997 | 3 3 10/01/2033.
647200 4S 0 |NEW MEXICO ST MTGE B 2.60 09/01/2040 .. [ 12/01/2017. | Partial Call . 85,000 [ s 85,000 | ... 85,000 |....... 0 09/01/2040.
64972C BD 4 [NYC HSG DEV A TXBL 3.05 06/15/2036 .. [ 12/15/2017. | MBS Paydown............oevvererrererrererrinenns . 740,490 0 06/15/2036.
658207 MA 0 |NCHSG FIN AGY 4.00 01/01/2030 .. 1 07/01/2017. | Sinking Fund Redemption reeerennn 75,000 0 01/01/2030.
658207 MA 0 |NCHSG FIN AGY 4.00 01/01/2030. .. [12/01/2017. | Partial Call.........cococeeeerreeemeeneiveseencirneee | L 400.000 | 100,000 0 01/01/2030.
677377 2P 7 |OHIO ST HSG FIN AGY SF 2.65 11/01/2041........ .| 12/01/2017. | Partial Call......oo.oovsovomsoscssosioe | | aosgag | 425,000 (0) 11/01/2041.
686087 MP 9 |ORHSG & CMNTY SVCS C 2.891 07/01/2033..... .. | 10/05/2017. | Partial Call
200,000 200,000 | .......... 200,000 | ...oooornee 200,000 | oo | s 0 07/01/2033.
76221T AL 3 |RIHSG SER 64-T 5.00 10/01/2028...........ccccooouuce .. 101/01/2017. | Partial Call 30,000 |....... 0 10/01/2028.
882750 NE 8 | TXHSG & CMNTY AFFAIRS 2.875 07/01/2041.... | .. | 11/01/2017. | Partial Call 85,000 |....... 0 07/01/2041.
88275F NU 9 |TEXAS ST DEPT OF HSG A 3.20 09/01/2039. .. | 11/01/2017. | Partial Call 85.061 | ... (61) 09/01/2039.
91528N  AA 9 | UNM SANDOVAL REG MD 4.50 07/20/2036......... .. 07/20/2017. | Sinking Fund Redemption...........c..cccrvuene . o 80.000 | oo o 0 07/20/2036.
92812Q W5 2 |VASTHSGDEV E 4.154 03/01/2022.................... + [03/01/2017. | Call..oovvoveieniissssesiisssseesissssnns | 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ...oo...... 1,000,000 | cvvooeveeeeerens | eeeveeecseeieinns 0 03/01/2022.
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928120 Q3 5 |VASTHSGDEV D 4.30 12/25/2043..................... .| 12/25/2017. | MBS Paydown..........ccoceereieieniicrininiens . 12,779 | oo, 12,779 | oo, 112,779 0 2,581 | 12/25/2043.
928120 Q4 3 |VAHSGDEV A3.50 10/25/2037.........cccccuvemrrirnnee .. [ 12/25/2017. | MBS Paydown 204,008 204,008 | ........ 204,008 0 3,905 | 10/25/2037.
928120 Q6 8 |VAHSGDEVAUTH PT A 3.10 06/25/2041........... .. [ 12/25/2017. | MBS Paydown 265.939 265.939 | .o 265,939 0 4,458 | 06/25/2041.
928137 EE 6 |VIRGINIA HSG AUTH SER A 3.25 08/25/2042...... | . | 12/25/2017. | MBS Paydown............ccocovcvvvrrsrrivvrrrsiees 257,976 257.976 | oo 257976 | oo 257,972 || 0 oood 359 | 08/25/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............  .cocvwuvuuvuiiiiiiiiiiiiiiiiiisisisisisiississssssssssssssssssssssssssssssssssssssssesseenees | 8,465,947 | ... 8,465,947 | ... 8,651,252 | ..........8,480,752 | cccoouuuv0 | oo (14,964)| . 0], (14,964) | ool 0] .0nnn8,465947 | o0 [0 | 0 | s 273,569 XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A A ABS SNR 3.967 05/16/2042..... | .. | 12/16/2017. | MBS Paydown.. 159,250 | .......... 159,250 | .......... 159,748 | ... (35) (35) 05/16/2042.
00101A  AA 3 |AVERY DENNISON 6.625 10/01/17.........ccoccovernnee .. [ 10/01/2017. | Maturity 1,000,000 | ...... 1,000,000 | ......... 995,290 467 467 10/01/2017.
00164T AA 6 |AMC EAST COMM LLC 5.74 01/15/2028.... .1 07/15/2017. | Sinking Fund Redemption. 110,539 | oo 110,539 | oo 115,690 (131) (131) 01/15/2028.
00190Y AG 0 |ARES 2013-2A C CLO FLT 07/28/2025 .| 06/22/2017. | Distribution 1,000,000 | .......1,000,000 | .........951,045 2,663 07/28/2025.
00191L  AE 2 |ARES 2013-3A B2 CLO MEZ 4.07 10/17/2024...... .. | 04/06/2017. | Dissolution 1,500,000 | ....... 1,500,000 | ....... 1,500,000 0 10/17/2024.
00191L  AJ 1 |ARES 2013-3A C2 CLO MEZ 5.09 10/17/2024...... .. | 04/06/2017. | DIStribUtION........vvvovveeevveceveieeesesviiiennns | 1,000,000 | ...... 1,000,000 | ..ooo..... 980,800 660 10/17/2024.
00192J AA 4 |APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE... | .. | 12/27/2017. | MBS Paydown............cccccoovuruemeriirnnrrinns
285,477 285477 | oo 254,431 8,145 s 07/27/2057.
00206R AX 0 |AT&T INC 4.45 05/15/2021 .| 12/01/2017. | Exchanged...........c...coeuevveeeseevvvevvsmeneees | 1,073,504 | ....... 1,000,000 | ooooo.... 999,250 69 ol 73,791 | o 73,791 | o, 46,478 | 05/15/2021.
00206R AZ 5 [AT&T INC 3.875 08/15/2021 .| 12/01/2017. | Exchanged 1,056,496 | ...... 1,000,000 | ......... 997,050 278 I 57,726 | ......... 57,726 | ....... 50,160 | 08/15/2021.
00206R BN 1 |AT&T INC 2.625 12/01/2022.... o[ [ 1200112017, | EXCNANGEM. ..o | 5,056,303 | ... 5,000,000 | ....... 4,356,790 | ..ovvvrsee 4,557,803 | coorvvvrrrscinnns | e 61,334 | ... 437,366 | ...... 437,366 | ....131,250 | 12/01/2022.
00213R  AA 1 [ARLFR 2012-1A A1 ABS FLT 12/15/2042.............. .. | 12/15/2017. | MBS Paydown 193,710 | oo, 193,710 | oo, 193,710 | vovvvereeenn 193,710 | oo | eereeeeeecessinnns 0 1,866 | 12/15/2042.
00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044..... | .. | 12/15/2017. | MBS Paydown 161,117 | oo 161,117 | . 156,343 577 2,487 | 06/15/2044.
00249E  AA 8 |AAAIRCRAFT FIN 2013-1 3.596 11/01/2017........ .. | 10/01/2017. | Sinking Fund Redemption. 122,052 122,052 | oo, 122,052 0 2,012 | 11/01/2017.
00249E  AA 8 |AAAIRCRAFT FIN 2013-1 3.596 11/01/2017........ .. [ 11/01/2017. | Maturity 389,738 389,738 .389,738 0 11/01/2017.
002824 BL 3 |ABBOTT LABS 3.25 04/15/2023............cocevverrnrenne .. | 03/22/2017. | Consent Fee 5,000 | oovveoooreoeeeeeee | oo, 0 04/15/2023.
004375 FG 1 |ACCR 2006-1 A4 SEQ SNR FLT 04/25/2036......... .. [ 12/25/2017. | MBS Paydown............ccocuevurveinrieieriines 257,037 257,037 | v 224,506 . 7,795 04/25/2036.
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035. - 121252017 | MBS Paydown.........cooveeevsevcvvvvvvnensenneen | 129,498 | ........ 129,498 | ....... 121,162 ceveennnn5,062 5,062 06/25/2035.
01448A AA 3 |ALESC 2A A1 CDO SSNR FLT 01/30/2034. .| 10/30/2017. | MBS Paydown.. 1,528,436 | ....... 1,528,436 | ...... LY. T:Y A TN IS I 24,608 24,608 01/30/2034.
023778 AB 2 |AMAIRLN 15-2 AA 3.60 09/22/2027 ....... .| 09/22/2017. | Sinking Fund Redemption.........cccccoeeee | L QA6 | 94,736 | voovrri 94,736 0 0 09/22/2027.
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/202: .| 07/15/2017. | Sinking Fund Redemption.........ccccouceeee | 69634 | 69,634 | .oovvvv.. 69,634 | cvovrerrer89,634 | oo | e 0 01/15/2023.
02580E CC 5 |AMER EXPR BK FSB 6.00 09/13/17 .| 09/13/2017. | Maturity 1,000,000 | ....... 1,000,000 | .......... 997,550 222 222 09/13/2017.
025816 AX 7 |AMERICAN EXPRESS 6.15 08/28/2017. .| 08/28/2017. | Maturity. 1,000,000 | ...... 1,000,000 | ..ooo..... 997,420 222 222 08/28/2017.
02581F YE 3 |AMER EXPR CENTUR 6.00 09/13/17 .. | .. | 09/13/2017. | Maturity. 1,000,000 ,000,000 | ..........997,550 222 222 09/13/2017.
02635 TQ 6 |AMER GENL FIN MTN 6.50 09/15/2017................ .. | 09/15/2017. | Maturity 500,000 | ......... 500,000 | .......... 499,785 50 50 09/15/2017.
02660L AA 8 | AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046.. | .. | 12/25/2017. | MBS Paydown..
....................................... 36,627 | ...........36,627 | ...........27,470 23,604 |....... v 1,620 1,620 ceererereneenn36,027 [ e [ v | o0 [ 250 | 10/25/2046.
026650 AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36.... | .. | 12/17/2017. | MBS Paydown.............c.cccoceemurrinnriinnnnens
....................................... 17,048 | oo 17,048 | o AT,047 | 17,041 | (2) (2) v 1T048 | e [ | 0 [ 352 | 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36.... | .. | 12/17/2017. | MBS Paydown...........cccccomurvemmriinerriienns
....................................... 61,166 | ...........61,166 | ............61,700 61,632 |....... (78) (78) cerrnrnennnnenD 11686 | s | e | e 0 | 1,200 | 12/17/2036.
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45.. | .. | 12/17/2017. | MBS Paydown............ccevvermmrvernrrererrennns
....................................... 45978 | ..........45978 | ... 45,976 | ... 45,952 | i | i (4) (4) v AB9T8 | e s | cecvinicennn0 [ nne..865 | 04/17/2052.
02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45.....| .. | 12/17/2017. | MBS Paydown...........cccccocmurvvinmiiinniinnns
......................................... 8,377 | oo 8377 | ........8,377 RSN (1) (0) ceveeenenn 169 [ 10/17/2045.
031162 AV 2 | AMGEN INC 5.85 06/01/2017......oovvcccvrscres o | OBI01/2017. | MUY oo | 3,000,000 | ... 3,000,000 | ....... 3,278,040 | .....00..3,017,329 | oo | v T/ 7.:) ) I S (17,329) [ covveveersiren | 000003,000,000 [ v v | cvreniernse0 [ o 87,750 | 06/01/2017.
039483 BL 5 |ARCHER-DANIELS 2.50 08/11/2026.................... .| 12/20/2017.| CS FIRST BOSTON......cc.ccoccoccrrmrrrrrririre. . 948,830 | ... 1,000,000 | oo 997,100 | ............997.200 | ... 254 254 | oo | s 09T 458 | e | 100 (48,624) | ......(48,624) | ....... 34,097 | 08/11/2026.
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042735 BA 7 |ARROW ELECTRONIC 6 04/01/20..........cccevvnvee. .. | 06/16/2017. | Cash TeNder..........ccccovrrrerrrerririeirriennns T 2,000,000 | ....... 2,000,000 | ....... 1,999,380 1,999,768 |....... 232 232 | o P X000X010 010 SOOI FRIT I | B 287,720 | 04/01/2020.
04280P AC 1 |AWPT 2014-2A A1F CLO SEQ SSNR 3.53 03/26.. | .. | 10/19/2017. | DiStrbDUHON. .......cvovuvverererrcrrierrierrirenns
....... 3,500,000 | .......3,500,000 | .......3,500,000 .3,500,000 0 03/12/2026.
05363U AG 8 |AVERY 2014-1A B2 CLO MEZ 4.325 04/25/26...... .. | 04/25/2017. | MBS Paydown...........ccoewemvvevwvmmesccnnena | 1,000,000 | ...... 1,000,000 | ....... 1,000,000 11,000,000 0 04/25/2026.
05531U AN 0 [BCAP 2009-RR5 7A1 SEQ SSNR CSTR 6/26/35.. | .. | 09/26/2017. | MBS Paydown
....................................... 91,326 | ...........91,326 | ............89,271 89,434 |....... creeeennn1,891 1,891 06/26/2035.
05532C AN 9 |BCAP 2009-RR8 4A1 SEQ SSNR CSTR 11/21/36 | .. | 05/26/2017. | MBS Paydown............c.ccoccvveurvecerneneiienns
..................................... 179,695 | .o 179,695 | i 168,913 | i 176,154 | s | 3,541 3,541 11/26/2036.
05532 BB 0 | BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36...... | . | 12/26/2017. | MBS Paydown 127,473 | oo, 127,473 | v, 125,561 126,483 |....... 135 135 03/26/2036.
05533C DH 8 |BCAP 2010-RR6 7A3 SUB SSUP 6.00 2/26/37..... | .. | 12/26/2017. | MBS Paydown..........ccccovscvvimmvsscvvvccnsccc| o | oo, 1,708,508 | ....... 1,708,508 | ....... 1,650,846 1,694,269 | oo | o 6,980 6,980 02/26/2037.
05533D AG 1 |BCAP 2010-RR7 1A7 SUB CSTR 04/26/2035 RE. |.. | 12/26/2017. | MBS Paydown
..................................... 406,703 | ..........406,703 | ..........338,326 | ............359,609 | ...ccoovriinriirs | vrrernnn.8,870 8,870 e B06,703 | e [ e | 0 [ 112,057 | 04/26/2035.
05533G CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35... | .. | 12/26/2017. | MBS Paydown..........ccccveeeervreemrrreeerrnens
..................................... 142,362 | .........142,362 | .........134,888 | ........... 137,217 | ...... 641 641 10/26/2035.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE... | .. [ 12/26/2017. | MBS Paydown.........occccvvervvrscsvsveenc | | 85413 | o 85413 | o 72789 | o 73764 | (1,096) (1,096) 06/26/2037.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE... | .. | 12/26/2017. | Pass-Through Loss... 0 0 06/26/2037.
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE| .. | 12/26/2017. | MBS Paydown
591,443 591,443 | .......... 520,470 | coovvvvrnnns 542,509 | ..o | e 34,824 34,824 01/26/2036.
055359 AC 7 |BCRR2009-12A1 SEQ SSNR CSTR 07/17/40..... | .. | 05/17/2017. | MBS Paydown.........ccccccccomvvcvvcvmvcsvvcnns | | 2,776,793 | ....... 2,776,793 | ....... 2,614,603 | ........... 2,760,149 | .ovvvvcveeerns | v 16,645 | ..ovvvvvccvenns | coveine L[S L3 07/17/2040.
05539B  AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE.... | .. | 12/26/2017. | MBS Paydown 303,051 | oo 303,051 | oo 276,913 292,330 |...... (2,434) (2,434) 12/26/2037.
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE | .. | 12/26/2017. | MBS Paydown...........c..ccevvvveereirnieeernninns
286,123 286,123 | .......... 266,094 | ... 296,093 | ...oveorreeinnes | s (5,354) (5,354) | ooorverrrrernnee | e 286,123 | ..o [ e | e (VN [ 4,232 | 05/26/2036.
05540X BQ 5 |BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE| .. | 12/26/2017. | MBS Paydown..............cccovvvveermcrevevmnnnnes
..................................... 608,035 | ..........608,035 | .........535,071 | .cccceeee550,712 | v | 037,837 37,837 11/26/2035.
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE..... .. | 12/20/2017. | MBS Paydown.. 214,633 | oo, 214,633 | oo, 177,340 3,974 11/20/2036.
055451 AU 2 |BHP FINANCE USA 3.85 09/30/2023.................... C|09/12/2017. | Cash Tender. 1,000,000 1000,000 | . 998,770 09/30/2023.
05874P AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025.............. .. | 11/20/2017. | MBS Paydown 394,681 | oo 394,681 | oo 394,681 05/20/2025.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036...... .. [12125/2017. | MBS Paydown............oovvemmmvememvmeciieann | 171,246 | o..o...... 171,246 | o......... 130,434 03/25/2036.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036...... .. [ 12/25/2017. | Pass-Through LOSS............ceeewvvvcivmmmncee | 127,818 03/25/2036.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035.. .. | 12125/2017. | MBS Paydown................coocveevvvveeeecvevsemsene | | 95,948 ...95.948 05/25/2035.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035... .. | .. | 12/25/2017. | Pass-Through Loss... 13,815 LA1,278 .. 05/25/2035.
05949A H8 6 |BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035....... .. [ 12/25/2017. | MBS Paydown 117,876 | .. 117,876 | oo, 113,971 02/25/2035.
05949A H9 4 |BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035.... | .. | 12/25/2017. | MBS Paydown 103,141 | oo, 103,141 | oo, 100,434 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. .. | 09/30/2017. | Book Value Adjustment...........ccccoveeeee | ok o i 09/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. .| .. 12/25/2017. | MBS Paydown (260) (260) 09/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35................... .. | 12/25/2017. | Pass-Through Loss... (150) (150) 09/25/2035.
05949C HM 1 |BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35... | .. | 12/25/2017. | MBS Paydown
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 41,397 | ..........41,397 | ............36,390 36,803 |....... reeeeens(14.590) e s (14,591) | e | 1,397 [ i | ceviinniinennn0 [ 711 | 10/25/2035.
05949C HM 1 |BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35... | .. | 12/25/2017. | Pass-Through LOSS...........ccccvermrreererriinnns
.............. 1,830 [ coonrerrerernrernes | coreernesssnenssnessnes | s | s 0 10/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35....... .. [ 1212512017, | MBS Paydown............cocueemevemmmeecmemnoennn | 14,681 | v 14,681 | e 13,644 | o 14,213 | (130) (130) 11/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35....... .. | 1212512017 | Pass-Through LoSs............ccccoeeueeeceecces | i 0270 oo i 0 11/25/2035.
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037.... .. [ 1212512017, | MBS Paydown............oovveemmvemmmemsnniennns | 35,798 24794 | .. 1,217 01/25/2037.
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037.... .| 12/25/2017. | Pass-Through LosS.........ccocvecvmmecviccormncee | o 13492 o 12818 0 01/25/2037.
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05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036......... .. [ 12/25/2017. | MBS Paydown...........cccveeermererermmnereeernees 2852 | 2852 | 2704 | 2004 | 26 26 2,852 10/25/2036.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036......... .. | 12/25/2017. | Pass-Through Loss... 0 (77) 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036....... o [ 1202012017 | MBS PaYdOWN..coovoveovesvvessssesssnees | 377,705 | 10000 377,705 | orreeo340,059 | ooooorrrn337,756 | oo | e 11,589 | oo | oo 11,589 [ ovvvverevvren | cvvvnissns 377,705 05/20/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036....... .. | 12/20/2017. | Pass-Through LOSS..........cccrvvveennirernnnns 0 05/20/2036.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.. .. [ 12/25/2017. | MBS Paydown..........ccocvvummmvvvessssevviissnss | 16,533 (544) | oo | e 16,533 05/25/2037.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.. <. | .. | 12/25/2017. | Pass-Through Loss... 0 .| 05/25/2037.
05955Q AA 4 |BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37...... .. | 12126/2017. | MBS Paydown.............ccoooumevvevvvvvvsissssssnnc | 455,516 . K<Y. A I IS 455,516 08/26/2037.
05955Q AC 0 |BAFC 2009-R17 2A1 SEQ SSNR 6.0 36 RE.. | 0212612017 | MBS PaydoWN..coovvvsvvvesvsvssvsssssessn | 74,259 | coovoeee 74,259 | o T2,867 | o 73,872 KL A IO S 74,259 10/26/2036.
05955T AA 8 |BALL 2009-UB2 A4AA SEQ SSNR CSTR 2/24/51. | .. | 04/24/2017. | MBS Paydown...
.................................. 1,744,952 | .....1,744,952 | ... 1,777,458 | 0o 1,737,920 | oo | e 7,033 7,033 e 1 TA4,952 | e | s | 0 [ 117,876 | 02/24/2051.
05955T AC 4 |BALL 2009-UB2 A4AB SEQ SSNR CSTR 12/49.... | .. | 10/24/2017. | MBS Paydown...............ccovvreeermerereernnnnes
..................................... 712,657 | coeeerrn 712,657 | 0eeeern891,973 | s 706,666 | oovvvvvvvccrrins | 5,991 5,991 cevererinenan 12,857 | e [ e | cvvverrriennennn0 | 117,339 | 12/2412049.
05955T AL 4 |BALL 2009-UB2 A4B3 SUB CSTR 06/24/2049...... .| 06/24/2017. | MBS Paydown..........cccevevevvvvvvvvvvvvvvvvnnnnnnne | 2,000,000 | ...... 2,000,000 | ....... 1,952,188 | .oovvovo.e. 1,989,627 | .ooovvvvvvveeccies | o R[0T IS IR 10,373 [ oo | s 2,000,000 | ..cooovrermneenns | cervernerenrnenenns [ e 0 | oo 43,860 | 06/24/2049.
05955U AA 5 |BALL 2010-UB3 A4A1 SEQ SSNR CSTR 6/15/49. | .. | 01/15/2017. | MBS Paydown...........cccccvvrvermrrernrrernnnens
[SOPSTTTORSPHROPTR ISP 1,036,695 | ....... 1,036,695 ..980,300 5,936 11,036,695 [0 4,836 | 06/15/2049.
05955U AG 2 |BALL 2010-UB3 A4A2 RR SEQ CSTR 5/15/46...... | .. | 04/15/2017. | MBS Paydown..........ccccccccocovvvovivvvivvviiins [ 2,610,572 | ....... 2,610,572 | 1o 2,467,807 | ..o 2,597,832 | covevoveveveeeseriis | 1278 | o | v, L2 5 O roennn2,610,572 O 37,890 | 05/15/2046.
05990H AB 9 |BAFC 2010-R2 1A2 SEQ 6.00 8/26/2037.... . | 04/26/2017. | MBS Paydown........ccccoevvecvvvemsscvveensecc | | 273678 | .......... 273678 | .......... 255,204 LK1/ 30 S I 273,878 | ovvvveevrrrsssen [ | e [ s 3,021 | 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.............. | .. | 12126/2017. | MBS Paydown.........cccccooooovvvvvomvvvmvmvmenennnnc | 658,397 ..658,397 50,148 | .ooooorreeernens | cervviiiennd 658,397 | ..ooorrrverrens | cerrrevineerrniins | cvrenerrriirnens0 [ oo 26,461 | 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.............. .| 12/26/2017. | Pass-Through LOSS..........ccc.cecorcrrveeercns 94,936 | oo e oo | oo (24,381) | coooocevens | e (22312 Y N DO RoTl HNSUUSSSSSOUNSOUUONN N OO | B DO 08/26/2037.
05990H AQ 6 |[BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE....... | .. | 12/26/2017. | MBS Paydown............ccccrevvrvmirmrveinninnens 289.717 289717 ..281,659 281,974 | oo | e 1,759 1,759 [ e | o287 | e | oo | eveeerrcenrienn0 | s 4,413 | 07/26/2035.
06051G FF 1 | BANK OF AMER CRP 4.00 04/01/2024................ .. | 12/20/2017. | Exchanged 482,622 459,000 457,279 457,686 154 154 120,419 | 04/01/2024.
06051G FS 3 |BANK OF AMER CRP MTN 3.875 08/01/2025...... .. | 12/20/2017. | Exchanged 090,370 | .......2,000,000 /996,380 996,815 |....... 309 309 | oo 1997424 | o] 093246 | ......93.246 | ... 107,424 | 08/01/2025.
06541E  AA 0 |BANK UNITED 8 03/15/09 MTNA........coovvvvrmrrernnne .. [ 12/19/2017. | SANDLER & O'NEIL PARTNERS........... 20, 1,878,000 | .......1,993,984 | oovvvveeeereecreeeerres | covnerreereeen0 | v 0 03/15/2009.
067383 AC 3 |CRBARD INC 4.40 01/15/2021........coovuvrreerrrerrrens .. [12/29/2017. | ExChanged............cccveemveememeevemeomenecnenn | 1,043,170 | ....... 1,000,000 748 748 01/15/2021.
07330T AA 0 |BCRR 2009-2A 1A1 RR SEQ SSNR 6.50 7/40...... | .. | 05/17/2017. | MBS Paydown... 505,535 505,535 465190 | o BO1TS 3,742 3,742 07/17/2040.
07384M S7 8 | BSARM 2004-5 2A SEQ SNR FLT 07/25/2034...... .. | 12/25/2017. | MBS Paydown... ..169,952 ..169,952 ..170,693 (10) (10) 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033... .. [ 12/25/2017. | MBS Paydown... 201,543 201,543 | .........203,685 202,859 |...... (487) (487) 09/25/2033.
08179X  AA 3 |BSP 2013-IIA A1 CLO FLT 07/15/2024... - | 06129/2017. | DIStADUON. .ooeeeoveeessscnens | i | 1,000,000 | ... 1,000,000 | ........ 996,500 | .oooveveen 998,711 |....... 326 326 07/15/2024.
08180R AJ 4 |BSP 2015-VIIA A1B CLO SEQ SSNR 3.36 7/27.... | .. | 11/16/2017. | Distribution....
....... 1,000,000 | .......1,000,000 | .......1,000,000 0 07/18/2027.
09247X AC 5 |BLK-CALL04/17 6.2509/15/2017.......ccvvvrerrvrirninns .. | 04/19/2017. | Make Whole Call ,000,000 1000,000 | . /967,840 2982 2,982 09/15/2017.
09627D AJ 4 |BLUEM 2013-4A B2 CLO MEZ 4.39 04/15/2025.... | .. | 04/15/2017. | MBS Paydown...........c..ccccoomuvvmmummuvnncenn | | 1,000,000 | ...... 1,000,000 | ...... 1,000,000 | ..vversrr,000,000 | ocovveooreeerir | eereeereeieeeennes 0 04/15/2025.
09751W AA 9 [BOLDINILTD 3.6 07/19/35.. C|07/19/2017. | Sinking Fund Redemption. ...50,000 ...50,000 50,000 | voerererrer50,000 | oo | oo, 0 07/19/2035.
11133T AA 1 |BROADRIDGE FINAN 6.125 06/01/201 .. | 06/01/2017. | Maturity oo BT TAT | 461,765 | ....... 235 235 06/01/2017.
120568 AX 8 |BUNGE LTD FIN CORP 3.25 08/15/2026... .| 12/18/2017. | BANC OF AMERICA SECURITIES.....c... | | ..1.913900 | .......2.000.000 | ...... 1,998,140 | oo, 1,998,200 | ....... 157 L1720 PO B 1,998,357 08/15/2026.
12479H AA 7 |CAUTO 2011-1A A ABS 5.61 11/15/2039... . | .. | 04/15/2017. | MBS Paydown 1,863,959 |....... 191 191 1,864,151 11/15/2039.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027... .| C|12/25/2017. | MBS Paydown... L A8,943 | ..., 182 182 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028.. C| 12/25/2017. | MBS Paydowi 97,206 |....... 449 449 03/27/2028.
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047.... | .. | 12/15/2017. | MBS Paydown... 0 0 6,667 04/15/2047.
125277 AA 1 |CGCMT 2009-RR1 MA4A SEQ SSNR CSTR 3/51 |.. | 03/17/2017. | MBS Paydown............cccvvverrrreeernecrieenns
.................................. 4,497,924 | ......4,497,924 | ......3,890,486 | ..........4,482,309 |.....ccoriiruee | e 15,615 | i [ 15,815 | i | 497,924 | i | s [ cveieninnn0 [ 10.39,444 | 03/17/2051.
125278 AC 5 |CGCMT 2010-RR2 JA4A SEQ SSNR 6.068 2/51.. |.. | 12/19/2017. | MBS Paydown..........cc.vevvereererrnierernnines
.................................. 2,570,712 | ......2,570,712 | ... 2,777,875 | ..ccc00002,593,955 | covvoovrvvirins | werrrd(23,244) | oo | eereens(23,244) | i | e, 570,712 | e | v | cvvevennnnnnd0 [ 10.122,426 | 02/19/2051.
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12527E  AD 0 |CFCRE 2011-C1 A4 SEQ CSTR 04/15/44............. .. [ 12/15/2017. | MBS Paydown.........cccccocoeeummvvvevmsmnvciennne |l 107.999 | ... 107.999 | .. 110,615 ..109,135 (1,331) 04/15/2044.
12527X  AB 2 |CGCMT 2010-RR3 MLJR SUB CSTR 06/2050...... .. | 05/14/2017. | MBS Paydown............cccoousevvvvvvvvvisssssssennc | | 9000,000 | .......2,000,000 | ....... 2,019,063 (651) 06/14/2050.
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36....... .. [ 12/20/2017. | MBS Paydown 82235 | i 49,868 | oo o 11915 | i 11,915 | oo 06/20/2036.
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36....... .| 12120/2017. | Pass-Through Loss... 18,464 (1,329) 06/20/2036.
12549F AE 9 |CIFC 2013-4A A2 CLO SSNR 3.31 11/27/2024..... .. | 02/27/2017. | MBS Paydown 1,000,000 | ....... 1,000,000 | ..oo..... 996,200 1,769 11,000,000 11/27/2024.
12549F AS 8 |CIFC 2013-4A C3 CLO MEZ 5.41 11/27/2024....... |.. | 02/27/2017. | MBS Paydown 500,000 | ........ 500,000 | ........ 500,000 0 ....500,000 11/27/2024.
12549V AQ 7 |CIFC 2014-4A A2 CLO SSNR SEQ 3.428 10/26.... | .. | 01/17/2017. | MBS Paydown
.................................. 1,000,000 | .......1,000,000 | .......1,000,000 | ...........1,000,000 | ....ccccoormrermmmns | wormmmrirerrrirarnnes 0 10/17/2026.
125634 AJ 4 |CLIF 2013-2A NOTE ABS 3.22 06/18/28. .. | 12/18/2017. | MBS Paydown.. 206,667 206,667 | .......... 206,590 206,612 |....... 7 7 06/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028 | [ 12/1812017. | MBS Paydown............ccoceemevvvvevmsmmnivennne | 57,882 | v 57,882 | coovororonn. 57,877 57,878 |...... 0 0 11/18/2028.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.......... .. [12/18/2017. | MBS Paydown..........ccocvveesomsvvewnssmevirssssc [ 381,818 | .......... 381,818 | .oooooee 373,332 | oo 373,852 |....... 995 995 10/18/2029.
12621R  AA 2 |COMM 2010-RR1 GEA SEQ SSNR CSTR .| 01/11/2017. | MBS Paydown
L v, B 1,064,512 | ... 1,064,512 | ... 995,080 1,061,981 |...... 2,531 2,531 12/1112049.
12639C AA 5 |CSMC 2009-RR4 A4A SEQ 5.695 09/15/40........... .. | 07/15/2017. | MBS Paydown 2,008,482 | ......2,098,482 A773463 | ..........2,075,153 | ....... 23,329 23,329 09/15/2040.
12639C AG 2 |CSMC 2009-RR4 A4B SUB 5.695 09/15/40........... .. | 08/15/2017. | MBS Paydown 1,000,000 | ....... 1,000,000 | .......... 985,625 | ....vererrn996,521 | oo [ i 3,480 3,480 09/15/2040.
12641P  AA 2 |CSMC 2009-6R 1A1 EXC SEQ SSNR 5.75 1/36... | .. | 05/26/2017. | MBS Paydown
....................................... 10,158 | ..o 10,168 | 10,158 | 10,158 | i [ 0 01/26/2036.
12641P  AD 6 |CSMC 2009-6R 1A2 SUB SSUP 5.75 1/26/36....... .. [ 12/26/2017. | MBS Paydown.............coeweeevweeemeecmmmecoenn | 144,402 | ........ 144,402 | ... 144,402 | oo, 143,862 |....... 107 107 01/26/2036.
12641P  AJ 3 |CSMC 2009-6R 2A1 EXC SEQ SSNR 5.50 10/35. | .. | 08/26/2017. | MBS Paydown..............cccccovervemeriinnnrins
303,455 | .......... 303,455 | .......... 303,455 | ..o 302,228 | i | e 1,227 1,227 10/26/2035.
12641P  AM 6 | CSMC 2009-6R 2A2 SUB SSUP 5.50 10/26/35..... .. | 12/26/2017. | MBS Paydown 164,269 | .......... 164,269 | .......... 164,269 | ..oo...... 163,723 | ....... 11 11 10/26/2035.
12641P AR 5 |CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35..... | .. | 12/26/2017. | Pass-Through LOSS.........ccocomevvevecnevenea | i 23223 | 26882 | i, (27) (27 10/26/2035.
12641P  AY 0 |CSMC 2009-6R 4A2 SUB SSUP 5.50 11/26/35..... | .. | 07/26/2017. | MBS Paydown 36,138 |....... 136 136 11/26/2035.
12641P  AZ 7 |CSMC 2009-6R 4A3 SUB SSUP 5.50 11/26/35..... | .. | 12/26/2017. | MBS Paydown.. 24,665 | ....... 4 4 11/26/2035.
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35..... .. | 12/26/2017. | Pass-Through Loss... o i i B4 1007 i i 0] (1) 11/26/2035.
12641P  BJ 2 |CSMC 2009-6R 6A1 EXC SEQ SSNR 5.50 9/35... | .. | 12/26/2017. | MBS Paydown...........c.ccccuevruniiieiinrienenns
491 09/26/2035.
12641P  BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35....... .. | 07/26/2017. | Pass-Through Loss (1) 09/26/2035.
12641P  BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35....... .. | 09/30/2017. | Book Value Adjustment.........ccccovccceeeeeec | i i e 0 .| 09/26/2035.
12641P  CA 0 |CSMC 2009-6R 8A2 SUB SSUP 5.50 10/26/35..... | .. | 05/26/2017. | MBS Paydown ...278,042 0 10/26/2035.
12641P  CB 8 |CSMC 2009-6R 8A3 SUB SSUP 5.50 10/26/35..... | .. | 11/26/2017. | MBS Paydown............cccccocouueevmmmvcomenconnc | L 300000 | ..........300.000 | w.........300.000 | oo, 300,000 | ..o oo 0 10/26/2035.
12641P  CC 6 |CSMC 2009-6R 8A4 SUB SSUP 5.50 10/26/35..... | .. | 12/26/2017.| MBS Paydown 98,421 |....... 365 365 10/26/2035.
12641P  CV 4 |CSMC 2009-6R 11A2 SUB SSUP 5.50 1/26/36..... | .. | 11/26/2017. | MBS Paydown 467 01/26/2036.
12641P CW 2 |CSMC 2009-6R 11A3 SUB SSUP 5.50 1/26/36..... | .. | 12/26/2017. | MBS Paydown (4) 01/26/2036.
12641P  DC 5 |CSMC 2009-6R 12A2 SUB SSUP 5.00 4/26/35..... | .. | 08/26/2017. | MBS Paydown.. 271 04/26/2035.
12641P DD 3 |CSMC 2009-6R 12A3 SUB SSUP 5.00 4/26/35..... | .. | 12/26/2017. | MBS Paydown 103 04/26/2035.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. [ 12/26/2017. | MBS Paydown 1,079 09/26/2037.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37... .. | 12/26/2017. | Pass-Through Loss... 0 .| 09/26/2037.
12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37.... | .. | 12/26/2017. | MBS Paydown............ccccvevervenmrrineriinnnes
191 191 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037............. .. | 12/26/2017. | Pass-Through Loss... (50) (50) 07/26/2037.
12641Q AN 2 | CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35..... | .. | 12/26/2017. | MBS PaYdOWN.....cocoococovmvvvvvnensessssne | 186,612 | .........186,612 | ......... 186,612 | .............185,928 | ... 181 181 11/26/2035.
12641Q AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035............ .. [ 12/26/2017. | Pass-Through LosS............ccouvwevmmmccimncas | i 28961 | 14,404 | oo | e 25 25 11/26/2035.
12641Q AW 2 |CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35..... | .. | 12/26/2017. | MBS Paydown.............cccoceueeemmmeomemecomnn | | 190,219 | .........190,219 | ........ 190,219 | oo 189,601 | ....... 114 14 09/26/2035.
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12641Q AY 8 |CSMC 2009-7R 6A3 MEZ 5.50 9/26/35................. .| 12/26/2017. | Pass-Through LOSS..........ccovrveenrirernnins 5,508 2 R 2458 ..2,458 09/26/2035.
12641Q AY 8 |CSMC 2009-7R 6A3 MEZ 5.50 9/26/35 .. | 12/31/2017. | Book Value Adjustment. O ol 2888 (2,458) (2, 09/26/2035.
12641Q BE 1 |CSMC 2009-7R 7A3 SUB FLT 12/26/36 .. | 08/26/2017. | MBS Paydown.............oceeveevemmmvvmemnconenn | 5,004 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36 .. [ 11/26/2017. | Pass-Through LosS..........ccoouvvvemmvccimmae | i 8D i b 1 1 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36. .. | 12/26/2017. | MBS Paydown 1,565 | coeeeeeeereeeseen | oo 3,255 3,255 12/26/2036.
12641Q BU 5 |CSMC 2009-7R 9A1 SEQ EXCH 5.25 8/26/35....... | .. | 03/26/2017. | MBS Paydown 33,492 | oo, 11,492 | ... 22 000 22 000 08/26/2035.
12641Q BV 3 |CSMC 2009-7R 9A2 SUB 5.25 826/35... | 12126/2017. | MBS PaYAOWN....ooovsvesvsvsvsvssvsssss | e | e 168,915 | o 168,915 | oo (LR TE — 168,915 [ eovrvrvrrvrs [ covernernec 0 08/26/2035.
12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35.. .. | 12/26/2017. | MBS Paydown 225 435 225435 | . 225435 224,789 |..... 126 126 02/26/2035.
12641Q CQ 3 |CSMC 2009-7R 12A3 SUB 5.75 1/26/36 w.o | .. | 12/26/2017. | MBS Paydown 36,496 |....... 64 64 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36. .. | .| 09/26/2017. | Pass-Through Loss... i i 101 10N e ®) ) 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37... | .. | 12/26/2017. | MBS Paydown............ccccccevurvermrvinerrinnnes
0 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37 .. | 12/26/2017. | Pass-Through Loss (55) (55) 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37 .. | 12/31/2017. | Book Value Adjustment........cccccoouccerea | o 0 06/26/2037.
12641Q DG 4 |CSMC 2009-7R 14A5 SUB 5.75 4/26/37 ... | .. | 09/26/2017. | MBS Paydown 81,361 | ....... 425 425 04/26/2037.
12641Q DH 2 |CSMC 2009-7R 14A6 MEZ 5.75 4/26/37 .. | .| 12/26/2017. | MBS Paydown 33,352 | ...... 288 288 04/26/2037.
12641Q DV 1 |CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36..... .. | 12/26/2017. | MBS Paydown 481 | o 41,735 | ... (870) (870) ! 02/26/2036.
12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36..... .. | .. | 12/26/2017. | Pass-Through LOSS.........ccccoooumvcvmmcceenee | b 11322 | 11,279 | oo | e (13) (L)) FONITN DOV BT NN B O o 02/26/2036.
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37... | .. | 12/26/2017. | MBS Paydown
. 153,820 | .......... 153,820 | .......... 153,820 03/26/2037.
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37..... .. | 12126/2017. | MBS Paydown..........ccoverermrenernnieiinnnens . 164,742 | oo 164,742 | oo 164,742 03/26/2037.
12641Q EV 0 |CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36....... .. | 12/26/2017. | MBS Paydown............cocuemvevmvvevevnnennene | 218,334 | oo, 218,334 | oo, 218,334 03/26/2036.
12641Q FC 1 |CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35....... .. | 12/26/2017. | MBS Paydown 382.003 382.003 382,003 08/26/2035.
12641T AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE. |.. | 11/26/2017. | Pass-Through LOSS..........cccceeuvrrvrrerirrens
...15,471 35 06/26/2036.
12641T AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE. |.. | 12/26/2017. | MBS Paydown............ccceerererrreneenerinns
.......... 308,615 | ..........308,615 | ..........235,273 06/26/2036.
12643) AA 4 |CSMC 2010-RR1 1A SEQ 5.692 04/16/49............. ..102/16/2017. | MBS Paydown 2,558,094 | ... 2,558,004 | ... 2,441,381 04/16/2049.
12643) AW 6 |CSMC 2010-RR1 2B SEQ 5.695 09/15/2040 RE... | .. | 08/15/2017. | MBS Paydown
.................................. 1,000,000 | .......1,000,000 | .......1,031,250 | ...........1,001,870 | ..ccecrorerrrrrnes | evreneenn(1,870) 09/15/2040.
12643K  AQ 6 |CSMC 2010-RR2 2A SEQ SSNR CSTR 9/15/39... |.. | 05/15/2017. | MBS PaydOwn...........ccoveevueemerrnerernrernenns
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 894,487 | .........894,487 | ........842,634 | .............895,950 | ...ccoouimnine | crurennnn(1,464) 09/15/2039.
12646U AK 4 |CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043...... .. | 12/25/2017. | MBS Paydown 210,942 | oooo...... 210,942 | oo, 197,231 198,316 | ... 2345 03/25/2043.
12646W AH 7 |CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43........ .. | 12/25/2017. | MBS Paydown 140,796 | .......... 140,796 | .......... 131,556 | .oovvrrrnnn 132,203 | ..., (72) 04/25/2043.
12647TH BJ 4 |CSMC 2013-8R 5A1 SEQ FLT 12/27/2036 RE...... . [ 1212712017, | MBS Paydown............ecveeemeemecvvecnieann | 1,090,954 | ...... 1,090,954 | ....... 1,035,384 | 101,072,123 | oo | 0000 18,548 | oo 12/27/2036.
12647P  AK 4 |CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043.. .. | 12/25/2017. | MBS Paydown 232 671 232671 | oo 224,237 08/25/2043.
126650 AW 0 |CVS CAREMARK 5.298 01/11/27.... - | 1210/2017. | Sinking Fund Redemption..........ceeeveeee | L 77,598 | oo 77,598 | coovonee 77,598 | roreeeeen 71,598 [ [ o 01/11/2027.
126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36. | .. | 08/20/2017. | Pass-Through Loss
.............. 18T [ s [ e | v | s 0 (201) 201 201 02/20/2036.
126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36. | .. | 12/20/2017. | MBS Paydown............ccccevermevmmirernereerinns
. 49,469 | ...........49,469 | .......... 43,140 | ...............42,981 | ...... 178 178 02/20/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036............. .| 12/25/2017. | MBS Paydown..........ccoceernriirinricrininenns . 121,163 163 | o, 116,851 | voovvrrrerssss 76,563 | oo | oo 8,977 8977 , ) X 05/25/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036............. .. [ 12125/2017. | Pass-Through LoSS............ccouvvvmmmvccimnae | i 5,238 | oo (L3 Y DS N O o b [CR L)) o B 1,168 | oo T — 05/25/2036.
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12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035......... .| 12/25/2017. | MBS Paydown..........ccoceereieieniicrininiens . 160,627 | ..........160,627 | ........ 139,988 1,206 ...160,627 0 04/25/2035.
12667F 4N 2 |CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035......... .. [ 12/25/2017. | Pass-Through LosS............ccoowvevummccimncae | i 01883 0 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35... | .. | 12/25/2017. | MBS Paydown
..................................... 141,235 | ........141,235 | .........126,076 | ..............119,608 | ....... (336) (336) reernennnen 141,235 | v | e | ceeiieiennn0 | 4,109 | 04/25/2035.
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35... | .. | 12/25/2017. | Pass-Through LOSS..........ccccocuvvnrirerirnncas
..................... 0 04/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35............... .. [ 1212512017, | MBS Paydown............covveemvveemmvcmmmncoenn | | 106,325 . (190) (190) 05/25/2035.
12667G  AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35.............. | 12/25/2017. | Pass-TAIOUGN LOSS.....coovcsvvscvscnse | s [ o 1,786 | coovvveeeee T [ s [ 0 05/25/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36. | .. | 12/20/2017. | MBS Paydown
203,297 203,297 | .......... 178,809 | ..ococveeene. 176,913 | oo | e (2,729) (2,729) | oo | e 203,297 | .o [ e | e (VN [ 4,134 | 04/20/2036.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36. | .. | 12/20/2017. | Pass-Through Loss...........ccccocourvururuuinnes
............. (5,076) | .oevverrveerererirens | cereeiemeeiecesieresiens | eoereeisresienens | soeresissesienenes 0 coeeee |0 [ i, | 04/20/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36. | .. | 10/20/2017. | Pass-Through LOSS...........cccc.ccnurvwermrrrinnee
............ 24,856 | ..o [ e [ | e 0 v | o0 . | 04/20/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36. | .. | 12/20/2017. | MBS Paydown............cccoevuevemrinrieerinns
..................................... 219,599 | .........219,599 | ... 191,233 | 189,616 | s | e 12912 | | 12912 | | 219,599 | i e [0 [ 3,665 | 04/20/2036.
126690 US 5 | CWHL 2002-39 A18 PAC 5.75 2/25/2033.... | 1212512017 | MBS PAYAOWN...oocvvvvrvsvncvsvssnsis || eninsnd 60,010 | oo 60,010 | oo 59,475 59,604 |...... 194 194 | et | o 80,010 | v | corsennsnsns | ernsesinsns N 1,570 | 02125/2033.
12669F V8 3 |CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034. | .. | 12/20/2017. | MBS Paydown
........................... 1 1 09/20/2034.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035................ .. | 09/25/2017. | Pass-Through LOSS..........ccoervrenmrirnnnns 0 08/25/2035.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 - | 12/25/2017. | MBS Paydown..........ccceeewevevevvvvevevvvvennen | b 290,520 | 210,520 | 196,901 | o 187,450 | .covvorcrrinens (3,836) 08/25/2035.
12803P AA 6 | CAJUN 2011-1A A2 ABS 5.995 2/20/2041... .. |.. | 05/20/2017. | MBS Paydown .85, ) 85227 | ... 0 02/20/2041.
12803P AA 6 | CAJUN 2011-1A A2 ABS 5.995 2/20/2041............. .. | 06/26/2017. | Distribution 2,178,409 | ... 2,178,409 2,178,409 2,478,400 | oo | e 0 02/20/2041.
12803P AB 4 |CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047.... | .. | 11/20/2017. | MBS Paydown.. 30,000 29767 | oo 1 11 08/20/2047.
141781 G# 5 |CARGILL INC 7.28 06-30-23 - | 06/30/2017. | Paydown . 105,263 . 123,269 w3087 | | s (1,060) (1,060) 06/30/2023.
144531 EW 6 |CARR 2006-NC1 A3 SEQ FLT 01/25/2036.. .. [ 12125/2017. | MBS Paydown............coovvvervierrieciins 253937 253237 | .. 195,467 209,919 |...... 25,732 25732 01/25/2036.
144531  FL 9 |CARR2006-OPT1 A3 SEQ FLT 02/25/2036.... .. [ 12/25/2017. | MBS Paydown 221,089 221,089 | ......... 182,147 | v 212473 | oo | e, (1,538) (1,538) 02/25/2036.
14574K  AE 2 |CAUTO 2010-1A A ABS 5.73 12/15/2038.... .| 04/15/2017. | MBS Paydown.. 906,882 | ......... 906,825 | oo 906,874 |...... 8 8 12/15/2038.
14575H AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046...... .. | 12/15/2017. | MBS Paydown ) 28,202 | 28,192 28193 | ... 1 1 02/15/2046.
14754D AG 5 |CASH AMER INTL 5.7505/15/2018.............coo...c.. .. 1 02/01/2017. | Suspense Ledger Adjustment... TR O DO 0 05/15/2018.
14855G AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29........... .| 03/15/2017. | MBS Paydown 285.289 285289 | ... 285,289 0 285,289 02/15/2029.
14855G AB 7 |CLAST 2014-1 A1 ABS SNR 5.25 02/15/29........... .. | 04/03/2017. | Distribution 1,632,155 | ....... 1,632,155 | ....... 1,632,155 [\ T 1,632,155 02/15/2029.
150323 AC 7 |CEDF 2014-4A AF CLO SSNR 3.491 10/23/26...... .. | 04/23/2017. | MBS Paydown.. 2,000,000 000,000 | ...... 2,000,000 0 10/23/2026.
150326 AC 0 |CEDF 2014-3A AF CLO SEQ SSNR 3.347 05/26.. | .. | 08/20/2017. | MBS Paydown............cc.cccocvemmrvennriennneens
3,000,000 3,000,000 ..3,000,000 0 05/20/2026.
150326 AG 1 |CEDF 2014-3A BF CLO MEZ 4.464 05/20/2026.... | .. | 08/20/2017. | MBS Paydown.. 500,000 | ......... 500,000 | ........ 500,000 0 05/20/2026.
15032T AG 1 |CEDF 2013-1A B2 CLO 3.351 03/09/2025............. .. | 06/23/2017. | Distribution 1,000,000 | ....... 1,000,000 | .ooo..... 990,000 663 03/09/2025.
151370 AC 6 |CECLO 2015-23A A2B CLO MEZ 3.9 04/17/26..... | .. | 06/15/2017. | DistribUtion............ccocouvvevemmeevmmmeeimmmciann | | 1,000,000 | ....... 1,000,000 | ...... 1,000,000 0 04/17/2026.
161546 CW 4 |CFAB 2002-3 1A5 5.407 06/25/32... .. [ 12125/2017. | MBS Paydown............ccoceeveceeememecvmcconen | o 111901 | 111901 | 111,894 1) 06/25/2032.
16162W PV 5 |CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36..... .. [12125/2017. | MBS Paydown............coovvemmmvememnimecninnnn | 27613 | i 27613 | 24,609 21,901 | ... 347 347 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36..... .. [ 12/25/2017. | Pass-Through Loss............cccoewevumccvmmae | i 2186 o i 0 01/25/2036.
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.......... .. [ 12/25/2017. | MBS Paydown [ T B 6,373 | v 8,373 | 5,561 | o 5,402 | o 4,237 11/25/2036.
16163C AG 7 |CHASE 2006-A1 2A2 SEQ SSNR CSTR 09/25/36. | .. | 12/25/2017. | MBS Paydown..........c.cccuvvereerimivieniniinne
..................................... 198,668 | ..........198,668 | ..........155508 | .............150,528 |......cccccccvics | crerern3,170 3,170 cereereneen 198,868 | e [ e | 0 [ 13,725 | 09/25/2036.
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16163C AG 7 |CHASE 2006-A12A2 SEQ SSNR CSTR 09/25/36. | .. | 12/25/2017. | Pass-Through LOSS............ccoovverrrreenreeen.
..9,270 7,256 0 09/25/2036.
171232 AE 1 |CHUBB CORP 6.80 11/15/2031.........cocvvvrrerrnrinns .. | 08/22/2017. | Consent Fee . 0 .10,000 .| 11/15/2031.
17307G ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034...... .. [ 12/25/2017. | MBS Paydown ..80,657 72,994 (5,431) 03/25/2034.
17309L  AD 7 |CMLTI 2006-HE2 A2C SEQ FLT 08/25/2036......... .. [ 12/25/2017. | MBS Paydown 135,448 | .......... 135,448 | .......... 111,575 3,090 08/25/2036.
17309N AD 3 |CRMSI 2006-1 A4 SEQ 5.939 7/25/2036 .. [ 12/25/2017. | MBS Paydown 684,570 | ......... 684,570 | ......... 672,585 1,733 07/25/2036.
17310 AD 0 |CRMSI 2006-2 A4 SEQ 5.775 09/25/36. .. | 12/25/2017. | MBS Paydown 254,215 254,215 | oo 219,896 2102 09/25/2036.
17311Q  BK 5 |CGCMT 2007-C6 A4 SEQ CSTR 12/10/49.. .. [ 06/10/2017. | MBS Paydown............coeveemmveemmmeemsmninnnn | | 3,000,000 | ...... 3,000,000 | ...... 2,958,086 5,860 12/10/2049.
17312H AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037. .. | 12/25/2017. | MBS Paydown.. 249354 | ... 249354 | ... 239795 3,888 06/25/2037.
17315N AD 5 |CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 .| .. [ 12/25/2017. | MBS Paydown 271570 | oo, 271,570 | v 271,570 287 04/25/2037.
17315X  AD 3 |CMLTI 2009-9 2A1 RR SEQ SSNR CSTR 11/35... | .. | 07/25/2017. | MBS Paydown..............coucverrrrermmrernerennns
..................................... 127,869 | ... 127,869 | .........122,754 | ............ 124,913 | ...... 2,956 2,956 e 127,869 [ i [ s | o0 [ 1,441 | 11/25/2035.
17315X  AE 1 |CMLTI 2009-9 2A2 RR SUB SSNR CSTR 11/35... | .. | 12/25/2017. | MBS Paydown.............cccoccomrevemmrrenneres
..................................... 128,648 | ........128,648 | ...........29,107 | .o 44,149 | i | e 54,067 54,067 rrernennen 128,648 | o | e [ e 0] 3,524 | 11/25/2035.
17315X  AF 8 |CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35 RE.... | .. | 11/25/2017. | Pass-Through LOSS...........cccevvrvermvrrerinnnns
............ 18,209 | .ovvevrrrerereienns 499 499 11/25/2035.
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37..... .. | 12/25/2017. | MBS Paydown.. 307,875 | v 307,875 | v 303,257 | coovererr 305,100 | coovvoeeeeeeeeeeeees | e, 1,210 1,210 05/25/2037.
20030N AP 6 |COMCAST CORP 6.50 01/15/2017.......c.cocvevvee. .| 01/15/2017. | Maturity............. 1,000,000 1000,000 1,030,890 (156) (156) 01/15/2017.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040....... .. | 12/25/2017. | MBS Paydown.. 459744 | oo 459744 | oo 459,619 62 62 10/25/2040.
202795 HS 2 |COMMONWLTH EDIS 6.1509/15/2017............... .. | 09/15/2017. | MatUrity..........ovveevenrveniienieceeniessesnens | 1,000,000 | ....... 1,000,000 | .ooo..... 997,180 258 258 09/15/2017.
2027A0 HT 9 |COMMONWEALTH BANK AU 2.85 05/18/2026..... C [ 12/27/2017. | BNP PARIBAS.........ccovvrerriiiiniireisninenns
1,947,820 | ....... 2,000,000 | ....... 1,998,960 | ...........1,999,016 | ....... 92 (22 I 1,999,109 | ..coovvovvvrrrnns [ 200r(51,289) | ........(51,289) | ....... 63,492 | 05/18/2026.
2044%E XN 1 |COMPASS BANK BKNT 6.40 10/01/2017... .| 10/01/2017. | Maturity. 1,000,000 | ....... 1,000,000 | ... 999,380 | ....vvvrrrrrn 999,943 | ... 58 1: I S I 1,000,000 [ ccororvvvverrrnns | eevvessssnnneenes | cevesvsssiernen0 | o 64,000 | 10/01/2017.
207597 DY 8 | CONNLIGHT & PWR C 5.75 09/01/2017.... o | OMOV2017. | MUY oo | 2,000,000 | ... 2,000,000 | ... 1,995,280 | ...........1,999,589 | ....... 411 V5K SRS IO 2,000,000 | covvvcrneerrrsees [ eerrrsssmnennnens [ cevvrrssininneen0 | e 115,000 | 09/01/2017.
20825C AU 8 | CONOCOPHILLIPS 6 01/15/20..c.ccscsvvsvvsveo | 06/21/2017. | Make WHOlE Call......ccovesvssvesvvsssses | 5,000,000 | ... 5,000,000 | ... 4,962,350 | oo 4,987,011 | oo | 12,989 [ oo | oo 12,989 | oovercr 01/15/2020.
21051A  AA 9 |CLUB 2017-P1 A ABS SSNR 2.42 09/15/2023 .. [ 12/15/2017. | MBS Paydown..........ccveemmevevevemmemncinnene | | 437485 | 137,165 | v, 137,161 | . 9 09/15/2023.
212168 AA 6 [CONTINENTAL WIND 6.00 02/28/2033................. .. | 08/31/2017. | Sinking Fund Redemption..........ccocceee | L 101,899 | o 101,899 | ..ooo..... 101,899 0 02/28/2033.
22541Q FV 9 |CSFB2003-17 1A4 NAS 5.50 06/25/33................. .. [ 12/25/2017. | MBS Paydown ..53,422 (162) 06/25/2033.
225415 PJ 1 |CSFB 2004-AR6 CB1 MEZ FLT 10/25/2034.......... .. [ 12/25/2017. | MBS Paydown 3972 10/25/2034.
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028................ C| 12/18/2017. | MBS Paydown . 99,999 0 04/18/2028.
228452 AB 4 |CRNPT 2012-1A A1LB CLO FLT 11/21/2022........ .. | 11/20/2017. | MBS Paydown 557,268 557,268 | .......... 557,268 N 0 11/21/2022.
22944P  AA 5 | CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43..... | .. | 12/25/2017. | MBS Paydown.........cccceeeevevevevevevevevevenenene | 313,331 | .......... 313,331 | .......... 281,361 509 | e | e (22,440) [ coovooeeees | e (22,440) | covovorereee. 02/25/2043.
232422 AD 7 |CWL 2006-7 2A3 SEQ FLT 04/25/46..................... | 08/25/2017.| MBS Paydown 293,765 293,765 | ...ovooee. 197,354 | coovvvcceins 159,506 | covvccrervveerrrnns | eneee LT 102: N O IR 134,258 | ..oovvveverereienens 04/25/2046.
23245G  AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36 | .. | 12/25/2017. | MBS Paydown.............cccoccmrreenmreennnie
..................................... 212,384 | ........212,384 | ........ 161,643 | ........... 114,210 | ....... 52,710 52,710 12/25/2046.
23245G  AB 7 | CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36 | .. | 12/25/2017. | Pass-Through LOSS...........cccerrvemvrrrrrnnnns
108,080 | oo [ e 0 12/25/2046.
233046 AD 3 |DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45........ . [ 11/20/2017. | MBS Paydown.........c.oecveemvesecvsecnieann | 30,000 | ............30,000 ...30,000 30,000 |....... 0 02/20/2045.
23305Y AC 3 |DBUBS 2011-LC3A A3 SEQ 4.638 04/10/21 - | 12/10/2017. | MBS Paydown.............coceevevessvscvvnneneens | L 1,112,768 | ...... 1,112,768 | ....... 1,123,872 | oo, 1,114,483 | e | e (2,798) (2,798) 08/10/2044.
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040 .. | 12/25/2017. | MBS Paydown 206,698 206,698 | .......... 206,635 206,638 |....... 2 2% 06/25/2040.
24763L  FN 5 |DELHE 1999-2 A7F NAS 7.03 08/15/30................. - | 12/15/2017.| MBS Paydown 2,436 | oo 2,436 | v 2,435 K T O DO 0 08/15/2030.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037.. |.. | 12/25/2017. | MBS Paydown
..................................... 607,513 | .........607,513 | .........548,037 | ............548,472 | ....... 20,539 20,539 cereernneeenB07,513 | s oo | cevinieiinnnn0 | 3,582 | 02/25/2037.
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25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037.. |.. | 12/25/2017. | Pass-Through LOSS...........cc.coceeerurerennnens
0 02/25/2037.
251510 DQ 3 |DBALT 2005-2 2A1 SEQ FLT 3/25/2020................ .. | 12/25/2017. | MBS Paydown..........ccoverermrinennieiinnnens 52812 2118 03/25/2020.
254700 AC 3 |DISCOVERY COMMUN 5.05 06/01/20.... .1 03/15/2017. | Cash Tender.............ccocweeeeeememvevmmmcvmnne | L 2,000,000 1, 2600 06/01/2020.
256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019.... 12/15/2017. | Sinking Fund Redemption. 396,000 396,000 | ......... 395,010 395,699 |....... 137 06/15/2019.
25755T AC 4 |DPABS 2012-1A A2 ABS 5.216 01/25/2042 o | O7I25/2017. | MBS PaydowN....oocvsvvssvssersvssvsssssess | s | o 2,328,000 | ...... 2,328,000 | ...... 2,328,000 | .o 2,328,000 [ ovcvrscrrvrs | e 0 01/25/2042.
25755T AE 0 |DPABS 2015-1A A2l ABS SNR 4.474 10/45... .. | 10/25/2017. | MBS Paydown ..10,000 (0) 10/25/2045.
25755T AH 3 |DPABS 2017-1A A23 ABS SNR 4.118 07/47... .. [10/25/2017. | MBS Paydown............cooveeemmvemmmevmsmnciennn | | 7500 | 7,500 T, 0 07/25/2047.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027.. .| 10/15/2017. | MBS Paydown.. 295374 225374 | ... 225 371 225370 | ..., 1 1 04/15/2027.
26441Y AQ 0 |DRE-CALL06/17 6.50 01/15/2018 .| 06/03/2017. | Make Whole Call... 932000 932000 | (oo 931515 | oo 931,927 | ....... 73 73 01/15/2018.
28932M AA 3 |ELMRD GEN STA 5.209 02/11/2030.. .. | 08/11/2017. | Sinking Fund Redemption..........cccoceceee | ol 84588 | 84,588 | ............ 84,588 84,588 | ... 0 02/11/2030.
29268B  AE 1 |ENEL FIN INTL 5.125 10/07/2019 C|08/02/2017. | Make Whole Call............... 000,000 3,982,400 5,797 10/07/2019.
30257G AA 9 |FPLENERGY NATL 5.608 03/10/24.............ccooun... .. 1 09/10/2017. | Sinking Fund Redemption.........cccoccceee | 21550 | 21550 | coovoe 21,407 0 03/10/2024.
313747 AT 4 |FEDERALRLTY INVS TRST 2.75 06/01/2023...... .| 05/18/2017. | KEYBANK CAPITAL MARKET. 982310 | oo, 1,000,000 | ......... 987,490 471 06/01/2023.
31620M AM 8 |FIDELITY NATIONAL 3.875 06/05/2024.. .. [ 07/25/2017. | Cash Tender...........ccococovvvemmmveommmmvcimnnces | 729,000 | .......... 729,000 | .......... 726,244 2143 06/05/2024.
316773 CF 5 |FIFTH THIRD BANK 5.45 01/15/17. - [ 01/15/2017. | MALUIItY......ovoveieeesisssiiennn | 4,000,000 | ...... 4,000,000 | ....... 3,986,000 240 01/15/2017.
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017.... .| 06/01/2017. | Maturity 0 0 0 0 06/01/2017.
316817 AA 3 |57TH ST MTGE 7.125 6/01/2017... .| 06/01/2017. | Sinking Fund Redemption. 63,328 | ...........63,328 | ............ 56,208 63,107 |....... 221 221 06/01/2017.
32027L  AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036... | .. | 12/25/2017.| MBS Paydown . 192,607 | ..........192,607 | .......c. 172,022 | oo 173,712 | oo | e (1,271) (1,271) 10/25/2036.
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35... | .. | 12/25/2017. | MBS Paydown.........c.ccoverieernnieerernnins
....................................... 91,734 | .........91,734 | ...........86,871 83,142 | ....... cenneen(1,299) (1,299) cevrrernneenn T34 | i [ | 0 [ 01,920 | 11/25/2035.
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35... | .. | 12/25/2017. | Pass-Through LOSS..........c..oeeuuevereerrnenns
............ 22,678 | oo | e | e | s 0 ceve | w0 e, | 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.. | .. | 11/25/2017. | Pass-Through LOSS..........c.cecuueeerrerenenns
............ 38,001 | ooiieern 17,592 | oo | v [ e 0 cevvrerenenn 16,593 [ [ 100 (16,593) | . (16,593) | oo | 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35.. | .. | 12/25/2017. | MBS Paydown.........c.cccovernierernnreerernnine
.............. 126,282 | oo 8,828 revneeennenn. 144,555 11/25/2035.
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37.. .. | 12/25/2017. | MBS Paydown 2794 | ... Y DT B 18,069 02/25/2037.
32052D AG 6 |FHAMS 2006-FA8 1A7 SEQ 6.00 02/25/37............ | .. | 12/25/2017. | Pass-Through Loss... 0 (13) | 02125/2037.
32113 CF 0 |FNLC 2005-4 A3 SEQ FLT 02/25/2036.................. .. | 08/25/2017. | MBS Paydown............coeweemmveeemmvecmmneceenn | | 159,344 FA:7XT  BO 159,344 02/25/2036.
33830 AA 3 |GUYS2017-1A A2 ABS SNR 4.60 07/25/2047...... .. | 10/25/2017. | MBS Paydown 2,500 0 2500 07/25/2047.
347466 AE 4 |[IRWIN LAND LLC 5.3 12/15/35. .. [ 12/15/2017. | Sinking Fund Redemption..........cccocceuee | 72,783 | ... 72,783 ..68,555 169 | oo 72,783 12/15/2035.
34959W  AA 7 .. 10/19/2017. | MBS Paydown 1,000,000 | ....... 1,000,000 | ....... 1,000,000 0 [ oo [ s 1,000,000 01/19/2025.
34960B AG 7 |FCBSL 2013-2A B2 CLO MEZ 4.16 10/19/2025..... . | 04/19/2017. | MBS Paydown 1,000,000 | ....... 1,000,000 | ....... 1,000,000 [\ T 1,000,000 10/19/2025.
35952F AB 6 |FORT HUACHUCA 8.00 12/15/2026... .. [ 12/15/2017. | Sinking Fund Redemption.........cccocceue | | 117,110 | oo 117,110 | oo 126,069 (739) 117,110 12/15/2026.
361856 CP 0 | GMACM 2003-HE2 A4 SEQ STP 4/25/2033......... - | 12125/2017.| MBS Paydown 321,247 321,247 | . 317,834 | 100265124 | oo | e 16,182 | s | v 16,182 [ oovvrrcrvires 04/25/2033.
36190G AA 6 | GSMSC 2009-4R 1A1 SEQ SSNR CSTR 1/26/37. | .. | 02/26/2017. | MBS Paydown.............ccuvveeervermrreonnri
..................................... 116,163 | .oveee 116,163 | e 112,678 | e 116,163 [ s | e 0 revrenenne 116,163 [ e [ | v [ inne..692 [ 01/26/2037.
36191Y BA 5 |GSMS 2011-GC5 A3 SEQ SSNR 3.817 08/2044... | .. | 12/10/2017. | MBS Paydown..........cccovvveevemrermeererineinne
.......... 108,144 | ..........109,221 | ..............108,593 |....... 312 312 reernneenen. 108,144 08/10/2044.
36192E AB 7 |GTP CELLULAR 12-2 A 4.336 03/15/2019............ .| 01/15/2017. | Sinking Fund Redemption........cccocceueee | .l 43093 | 4,393 ...4.393 4,393 0 4,393 03/15/2019.
36192E AB 7 |GTP CELLULAR 12-2 A 4.336 03/15/2019............ .. | 02/15/2017. | Call 850,654 | .......1,850,654 1,850,654 0 1,850,654 03/15/2019.
3622E8 AB 1 | GSAA 2006-15 AF2 SEQ 5.6788 09/25/2036......... .. [ 12125/2017. | MBS Paydown............oeceeeecvemecemecnieenn | 67,826 | 67,826 | coovvvvro 42,730 27,920 (1,330) 67,826 09/25/2036.
362341 4A 4 |GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036.. | .. | 12/25/2017. | MBS Paydown
....................................... 98,112 | ............98,112 | ............93,580 93,618 |....... (183) (183) v 38,112 [ [ | 0| e 1,709 | 01/25/2036.
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362341 4A 4 |GSR 2006-AR12A1 SEQ SSNR FLT 01/25/2036.. | .. | 12/25/2017. | Pass-Through LOSS...........cc.couvveererveennees
...... 5,014 3,175 0 3,160 | eeeenn(3,160) | .........(3,160) 01/25/2036.
362405 AB 8 | GSAMP 2006-SD2 A2 SEQ FLT 05/25/2046.......... .. | 08/25/2017. | MBS Paydown...........erverrrererrernenirnns . . 344,891 344,891 244,010 57,913 05/25/2046.
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034....... .. [ 12/25/2017. | MBS Paydown 202,244 202,244 | .......... 203,314 | ... 802 09/25/2034.
36242D PG 2 |GSR 2004-14 3A2 SEQ CSTR 12/25/2034............ | 12/25/2017. | MBS Paydown.........cceewevevevevevevevevevenennnnnen | 156,968 | ..........156,968 | .......... 154,399 105 12/25/2034.
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44............. .. [ 12/10/2017. | MBS Paydown 329855 | ........320855 | ... 336,272 (3,216) 03/10/2044.
36298G AA 7 | GSPA MONETIZATION TR 6.422 10/09/2029....... .. [ 12/09/2017. | Sinking Fund Redemption........c.ccccoceewee | . 61.667 | o 81.667 | 63,065 (51) 10/09/2029.
37952U AB 9 [SEACO 2013-1A A ABS 2.98 04/17/2028.... C|[12/17/2017. | MBS Paydown 150,000 | ..........150,000 | .......... 148,962 | covvoo 149,277 | ....... 111 111 04/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028.... .. | C| 12/17/2017. | MBS Paydown............cc.couewemmmvvmmmccmenenc | | 100,000 | ..........100,000 | vooooooo... 99,992 | ... 99,994 | ....... 1 1 11/17/2028.
379520 AD 5 [SEACO 2014-1A A1 ABS SNR 3.19 07/17/24........ C|[12/17/2017. | MBS Paydown 200,000 200,000 | .......... 199,958 | 1vvvorveeenn. 199,967 | ....... 4 4 07/17/2029.
38137L  AJ 8 |GOLD8 2014-8A B1 CLO MEZ FLT 04/19/2026..... | .. | 02/15/2017. | Distribution.... 1,500,000 | ....... 1,500,000 | ...... 1,493,550 1,496,477 117 17 04/19/2026.
38137L AL 3 |GOLD8 2014-8A B2 CLO MEZ 4.237 04/19/26...... .. | 02/15/2017. | Distribution.... 1,300,000 | ...... 1,300,000 1,300,000 0 04/19/2026.
38141G EU 4 |GOLDMAN SACHS GP 5.625 01/15/2017.. .. [ 01/15/2017. | Maturity..........ccccooemeveemvevennvenncvsnnceenn | | 92.000,000 | ... 2,000,000 | ....... 1,998,620 | ...........1,999,993 7 7 01/15/2017.
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34 .. | 12/25/2017. | MBS Paydown.. 136,939 | i 36,755 | ... 36,812 |....... 99 99 09/25/2034.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020..........ccocrmrvrerenne C | 12/15/2017. | Sinking Fund Redemption 347,375 | o 347375 | oo 348,854 | oo 348,074 |....... (185) (185) 12/15/2020.
40423X  AA 0 [NZES 2016-PLS2 A ABS SNR 5.683 07/25/21...... .. 109/25/2017. | MBS Paydown............oocveeevemscvisscnisann | 1,879,734 | ...... 1,879,734 | ...... 1,879,734 | ..o 1,879,730 |....... 5 5 07/25/2021.
40432B AA 7 |HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037.... | .. | 11/25/2017. | Pass-Through Loss... 4 K ST KU ES 0 09/25/2037.
40432B AA 7 [HALO 2007-2 1A1 SEQ SSNR 5.50 09/25/2037.... | .. | 12/25/2017. | MBS Paydown.............c.couwwemmmveemmmvcemmncec | | 136,990 | .......... 136,990 | .......... 128,858 | ... 68,459 |....... 949 949 09/25/2037.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49.. | .. | 12/24/2017. | MBS Paydown
. . 445,012 | .......... 445,012 | .......... 445,012 (1) 06/24/2049.
40538C  AJ 9 |HLA2014-1A B2 CLO MEZ 4.644 04/18/2026....... .| 07/18/2017. | MBS Paydown.......cc....covvvverrvrirrerrsnes . i 3,000,000 | ...... 3,000,000 | ... 3,000,000 0 04/18/2026.
41165G  AC 3 |HARV7 7A AF CLO SSNR 3.11 11/18/2026........... .. | 02/21/2017. | Distribution 1,000,000 1,000,000 1,000,000 0 11/18/2026.
411707 AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043.......... .. [ 12/20/2017. | MBS Paydown.. 86,263 ...86,263 0 03/20/2043.
42217K AT 3 |HEALTH CARE REIT 4.70 09/15/2017.................. .. | 09/15/2017. | Maturity 2,000,000 1,994,200 670 09/15/2017.
42770Q 0 [HERO 2014-2A A ABS SNR PT 3.99 09/21/40...... .. | 09/20/2017. | MBS Paydown.. 161,041 | ... 161,041 | ....cco... 160,931 96 09/21/2040.
42770R  AA 8 |HERO 2014-1A ABS 4.75 09/20/2038.................... .| 09/20/2017. | MBS Paydown 146290 | oo 146,200 | ... 146,289 0 09/20/2038.
43132Q AE 3 |HLDN 2014-2A B2 CLO MEZ 4.44 07/19/2026...... .. | 04/19/2017. | MBS Paydown 500,000 | .......... 500,000 | .......... 495,500 3,058 07/19/2026.
437084 PQ 3 |HEAT 2005-7 2A4 SEQ FLT 01/25/2036 .. [ 11/25/2017. | MBS Paydown . 274,355 | oo, 274,355 | oo 232859 | ... . . . 4415 01/25/2036.
437303 AA 8 |HPA2016-2 A ABS SSNR FLT 10/17/2033. . [ 1211712017, | MBS Paydown............covveeevveeemeecvmmcienn | 178,007 | ........ 178,007 | wooooe. ERCY X —— 176,717 | ... 64 64 10/17/2033.
44329H AG 9 |HP COMM LLC 5.02 03/15/2023...........cocovverrnnenne .. | 09/15/2017. | Sinking Fund Redemption 284,164 284,164 | .......... 274,867 | ... 280339 | ... 491 491 03/15/2023.
45112A  AA 5 [ICONX2012-1A A ABS 4.229 01/25/2043............. .. | 10/25/2017. | MBS Paydown 275721 | oo 275,721 2) 01/25/2043.
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035........ .. [ 12/25/2017. | MBS Paydown 88440 | oo, 74,289 (1,758) 04/25/2035.
45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 .. [ 12/25/2017. | MBS Paydown 3,675 08/25/2035.
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 .. | 12/25/2017. | Pass-Through Loss... . 0 08/25/2035.
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35..... .. [12125/2017. | MBS Paydown............oeveemeevemecrimecncieen | 3070 | iiiB070 | 4518 90 i o128725) (128,725) 06/25/2035.
45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35..... .. | 12/25/2017. | Pass-Through Loss... ...76,944 06/25/2035.
459200 GJ 4 |IBMCORP 5.7009/14/2017 | 09/14/2017. | Maturity [ TSR O 2,000,000 | ...... 2,000,000 | ..... 2,186,320 (18,829) [ oo [ s 2,000,000 09/14/2017.
460146 CP 6 |INTL PAPER CO 3.00 02/15/202 .. | 12/21/2017. | GOLDMAN SACHS.. 2892150 | oo, 3,000,000 | ....... 2,988,720 925 . .2,990,008 02/15/2027.
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.... .. |- 12/15/2017. | MBS Paydown............cc.coovwemmmvommvvcomnnca | | 75,553 | covverrn. 75,553 | covvvrin. 75,538 | oo 75,309 | ....... 4 4 75,553 12/15/2048.
46616P AA 1 |HENDR 2011-1A A ABS 4.70 10/15/20%6.............. .. [ 12/15/2017. | MBS Paydown..........ccccovweemmemvveemsecnsieensc | 131,872 | oo, 131,872 | oo, 131,838 | 1o 131,832 | oo, 3 KT IR IO 131,872 10/15/2056.
46617A  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065... | .. | 12/15/2017. | MBS Paydown
..................................... 106,435 | ........106,435 | ..........105,368 | ..............105,393 | ... 67 67 e 106,435 | e [ | 0 [ 1,710 | 09/15/2065.
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46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067.............. .| 12/15/2017. | MBS Paydown..........ccocerereieieniiciinininns 58016 ..58,016 ..57,976 57,980 |....... ) ) 58,016 0 04/15/2067.
466170 AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062... - | 12115/2017. | MBS Paydown............ccvvwevessssssisvnnneennnns | L 114,286 | .........114,286 | ... 114,259 | .............. 114,260 | ....... (32) (32) 114,286 : 03/15/2062.
46617L  AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41....... ees | | 1211512017, | MBS PRYAOWN..ovrvvvsvesvvessssessseenn | 124,129 | oo, 124,129 | oo, 124,029 | oo 124,026 |....... 15 L3 I I 124,129 | oovvvrevereen v | v 0 01/17/2073.
46617N  AJ 6 |JFIN 2014-2A A1B CLO SEQ SSNR 3.227 7/26.... | .. | 07/20/2017. | MBS Paydown
........... 1,500,000 | ..ooovoerrienis [ v 0 .1,500,000 0] ......36,304 |07/20/2026.
46617T AA 2 |HENDR 2014-1A A ABS SNR 3.96 03/15/2063...... .. | 12/15/2017. | MBS Paydown 85,480 | ...........65,480 | ..........65443 65,445 | ...... 2 2 0l 1,467 | 03/15/2063.
46617Y  AJ 2 | JFIN 2015-1A A2 CLO SSNR 3.04 03/15/2026...... | . | 12/15/2017. | MBS PaydOWn....covvsvvsvvssvssnsvsscn | | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ... 1,000,000 | oo [ 0 [ | e 1,000,000 [ oo | e | i 0 30,400 | 03/15/2026.
46618A AA 2 |HENDR 2014-2A A ABS 3.61 01/17/2073.............. .| 12/15/2017. | MBS Paydown... 100771 | 100,795 |....... 4 4 01/17/2073.
46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077......| .. | 12/15/2017.| MBS Paydown ..84.166 64,237 || o @ @ 06/15/2077.
46618L AA 8 |HENDR 2015-1A A ABS SSNR 3.26 09/15/2072... |.. | 12/15/2017. | MBS Paydown
.......... 340,979 | ............341,110 |....... 54 54 ceeernnn 344,041 09/15/2072.
46619R AA 4 |HENDR 2015-2A A ABS SSNR 3.87 03/15/2058... | .. | 12/15/2017. | MBS Paydown
53,311 | ....... 8 8 53,213 03/15/2058.
46620 AA 9 |HENDR 2017-1A A ABS SSNR 3.99 08/15/2062... | .. | 12/15/2017. | MBS Paydown...........ccccovvmvuervririrernnines
(1) 3,667 08/16/2060.
466247 RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035......... .. [ 12/25/2017. | MBS Paydown..........ccccooovmmervvirinsrrniirns 143,353 5,233 07/25/2035.
46625Y CV 3 [JPMCC 2004-LN2 A2 SEQ 5.115 07/15/41............ .. | 12/15/2017. | MBS Paydown............ccocevvvemvvvmnvmncnnncene | L 115568 | 115568 | oo 116.507 | o LR T-X:7:3: T N DO 0 07/15/2041.
46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35....... | .. | 12/25/2017. | MBS Paydown... 29,059 (398) (398) 12/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35....... .. [ 12/25/2017. | Pass-Through LosS............cccoewevumvccvmmae | i 00495 | 09135 o 0 12/25/2035.
46627M CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.. | .. | 11/30/2017. | Book Value Adjustment.
............................................................................................. 0 03/25/2036.
46627M CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.. | .. | 12/25/2017. | MBS Paydown..........ccccocvereieriniereenninns
..................................... 276,791 | .........276,791 | .........233,180 | .cccecoee... 185,119 | oo | e (7,890) (7,890) 03/25/2036.
46627M CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36.. | .. | 12/28/2017. | Suspense Ledger Adjustment..................
1,077 0 .. | 03/25/2036.
46627TM EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36... .| 11/3012017. | Book Value Adjustment. 0 | 03125/2038.
46627M  EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/3! .. [ 1212512017, | MBS Paydown............oovvemmmvemmmvssmiiinnn | 109,020 (1,488) 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36... v | .o | 12125/2017. | Pass-Through Los 0 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36............cc.... .. | 12/28/2017. | Suspense Ledger Adjustment... 919 | oo i i i 0 03/25/2036.
466285 AN 3 [JPALT 2006-A6 2A4 SEQ SSNR 5.95 11/25/36..... | . | 12/28/2017. | Suspense Ledger Adjustment... 919 0 11/25/2036.
46628L AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR6/36....... | . | 12/25/2017. | MBS Paydown........ccooooorvommvmsicnn || 55,161 4,089 06/25/2036.
46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36 .. | 12/25/2017. | Pass-Through Los! 0 .| 06/25/2036.
46628V AH 9 |JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36...... | . | 12125/2017. | Pass-Through Loss... 203,939 (1,125) | 0812512036,
466290H AB 2 | JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036 .. [ 1212512017, | MBS Paydown.........c..oovveeemviemeiieciieenn | 210,522 | v 210,522 8.000 07/25/2036.
46630/ AC 3 |JPMCC 2007-LDPX A3 SEQ 5.42 1/15/49............ | . | 03/15/2017. | MBS Paydown... . 244,038 548 248,038 | oo | o | 0 | 2,161 | 01/15/2049.
466300 AE 9 |JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049.... | .. | 12/15/2017. | MBS Paydown.........cc..ooccrscvrssoersreren 5472 i o 347440 i e 0 Lo 7.017 | 01/15/2049.
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37 |.. | 11/30/2017. | Book Value Adjustment.............ccccccuuunce.
0 .882 .| 04/25/2037.
46630P AP 0 [JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37 | .. | 12/25/2017. | MBS Paydown............ccccreveevmvnerrernninenns
......................................... 5076 | .............5,076 | .............4,939 3,870 |....... 357 357 5,076 ceveee [ o0 | e 76| 04/25/2037.
46630P AP 0 [JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37 | .. | 12/25/2017. | Pass-Through LOSS...........ccvverevnivnrinnens
363 353 | o [ | 0 [ e | e | e | e | e (0 04/25/2037.
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37 |.. | 12/28/2017. | Suspense Ledger Adjustment...................
BT | oo | e | e | e | e 0 897 897 04/25/2037.
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46632H AD 3 [JPMCC 2007-LD12 A4 SEQ 5.882 02/15/2051...... .| 06/15/2017. | MBS Paydown..........ccoceernieieinriciininiens 831,610 831,610 | oo 887,224 ..834,332 2722 (2,722) 02/15/2051.
46632T AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37.. | .. | 12/27/2017. | MBS Paydown..........ccccuvveremremiererinrinne
282,752 282,752 | oo 223,728 236,812 |....... 22,564 22,564 07/27/2037.
46633A  AA 3 [JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37 | .. | 12/26/2017. | MBS Paydown............cccreveermvnerrernninenne
299,648 299,648 | ......... 229,605 ...260,276 14,695 ....14,695 03/26/2037.
46633A AC 9 [JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE | .. | 12/26/2017. | MBS Paydown............ccrvveevrenrireiinininns
. 273,581 | .......... 273,581 | .......... 212,196 0 11/26/2036.
46633A AG 0 [JPMMT 2008-R4 3A1 SEQ SSNR CSTR 6/37 RE. | .. | 03/26/2017. | MBS Paydown............cccrervremernnirninninnens
.81,320 81,320 59,160 81,320 (0) 06/26/2037.
46634B  BY 7 [JPMRR 2009-12 4A1 SEQ 5.75 12/26/35.............. .. | 09/26/2017. | MBS Paydown rerennenn.85,602 ..84,639 84,488 1,115 12/26/2035.
46634D AW 8 [JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37....... .. [ 12/26/2017. | MBS Paydown............covvemmmvemmmeeimnmsiennn | 723922 | 723,922 | oo 723,922 0 04/26/2037.
46634D AX 6 |JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37...... .. | 12/26/2017. | Pass-Through LosS...........ccoceuvvvmmceenccennc | i LT LT — 3,024 04/26/2037.
46634F AZ 6 |JPMRR 2010-2 3A6 NAS EX 6.00 07/26/2036....... .. | 03/26/2017. | MBS Paydown 145,391 | ... 145,391 | ......... 130,501 . 8.764 07/26/2036.
46634F BA 0 |JPMRR 2010-2 3A7 NAS EX 6.00 7/26/2036......... - | 11126/2017. MBS Paydown 414,303 | oo 414,303 | ... 336,679 | wrovrrrerid00,992 | covovrrrcirnies | e 13311 s | o SR IR TN PO e 414,303 : 07/26/2036.
46634V AX 6 | JPMCC 2010-RR1 WBA SEQ CSTR 6/20/2049..... | . | 03/20/2017. | MBS PaydOowN......cocccovvvsvvsvvssvnsccsc | ] 4,829,202 | ....... 4,829,202 | ....... 4,768,161 | ......... 4,812,269 | oo | 17,023 | [ 17,023 | oo | o 4,829,202 | oo | oo | o 0] 50,810 | 06/20/2049.
46634V BG 2 [JPMCC 2010-RR1 WBB SEQ CSTR 06/2049 RE.. | .. | 04/20/2017. | MBS Paydown
.................................. 3,000,000 | .......3,000,000 | .......2,974,219 | ...........2,988,900 ceeeene 11,100 | | 23,000,000 56,649 | 06/20/2049.
466358 AD 3 |JPMRR 2010-7 1A4 SEQ CSTR 03/26/2039.......... .. [ 12126/2017. | MBS Paydown............coocvverviscrisciis 2820 29221 (5,214) 2820 | oo il 0 156 | 03/26/2039.
466358  AJ 0 [JPMRR2010-7 1A9 SEQ SSNR CSTR 3/26/2039. | .. | 12/26/2017. | MBS Paydown............cccreverevevnivernnininns
..................................... 342,944 | .......342,944 | ..........337,300 339,987 |....... 2,957 2,957 reeerenenen 382984 | i | e | e 0] 9,403 | 03/26/2039.
46636V AC 0 |JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046........ - [ 12/15/2017.| MBS Paydown.........ccccevsccvvvmsscivcnesssic | i | 50,829 | .ooo..... 50,829 | woove.e.. 51,337 51,048 |....... (299) (299) | oo | e 0K 72< T DT FOT O 0 [ 1,511 | 08/15/2046.
46637D 3 | JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE.. | .. | 12/26/2017. | MBS Paydown
. 762,073 762,073 707,775 06/26/2035.
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47...... .| 12/25/2017. | MBS Paydown..........ccoccerenriienricrinininns 538,092 538,002 496,080 06/25/2047.
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37 .. | 12/26/2017. | MBS Paydown 137,544 01/25/2037.
472321 AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039... .. | 12/26/2017. | MBS Paydown............cocovmvevmmvvevevvnnennene | 336,134 01/25/2039.
472321  AK 4 |JMAC 2008-R2 3A2 SUB CSTR 01/25/39... .. | 12/26/2017. | Pass-Through Loss... 01/25/2039.
472321 AN 8 |JMAC 2008-R2 2A4 SEQ CSTR 01/25/37. .. | 11/26/2017. | Pass-Through Los 01/25/2037.
47232D AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36... | .. | 12/26/2017. | MBS Paydown
....................................... 89,588 265 cevrrrenenn89,988 | e 09/26/2036.
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36..... .. | 12/26/2017. | Pass-Through LOSS..........ccccoervrennrirnnnns 0 (2) 2 09/26/2036.
47232D AN 2 | JMAC 2009-R5 3A2 SUB SSUP CSTR 1/26/2047. | .. | 12/26/2017. | MBS Paydown............cccovuvvvervnirerernnins
..................................... 562,483 4,344 ceeerenrenenDB2483 | i | e | e 0] 10000 13,299 | 01/26/2047.
47232D AR 3 | JMAC 2009-R5 3A5 SUB SSUP CSTR 1/26/47..... .. | 12/26/2017. | Pass-Through Loss 73 01/26/2047.
47232D  AS 1 | JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47..... .. | 02/28/2017. | Book Value Adjustment. 0 01/26/2047.
47232D  AS 1 | JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47..... .. | 10/26/2017. | MBS Paydown 0 01/26/2047.
47232D  AS 1 | JMAC 2009-R5 3A6 MEZ SSUP CSTR 1/26/47..... .. | 10/26/2017. | Pass-Through Loss... @ 1 01/26/2047.
47232D AU 6 | JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36..... .| 12/26/2017. | MBS Paydown 265 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36..... .. | 12/26/2017. | Pass-Through Loss... (5) 09/26/2036.
47232D AX 0 [JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36..... .. | 12/26/2017. | MBS Paydown.............cccoomveemersvevsncnnenn | 81,634 ..83,048 197 01/26/2036.
472320 BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36..... | .. | 12/26/2017. | MBS PaydOWN...oocvvvvesvvessvvessvsessseenn | 156,005 456,005 | vvvvrrreeren 132,210 | oo | 15,805 | o | i 15,805 [ .oovvvroricenns 09/26/2036.
472320 BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36..... | . | 12126/2017. | Pass-Through Loss... i 521 ) . 00/26/2036.
472320 BP 6 |JMAC 2009-R5 8A1 SEQ SSNR CSTR 7/26/37..... | ... | 01/26/2017. | MBS PaYAOWN...ovovvvsvvessvvessveessnnss | 1,486 | oo, 1,486 | oo, 1,486 | v 1,454 |, 31 31 1,486 | oo | oo | oo (| I 12 | 07/26/2037.
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47232D BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37..... .| 12/26/2017. | MBS Paydown..........ccocereruieieniicrinininns 239519 239519 | .. 234,750 238028 | ... 378 378 ..239,519 0 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37..... .. [ 12/26/2017. | Pass-Through LoSS..........c.ccoovwcvmmvccimmas | 114,582 | woovvve! (XT3 T N B (1,306) (1,306) 07/26/2037.
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36... | .. | 12/21/2017. | MBS Paydown
..................................... 176,204 | ........176,204 | .........176,204 | .............132,365 | ....... 33,092 33,092 reeernnnnen 176,204 | v | e | cveverieinennn0 | 2,946 | 05/21/2036.
47232D CV 2 |JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47... | .. | 12/26/2017. | MBS Paydown.............cccocvemervermrvernnres
....................................... 87,924 | ...........87,924 | ............87,924 87,785 | ... 65 65 cevvrerneenn81,924 | e [ | ceevrernnennn0 [ e 1,157 | 04/26/2047.
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47... | .. | 12/26/2017. | Pass-Through LOSS..........c.ccccueverrerininns
.............. 6,275 | coverereenn 5,227 | oo [ s (14) (14) cevenernneeennens(182) | e [ 182 | 182 | i | 04126/2047.
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37... | .. | 12/26/2017. | MBS Paydown...........cc.vceemeemermerernennenns
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 135,761 | 0o 135,761 | 133,107 | o0 132,006 [ oo | i 1,002 1,002 cerirereneen 135,761 [ s [ | e [ 4,123 | 06/26/2037.
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37... | .. | 11/26/2017. | Pass-Through LOSS..........ccc..cuurrerrreennnes
.............. 6,391 | oo | e [ | eeerenenne(7) (7) v | w0 e, | 06/26/2037.
47232D DD 1 |JMAC 2009-R5 15A2 SUB SSUP CSTR 8/26/37... | .. | 12/26/2017. | MBS Paydown............ccoceeivenirierirnrennenns
..................................... 160,667 | ..........160,667 | .........158,523 | ..............159,760 |....... 736 736 cevrerennenn 160,867 [ oo v | cvevreeirnennnn [ 5,403 | 08/26/2037.
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37... | .. | 07/26/2017. | Pass-Through LOSS..........c.coeeveevereererenns
.............. 3,828 | .o | e [ s (263) (263) v (BT 14) [ | 87,114 | 1 B7,114 | oo | 08/26/2037.
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37... | .. | 09/30/2017. | Book Value Adjustment..............cccccoere.
............................................................................................. 0 ceevrerenneneBT 114 | [ en(67,114) | . (67,114) | oo | 08/26/2037.
47232D DG 4 |JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37... | .. | 12/26/2017. | MBS Paydown............ccoeeeivenireerirnrennenes
..................................... 105,678 | ..........105,678 | ..........105,678 | ..............105,393 |....... 45 45 cevrernnen 105,878 [ oo [ | v [ 003,971 | 08/26/2037.
47232D DN 9 |JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37........ .. | 12/26/2017. | Pass-Through LOSS.........cc.ccoovwccmmmccvmmins | ol K72 DT DO SO DO O Lo il i i i [\ 08/26/2037.
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35... | .. | 12/26/2017. | MBS Paydown..............cccccvermreenerrinnniinns
..................................... 400,779 | ..........400,779 | .........245288 | ..............340,886 | ..o | e 18,973 | oo e 18,973 | i | v B00,779 | i v [ v | 1 7,633 | 09/26/2035.
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35... | .. | 09/30/2017. | Book Value Adjustment.............ccccccrrvenes
............................................................................................. 0 1,164 09/26/2035.
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35... | .. | 12/26/2017. | Pass-Through LOSS..........c.coeeurevereererenns
....... 437 437 09/26/2035.
47232D DX 7 [JMAC 2009-R5 18A3 SUB SSUP CSTR 4/37........ .. [ 07/26/2017. | MBS Paydown............oovvemmmvemmmvmsmninnnn | 93,185 | 10000.0...93,185 | 11039216 | oorriiin82,692 | oo | oo 10,494 | oo | oo 10,494 [ vovvvvvvver, 04/26/2037.
47232D DY 5 |JMAC 2009-R5 18A4 SUB SSUP CSTR 4/26/37... | .. | 12/26/2017. | MBS Paydown
..................................... 142,751 | .......142,751 | ...........43,728 96,952 |....... rerenen 0,944 | | 40,944 | | e 142,751 04/26/2037.
47232D EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37.. .. | 09/30/2017. | Book Value Adjustment.........cccoecceeemeee | i i i 0 9,858 04/26/2037.
47232D EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37........ .. | 12/26/2017. | Pass-Through Loss (69) [GL2)) I D (9,858) 04/26/2037.
47232D EF 5 |JMAC 2009-R5 19A5 SUB SSUP CSTR 6/26/37... | .. | 11/26/2017. | MBS Paydown...........cccoeeeeemermererneninenes
..................................... 178,973 | oo 178,973 | it 57,128 | 177,203 [ | e 1,770 1,770 e 178,973 [ e [ | v [ 003,238 | 06/26/2037.
47232D FJ 6 |JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36. | .. | 12/26/2017. | MBS Paydown...........ccooceereeuervererneenenns
..................................... 138,238 | .........138,238 | .........138,238 | ..............101,405 | ...ccocvvviinnis | v 5,971 5,971 cevrernen 138,238 [ s [ | 0 [ e 2,774 | 12/26/2036.
47232D FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37... | .. | 11/26/2017. | Pass-Through LOSS...........cccecrvermrrrrrnnnns
.............. 6,851 | v 1,387 | e [ s 467 467 06/26/2037.
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37... | .. | 12/26/2017. | MBS Paydown...........c.oceeieemermerernennenns
........................... 790 v 1,289 1,289 06/26/2037.
47232Q AA 1 [JMAC 2009-R2 1A SEQ CSTR 11-37 RE.............. .. [ 12126/2017. | MBS Paydown............coovvevecvememvcmncncinen | 426520 | i 426520 | o 414524 | 391969 | L E10:7: : T I 10,588 | vovvvvvvvevererenns 11/26/2037.
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37..... |.. | 12/26/2017. | MBS Paydown 218 218 02/26/2037.
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37...... .. | 12/26/2017. | Pass-Through LoSS.........cc.coovwcemecccmmmne | ol 13057 3592 o 0 02/26/2037.
47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37...... .. | 02/26/2017. | Pass-Through LosS..........c.ccouwvvmmvvccimmceae | i i 2188 A T16 o 0 02/26/2037.
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47232V AE 2 |JMAC 2009-R4 1A5 MEZ SSUP 6.00 02/26/37...... .. | 04/30/2017. | Misc Investment Income............cc..coevveennce 0 02/26/2037.
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37...... .. [ 12/26/2017. | MBS Paydown...........covveemmvevveevmsnenvcesnns | L 164,055 716 16 | oo 164,055 02/26/2037.
47232V AJ 1 [JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37...... .. | 12/26/2017. | Pass-Through LOSS.........cccooovvcommccommene | oo o 05378 | o 85378 @72) (272) 02/26/2037.
47232V AK 8 [JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37....... .. 1 02/26/2017. | MBS Paydown............coovvemmmvemmmvimncncinnnn | i o i 0 0 02/26/2037.
47232V AK 8 [JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37....... .. | 02/26/2017. | Pass-Through Loss... (86) (86) 02/26/2037.
47232V AK 8 [JMAC 2009-R4 2A5 MEZ SSUP 5.75 02/26/37..... .. | 04/30/2017. | Misc Investment Income............ccooueewceeeee | ol i i 0 02/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37... | .. | 12/26/2017. | MBS Paydown
..................................... 169,238 | ..........169,238 | ...........42,491 | ... 152,008 | ...ccooiviriinins | 9,115 9,115 oo 169,238 | e [ | 0 [ 10.3,083 | 11/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37... | .. | 12/26/2017. | Pass-Through Loss...
............. (3,034) | oorvvrenrrrncB0B | s | s | s 0 2,089 coeeer(2,089) [ i (2,089) | oo | 11/26/2037.
47232V CA 8 [JMAC 2009-R4 10A2 SUB SSUP 6.00 07/26/36.... | .. | 08/26/2017. | MBS Paydown
....................................... 36,257 | ............36,257 | ............36,257 36,201 |....... 56 56 v 36,257 oo | w0 | 946 | 07/26/2036.
47232V CB 6 [JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36.... | .. | 12/26/2017. | MBS Paydown
....................................... 13,184 | ... 13,184 | 13,184 | 13,130 | 1 1 e 13184 | [ | 0 [ 659 | 07/26/2036.
47232V CD 2 |JMAC 2009-R4 10A5 SUB SSUP 6.00 07/26/36.... | .. | 12/26/2017. | Pass-Through Loss...
) 07/26/2036.
47232V CE 0 [JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36.... | .. | 10/26/2017. | Pass-Through Loss... ) 0 07/26/2036.
47232V CE 0 [JMAC 2009-R4 10A6 MEZ SSUP 6.00 07/26/36.... | .. | 10/31/2017. | Misc Investment Income O i i i ! 07/26/2036.
47232V CG 5 | JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37.... | .. | 12/26/2017. | MBS Paydown.....ccvovvscsvvssssnsnnse | | o 65,204 | oo 65,204 | oo 65,204 64,492 |...... 212 212 [ | o 65,204 | oo [ o | e 0| 1,015 | 04/26/2037.
47232V CM 2 [JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35.... | .. | 12/26/2017. | MBS Paydown
....... 67 67 11/26/2035.
47232V CP 5 |JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35.... | .. | 12/26/2017. | Pass-Through Loss..........cccoccovumccrmonc | i 34700 | 25914 | (57) (57) 11/26/2035.
47232V CQ 3 [JMAC 2009-R4 13A1 SEQ SSNR 5.85 05/26/36.... | .. | 03/26/2017. | MBS Paydown............cc..covvvererrerneriernnnens
cevvrnnernennnnnnns | e 18,193 | 18,193 | 18,193 | i 18,107 86 86 05/26/2036.
47232V CR 1 [JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36.... | .. | 12/26/2017. | MBS Paydown............cccrereevrmernrvrninninnens
34 34 05/26/2036.
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36.... | .. | 11/26/2017. | Pass-Through Loss..........cccoccevumccrmccon | o 11300 | o BT o (53) (53) 05/26/2036.
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35.... | .. | 12/26/2017. | MBS Paydown
..................................... 186,162 | ..........186,162 | ..........186,162 | .............185,907 |....... (76) (76) cerrernne 186,162 | e [ | ceviininnn0 [ nie4,868 | 09/26/2035.
47232V DE 9 [JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35.... | .. | 10/26/2017. | Pass-Through Loss..........cccoceceumvccvmmcean | o 24,878 | oo LEC 7 20 O B 28 28 | i i i [\ I 09/26/2035.
47232V DJ 8 |JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36.... | .. | 10/26/2017. | MBS Paydown............cc.cccovverervereriinnneens
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 40,062 2,374 2,374 40,062 |.... ceeerrrnnninnnn0 04/26/2036.
47232V DM 1 |JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36.... | .. | 12/26/2017. | Pass-Through Loss (62) (62) 21,227) ] . : 21,227 04/26/2036.
47232V DM 1 |JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36.... | .. | 12/31/2017. | Book Value Adjustment.......c.ccooeecece | i i i i i i O i 21,227 | oo | (21,227)] ... (21,227) | oo 04/26/2036.
47232V DP 4 |JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36.... | .. | 12/26/2017. | MBS Paydown
..................................... 311,685 . 0 cervinnnn.311,685 02/26/2036.
47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36.... | . | 11/26/2017. | Pass-Through LOSS......cc..vveverrserrsrrree oA1820 | o 0778 | o 31) (31) 02/26/2036.
47232V DR 0 [JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36.... | .. | 12/26/2017. | MBS Paydown............cc.cccuvvemrreereennneens
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 80,275 | .cec0eee80,275 | 80,275 | i 78,623 | i (553) (553) ceereinennnn:80,275 04/26/2036.
47232V DU 3 |JMAC 2009-R4 18A4 SUB SSUP 6.00 04/26/36.... | .. | 12/26/2017. | Pass-Through LOSS...........ccccccmurveerurrrennee
.............. 5,352 cevereneinnns(8) (8) 04/26/2036.
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.... | .. | 11/26/2017. | MBS Paydown..........cccccccouvvvmmmvccmmmccmnncc | i o i i i i 0 04/26/2036.
47232V DV 1 |JMAC 2009-R4 18A5 MEZ SSUP 6.00 04/26/36.... | .. | 11/26/2017. | Pass-Through Loss... (15) (15) 0 04/26/2036.
47232V DW 9 [JMAC 2009-R4 19A1 SEQ SSNR 6.00 07/26/36.... | .. | 01/26/2017. | MBS Paydown............ccccvrvermrrernrrernnnens
347 347 0 347 07/26/2036.
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47232V DX 7 [JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36.... | .. | 12/26/2017. | MBS Paydown............cccreveeveerniirernnininns
....................................... 36,566 | ............36,566 | ............30,732 31,065 |....... e 11,891) | i e (11,891) | i | e 36,566 | i [ v [ cvvriiviiinennd0 | 11,038 | 07/26/2036.
47232V DY 5 |JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36.... | .. | 12/26/2017. | Pass-Through Loss..........cccoewcmmmvccvmmccean | i 8420 | oo 8,128 | oo | (112) (112) T2 T N 20 | 20 | o 07/26/2036.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36.... | .. | 12/26/2017. | MBS Paydown............ccccreveermvrnerrernnninne
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 99,016 96,962 |....... 470 470 vernrnennnn.99,016 03/26/2036.
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36.... | .. | 12/26/2017. | Pass-Through Loss..........cccocwvmumvccvmmeccean | i o 11367 22963 | o 0 03/26/2036.
47232V ED 0 [JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37.... | .. | 12/26/2017. | MBS Paydown...........ccccererevemirerrieerinns
32,647 32,572 |....... 8 8 ..32,647 03/26/2037.
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37.... | .. | 12/126/2017. | Pass-Through LOSS.........ccccocvmvvmmvvmcvucas | i 12371 o 12871 (18) (18) 03/26/2037.
47232V EK 4 [JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37.... | .. | 12/26/2017. | MBS Paydown
....................................... 80,39 | ...........80,395 | ............81,608 80,148 |....... 20 20 ceverrnereenn80,395 | | e [ eeiiienn0 ] 12,090 | 04/26/2037.
47232V EN 8 [JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37.... | .. | 12/26/2017. | Pass-Through Loss...
............ 31,268 | oo 31,739 | s [ (130) (130) ceveee [0 . | 04/26/2037.
47232V ES 7 [JMAC 2009-R4 23A3 SUB SSUP 5.75 01/26/36.... | .. | 01/26/2017. | MBS Paydown............cccrevenivivniierinininns
..2,468 2,468 |....... 0 01/26/2036.
47232V ET 5 [JMAC 2009-R4 23A4 SUB SSUP 5.75 01/26/36.... | .. | 12/26/2017. | MBS Paydown............cccreverivvemriernninnnns
....93,279 92,952 |....... 84 84 01/26/2036.
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36...... .. | 12/26/2017. | Pass-Through Loss... L7 1 N B (12) (12) 01/26/2036.
47232V EX 6 [JMAC 2009-R4 24A2 SUB SSUP 5.50 02/26/36.... | .. | 10/26/2017. | MBS Paydown...
....................................... 37,975 | e 37,975 | ... 37,975 37,829 | ... 146 146 02/26/2036.
47232V EY 4 |JMAC 2009-R4 24A3 SUB SSUP 5.50 2/26/36...... | .. | 12/26/2017. | MBS Paydown.........cccococeevevvvevevevvmvsisenieec| LRI N — LR TN — RIS — LEC S R I 0 ) 02/26/2036.
47232V FA 5 [JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36.... | .. | 12/26/2017. | Pass-Through Loss...
(33) 02/26/2036.
47232V FV 9 [JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47..... | . | 12126/2017. | MBS Paydown 2742 01/26/2047.
47232V GJ 5 |JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36...... .. | 12/26/2017. | MBS Paydown (6,161) 03/26/2036.
47232V GM 8 |JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36.... | .. | 12/26/2017. | Pass-Through LOSS..........cccvverevrnirnrinneas
(145) (145) .| 03/26/2036.
47232V GR 7 [JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47..... .. [ 12/26/2017. | Pass-Through Loss............ccoowvvvumvccimmcac | i) 97887 2426 o 0 ) 1 01/26/2047.
47233A AW 7 [JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37. | .. | 12/26/2017. | MBS Paydown
..................................... 169,204 v 165,821 | i (503) (503) reeerennn 169,204 03/26/2037.
47233D AA 9 |JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36...... | .. | 12/26/2017. | MBS Paydown 659,690 659,690 | ... 544 | oo b 659,690 09/26/2036.
47760Q AA 1 |JIMMY 2017-1A A2| ABS SNR 3.61 07/30/47........ .. | 10/30/2017. | MBS Paydown... 2500 0 2,500 07/30/2047.
47760Q AB 9 [JIMMY 2017-1A A2Il ABS SNR 4.846 07/47 .| 10/30/2017. | MBS PaydOWN.....c.o.cooeorocoro 2,000 0 2,000 07/30/2047.
481165 AJ 7 |KOMATS-CALL12/17 5.125 10/15/2021 ... | .. | 04/10/2017. | Consent Fee. 5.000 0 5.000 10/15/2021.
481165 AJ 7 |KOMATS-CALL12/17 5.125 10/15/2021................ .. | 12/11/2017. | Make Whole Call.............ccoowvevevmvvcvmceuna | 2,000,000 | ....... 2,000,000 (72 B B 2,003,370 10/15/2021.
48124W  AA 7 |JPMCC 2009-RR1 A4A SEQ SSNR CSTR 3/18/51] .. | 03/18/2017. | MBS Paydown...........cccccereruiernricrinininne
.................................. 2,421,780 | ......2,421,780 | ......2,134,591 | 1100000 2805,611 | oo | e 16,169 | o | e 16,169 [ | 100 2820,780 | oo | e | oveeesriinnnn0 | 018,979 | 03/18/2051.
48124X AA 5 [JPMCC 2009-RR2 GEA SEQ 5.543 12/17/49 RE.. | .. | 01/17/2017. | MBS Paydown...........ccccrervivrermrvrernnininns
792,182 792,182 715,795 3145 | e | e 92182 | s | e | 0 [ 3,659 | 12/17/2049.
48124X AC 1 |JPMCC 2009-RR2 MLA SEQ CSTR 6/17/2050..... | .. | 04/17/2017.| MBS Paydown... 2,044,542 | .....2,044,542 870,756 | 1rrr2,032,531 [ eorvcrri | 12,011 | | s SPXVIE TN PO 0 | 24,874 | 06/17/2050.
48250R AU 0 |KKR 12 B2 CLO MEZ SEQ 4.205 07/15/2027. .. [ 08/15/2017. | DiStrbUtON. ... | 1,500,000 | ....... 1,500,000 | ...... 1,500,000 0 . 0l 52,738 | 07/15/2027.
49446X  AA 4 |KIMCO REALTY 4.30 02/01/2018 MTN o || 1110172017, | Cal [ 2,000,000 | ...... 2,000,000 | ...... 1,993,040 1,172 22,000,000 ol 0 |....107,500 | 02/01/2018.
49803X  AA 1 | KITE REALTY GROUP 4.00 10/01/2026................ - 06/13/2017.| BANC OF AMERICA SECURITIES.....oooo. | | | e, 1,436,985 | ....... 1,500,000 | ....... 1,493,985 b2 B 1,494,351 | oo | oo (57,366) | ........ (57,366) | .......37,083 | 10/01/2026.
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49803X AA 1 [KITE REALTY GROUP 4.00 10/01/2026................ .. | 06/20/2017. | BANC OF AMERICA SECURITIES.......... 334,068 350,000 348,628 | ....... 56 56 ....348,684 (14,616) | ........ (14,616) | ......... 8,653 | 10/01/2026.
49803X AA 1 |KITE REALTY GROUP 4.00 10/01/2026................ .. | 06/23/2017. | WELLS FARGO BROKERAGE
SERVICES ...1,150,000 1145491 | ... 191 191 (44,201)| ......42,736 | 10/01/2026.
50219P  AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021..... .. | 05/01/2017. | MBS Paydown... 138,376 KT O S 1,638 1,638 01/01/2021.
50219P AA 4 |LSTRZ2016-1 A1 SEQ SSNR FLT 01/01/2021..... |.. | 05/23/2017. | Distribution.... 361,728 356,762 | ....... 2072 2072 01/01/2021.
50543L AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042....... .. | 12/15/2017. | MBS Paydown... 114,583 | 112,360 | oo, 112,377 | o 196 196 01/15/2042.
515074 AA 0 |LANDMARK LEASING 6.20 10/01/2022................ .. [ 10/01/2017. | Sinking Fund Redemption..........cccoceeee | L 160,655 | .......... 160,655 | ..........158,647 | vovvvvoo... 159,550 | ...... 153 153 10/01/2022.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035....... ..| 11/25/2017. | Pass-Through Loss 0 1) 11/25/2035.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035....... | .. | 12/25/2017. | MBS PaYAOWN...ovevvvvsvvessvvessssessseenn | 210,331 (10,556) | covvevvvvrrsres [ v (10,556) | cvvvvevvrrrrses | coveessneen 210,331 11/25/2035.
525221 GM 3 |LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036..... .. | 12/25/2017. | MBS Paydown... 520.267 26587 26.587 520,267 02/25/2036.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037................. .. [ 12/25/2017. | MBS Paydown... ....26,824 (2,734) (2,734) ..26,824 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037................. .. | 12/25/2017. | Pass-Through Loss... (1,156) (54) 01/25/2037.
52525F AA 1 |LMT 2008-6 1A1 SEQ SSNR CSTR 7/25/204 .. | 07/25/2017. | MBS Paydown.. 403,936 373780 | oo | 30,156 30,156 ...403,936 07/25/2047.
526107 AC 1 |LENNOXINTLINC 4.90 05/15/17.......ccccvvvevvinnce. .. | 05/15/2017. | Maturity ......1,000,000 | .......1,000,000 ) 999,953 | ....... 47 47 1,000,000 05/15/2017.
529772 AF 2 |LEXMARK INTL INC 5.125 03/15/2020................. .. 101/23/2017. | Make Whole Call..............oovveeemmmeimmmeean | 1,000,000 | ....... 1,000,000 | .........999,980 | .oooo..... 1,000,000 [ oo, O 1,000,000 03/15/2020.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045..... | .. | 12/15/2017. | MBS Paydown 204,703 204,703 198,641 | ... 743 743 ...204,703 01/15/2045.
548661 CN 5 |LOWES COMPANIES 6.10 09/15/2017................ .. [ 09/15/2017. | MALUFtY......oovoeeereeeeeeeceeeieseiienn | 1,000,000 | ....... 1,000,000 . 999,926 | ....... 74 74 09/15/2017.
54910L AA 7 |LSTRZ2015-8 A1 SEQ SNR FLT 08/01/20 RE..... .. | 06/01/2017. | MBS Paydow 328515 328515 | .........328,104 | oo 327753 | ....... (563) (563) 08/01/2020.
54910L AA 7 |LSTRZ2015-8 A1 SEQ SNRFLT 08/01/20 RE..... .. [ 05/23/2017. | DIStADULON. ......vvoveeeeeeeceienn | 388,243 | ..........388,243 | ......... 387,342 | ... 130 130 08/01/2020.
55250P AD 8 |M&IMARS &ISL 5.00 01/17/2017 o | OVATI20TT | MUY oo | 1,000,000 | ....... 1,000,000 | .oovee 996,460 | wrovvverene 999,983 | ....... 17 17 01/17/2017.
55281T AA 8 |MCA2017-1 AABS SNR FLT 08/15/2028.. «.. | | 11/15/2017. | MBS Paydown... B T 403,092 | oo 403,092 1o X020 OO B 2 2 08/15/2028.
552817 AB 6 |MCA2017-1 B ABS MEZ FLT 08/15/2028............. .| 11/15/2017. | MBS Paydown..........ccoceereieienircrinineins 201,568 201,568 201,568 | oo | e 1 1 08/15/2028.
571044 AE 6 |MARLB 2007-1A C CLO MEZ FLT 04/18/2019...... .. 101/18/2017. | MBS Paydown... 14,429 14,429 ..13,780 ..14,429 0 04/18/2019.
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033........cc.cocrvveneee .. | 12/25/2017. | MBS Paydown... 634,387 634,387 636,568 632,171 1,261 11/25/2033.
57643M LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36....... .. [ 12/25/2017. | MBS Paydown ..43.746 37,828 1,610 05/25/2036.
57643M LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36. .. | 12/25/2017. | Pass-Through LoSS..........c.coevwcevecccrmmn | i 20938 2876 oo 0 05/25/2036.
57645T AA 5 |MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037... | .. | 12/25/2017. | MBS Paydown
....... 22,942 22,942 ....800,455 09/25/2037.
58013M EB 6 |[MCDONALD'S CORP 5.80 10/15/2017................. .. | 10/15/2017. | Maturity..........ccccvvveneennieniveneveceisncennens | | 92000000 | .......2.000.000 | ......1995960 | ..........1.999.590 | ... 410 410 2,000,000 10/15/2017.
59020U W4 3 |MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35.... | .. | 09/25/2017. | Pass-Through Loss............cccocceurveerererennee
.............. 2157 | oo [ e | e | e 0 v |0 . | 12/25/2035.
59020U W4 3 |MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35.... | .. | 12/25/2017. | MBS Paydown..........cccccooveivnirvvvcrinenniinnns
..170,338 5,527 12/25/2035.
595112 BJ 1 |MICRON TECH 7.50 09/15/2023...........cc.cccoevunenee .. [ 11/13/2017. | Partial Call ) 700,000 0 09/15/2023.
595112 BJ 1 |MICRON TECH 7.50 09/15/2023 .. [ 11/16/2017. | Make Whole Call.............cccouemvveecmsemmceeens | L 1.300.000 | .......1.300.000 | .......1.300,000 | oo 1,300,000 [ oo oo 0 09/15/2023.
50549P AA 6 |MID-STATE TR 4A ABS 8.33 4/1/2030... .| 01/01/2017. | MBS Paydown ...24,060 ..24,060 24,060 | ... 0 04/01/2030.
59748T AA 7 |MIDLAND COGEN 6.00 03/15/2025...................... .. | 09/15/2017. | Sinking Fund Redemption.........ccceee | 0 73000 | i 73.000 | o 73.000 | 73,000 [ oo, 0 03/15/2025.
59748T AB 5 |MIDLAND COGEN VENTURE 5.25 03/15/2025.... | .. | 09/15/2017. | Sinking Fund Redemption.
................ 71,635 | .o 0 0|.....2,975 | 03/15/2025.
610202 BL 6 |MONONGAHELA PWR 144A 5.70 03/15/2017...... .. [ 03/15/2017. | Maturity..........cccooeemveeemmeevennevsnnvenccvenn | | 4.000,000 | .......1.000.000 | ..o......996:350 | oo 999,906 |....... 94 0l 28,500 | 03/15/2017.
617458 AE 4 [MSC 2011-C1 A3 SEQ 4.7 09/15/2047.................. .. [ 12/15/2017. | MBS Paydown............coocveeecvemmcvimecncienn | 1555950 | ... 1555959 | ... 1571514 | i 1,560,079 | .oovvrvvvvvrrvernnns (5,187) 0. 147,518 | 09/15/2047.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46............. .. | 12/25/2017. | MBS Paydown... 56,129 | ....... 8,698 | oo | 110,938 | e Lo | o0 |, 1,617 | 10/25/2046.
61751M AU 8 |MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047... | .. | 11/25/2017.| MBS Paydown...
..................................... 312,892 | ........312,892 | ........285,025 | ....cceee. 278,051 | i | 3,221 3,221 cereenenen312,892 | e |0 [ 3,745 | 07/25/2047.
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61754) AF 5 |MSC 2007-T27 A4 SEQ CSTR 6/11/42...........cc.c... - | 05/11/2017. | MBS Paydown.............cocoveevessevvvvveneenc | L 1,807,482 | ....... 1,807,482 | ....... 1,791,525 | ..........1,804,058 3,424 TV 2 R OIS I | B I 27,522 | 06/11/2042.
61755F AA 3 |MSST 2007-1 A1 SEQ FLT 06/25/2037................. .. | 04/25/2017. | MBS Paydown... ..61,078 ..61,078 ..53.978 | ... 61,078 0 [ oo | cereeereeersssB1,078 | v Lo | cvreeerciennnn | oo 167 | 06/25/2037.
61758M AA 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE. | .. | 12/26/2017. | MBS Paydown...
.......... 721,214 | ... 721,214 ceeen(20,322) [ | e 20,322) [ e | e 721,214 04/26/2036.
61758Q AH 1 |MSRR 2010-R1 2B SEQ CSTR 07/26/2035 RE..... | .. | 12/26/2017.| MBS Paydown.........ccccc.coeuevvvvevmmmvvcveunne | | 1,149,611 | ....... 1,149,611 23,906 23.906 1,149,611 07/26/2035.
61758V AP 2 |MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37.......... .. [ 12/26/2017. | MBS Paydown... 280,425 280,425 | o000 257,991 | 270,849 | oo | i 8,769 8,769 ....280,425 10/26/2037.
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.. .. [ 12/26/2017. | Pass-Through LoSS..........c.cccoueemvccemmenee | b L 47,005 | oovirrnn19,520 | oo | e | v 1,122 1,122 10/26/2037.
61915R AB 2 [MHL 2005-2 1A2 SEQ SSUP FLT 05/25/35........... | .. | 12/25/2017. | MBS Paydown 114,882 114,882 ....63,185 | ..coeoe... 78,400 | ... 25,532 25,532 ....114,882 05/25/2035.
624310 AN 2 |MVW 2013-1A C2 CLO 3.91 04/12/2024.............. - | 10/12/2017.| MBS Paydown ,000,000 ,000,000 ..970,000 | ..vvvvrrrrer.983,585 | covooocccrvvirins | i 16,415 | covveeeeeecccrei | e 16,415 | oo 11,000,000 04/12/2024.
62942K AA 4 |NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043...... .. | 12/25/2017. | MBS Paydown... 316,195 316,195 301,966 | ooorrr.303,130 [ oo | i 1,087 1,087 07/25/2043.
640270 AC 8 |NGCLO 2014-1A AF CLO 3.4 08/28/2026.............. .. | 02/28/2017. | MBS Paydown... .....3,000,000 | .......3,000,000 | ......2,998,500 766 766 08/28/2026.
64129G  AA 4 [NEUB2012-13A A1 CLOFLT 01/23/24.. | 07/23/2017. | MBS Paydown.............cocveeevessevvivcvnnnenns | L 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ...........1,000,000 | .....ooooovoreveeen 0 11,000,000 01/23/2024.
64129G AE 6 |NEUB2012-13A C3 CLO FLT 01/23/24.. .| 07/23/2017. | MBS Paydow 500,000 500,000 475,000 | ovvrrr 484,568 | v | 15,432 [ | e 15,432 [ oo ...500,000 01/23/2024.
64129J AL 4 |NEUB 2013-14A B2 CLO MEZ 3.158 04/28/2 .. | 04/28/2017. | MBS Paydown... +...2,000,000 | .......2,000,000 | .......2,006,875 (4,114) creerenn:2,000,000 04/28/2025.
64129K AG 2 |NEUB 2013-15A B2 CLO 4.37 10/15/2025 - | 10/15/2017. | MBS Paydown.............cocevvevemsvscvvnnnenns | L 1,000,000 | ...... 1,000,000 | ......... 982,272 | o000 988,867 | covovoooeeeeeeeeeees | oo 11133 | s [ e KT 20 N RO 1,000,000 10/15/2025.
643528 AB 8 |NCAMT 2006-ALT1 AF2 SEQ 5.90 7/25/36........... | .. | 12/25/2017.| MBS Paydown... 010,363 | oo 8,495 |, (187) 07/25/2036.
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36..... | .. | 12/25/2017. | MBS Paydown... 24594 | v 17,800 | ..., (147) 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36..... | .. | 12/25/2017.| MBS Paydown... 12297 | 8,928 | (79) 10/25/2036.
650119 8 [NEW YORK UNIV 5.236 07/01/32........cnsvveerrrrrnne .. 1 07/01/2017. | Sinking Fund Redemption. . . e 156,417 | s 156,359 | ....... (359) 07/01/2032.
65536M AC 1 |NHELI2006-HE2 A3 SEQ FLT 03/25/203. | 12/25/2017. | MBS PaYAOWN.....ooovesovnsvvssvessvnscenn | 307,092 | .o 307,002 | oo 240,044 | oo 282,317 | cooversennrae | e 13,222 [ coeererrsens | e LK I 2 I 03/25/2036.
65538P 6 |NAA 2007-1 1A1A SEQ STP 3/25/2047 ... | .. | 12/25/2017. | MBS Paydown... . 19,647 2,677 03/25/2047.
65538P AA 6 |NAA2007-1 1A1A SEQ STP 3/25/2047................. .. | 12/25/2017. | Pass-Through LOSS...........cccconrieriinniinns 0 03/25/2047.
65539C AK 2 [NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE....... .. | 09/26/2017. | Pass-Through Loss . 32 12/26/2036.
667294 AW 2 |NORTHWEST AIRLINE 7.041 04/01/22................ .. 1 10/01/2017. | Sinking Fund Redemption. 4,089 4,089 4,191 4,148 @ 4,089 ...240 | 04/01/2022.
66859) AC 5 |WOODS 2012-9A A CLO FLT 01/18/2024............. .. | 07/18/2017. | MBS Paydown... +......1,000,000 | .......1,000,000 1000,000 | ........... 1,000,000 (0 [ T IS 1,000,000 | .ovovverrnrrees eemrereniieeenne | eevererienneennd0 | e 17,425 | 01/18/2024.
66859N AC 6 |WOODS 2014-11A B2 CLO MEZ 4.63 04/15/25.... | .. | 04/15/2017. | MBS Paydown.............ccvvveemmeeveermmmmncens | 1,000,000 | ....... 1,000,000 0 1,000,000 [ oo [ evcerenrceseeeceens | evverenriinnn0 [ 23,150 | 04/15/2025.
67091R AE 9 [OCP 2015-8A A2B CLO MEZ 4.00 04/17/2027...... .. [ 10/26/2017. | DiStribUtON. ........oooovveeeveeeeeeeesiiensiienn | 500,000 | .......... 500,000 ..500,000 0 500,000 .. - 0 f. 20,500 | 04/17/2027.
67103Q AC 1 |OFSBS 2013-5A A1LB CLO FLT 04/17/2025......... | 02/1412017. | DISHDULION.....ooooooiviviiviin | 1,000,000 | ...... 1,000,000 1,000,000 (1] ORI SO 1,000,000 | ocvvvvveeeeereraas | oo | s (I 7,877 | 04/17/2025.
67103Q AG 2 |OFSBS 2013-5A A2F CLO 3.8598 04/17/2025...... .. | 02/15/2017. | Distribution.... N T B 1,000,000 | ... 1,000,000 0 1,000,000 [ veooeveeeereeens Lo | evvereeriinnn0 [ 12,544 | 04/17/2025.
67103Q AL 1 |OFSBS 2013-5A A3F CLO 4.9991 04/17/2025...... .. | 02/1412017. | DIStADUON. ......vvvevevevveeereneviovsnesicreeens | L 500,000 | ......... 500,000 . . 0 - KO 8,124 | 04/17/2025.
67107F AC 1 |OZLM 2014-8A A1B CLO SSNR 3.38 10/17/26..... |.. | 05/30/2017. | DiStribUtion............ccoveeermcevreveemmmeeereveenns | | 1,000,000 | ....... 1,000,000 ..994,300 ..996,653 | ....... 418 418 2,929 2,929 | ... 20,937 |10/17/2026.
67107F AG 2 |OZLM 2014-8A A2B CLO 4.39 10/17/26.............. .| 05/30/2017. | Distribution.... 500,000 500,000 496,950 497,940 169 169 113,597 | 10/17/2026.
67107K AJ 5 |OCP 2014-7A A1B CLO SSNR 3.61 10/20/2026.... | .. | 10/20/2017. | MBS Paydown............ovvverrrrermreernreennes
....... 1,000,000 | .......1,000,000 | .......1,000,000 0 . 136,100 | 10/20/2026.
67108L AE 3 |OZLM 2014-6A A2B CLO MEZ 4.47 04/17/2026.... | .. | 01/17/2017. | MBS Paydown.................cceeeeueeeemmmvecceeees | 1,500,000 | ....... 1,500,000 | ....... 1,490,700 7,021 1,500,000 [ oo Lo | evvereeriinnn0 o 16,763 | 04/17/2026.
674003 AA 6 | OAKTREE CAP MGMT 6.75 12/02/2019.... .. [12/20/2017. | DiStrbUtON. .......ovooeveveceeeeeeeeesnicessicenn | 2,000,000 | ....... 2,000,000 | ....... 1,974,960 2825 1,993,721 | oo | 0000 8,279 | 8,279 | 308,950 | 12/02/2019.
67515E AG 1 |OCTR 2014-5A A3 CLO SSNR 3.47 10/13/2026.... | .. | 03/21/2017. | DiStribution............cceeeereevevevremmmeerevennens | | 1,000,000 | ...... 1,000,000 | ....... 1,000,000 0 1,000,000 [ oo [evereerereerieens | evvevenriien0 [ oo 15,229 | 10/13/2026.
67590 AE 3 |OCT182013-1A A2B CLO MEZ SEQ 4.239 2024.. | .. | 03/07/2017. | Distribution
......................................... 0 .3,000,000 139,211 | 12/16/2024.
67590L AG 3 |OCT19 2014-1A B2 CLO MEZ 4.363 04/15/26....... .. | 03/23/2017. | Distribution 899592 | ... 408 408 900,000 | ... - 0| 17,234 | 04/15/2026.
679574 AG 8 |OLD DOMIN ELEC 6.21 B 12/01/2028.... .. [ 12/01/2017. | Sinking Fund Redemption. 89,592 |....... (823) (7)) TR I 83,333 | eouerrrerrnenns [ e | e 0 [ 5,175 | 12/01/2028.
68383N BN 2 [OPMAC 2005-3 A2 SEQ SSUP FLT 07/25/2035.... | .. | 12/25/2017. | MBS Paydown
..................................... 167,632 | oot 167,632 | 000 128,867 | v 145,124 | i | 012,261 [ s | i 12,261 | s | e 167,632 | s | v | cvvvveinsnnnnnn0 | 1,171 | 07/25/2035.
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68504R AA 6 [ONGLT 2014-AA A ABS SNR 2.29 07/09/2029...... .| 12/09/2017. | MBS Paydown..........ccocereruieieniiciininenns 138,742 138,718 138,723 | ... 7 7 138,742 0l 1,638 | 07/09/2029.
69318F AB 4 |PBF HOLDING CO LLC 8.25 02/15/2020............. | 06/21/2017. | Call 000,000 971,300 986,544 | .oovooesers | e 13,456 | oo | e 13456 | oo | e 2,000,000 | oo [ oo | v | e 181,510 | 02/15/2020.
693456 AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043...... .. [ 12125/2017. | MBS Paydown............oovvverriecriecriias 501,321 488,475 488,252 | oo | e 4,368 7 :  OOOOOOTR ISPOOPOOOOOOON (1% . N I U IO | I IR 8,789 | 09/25/2043.
69352) AN 7 |PPLENERGY SUPPLY 4.60 12/15/2021............ .| 08104/2017. | Exchanged 400,000 999,360 999,645 | ... 38 38 [ oo | oo 1,999,683 | o, | 1:(599,683) | ....(599,683) | ... 58,522 | 12/15/2021.
694475 AA 2 | PACIFICALIFEAINSURANCE®&9.25406/15/2039.... | .. | 01/01/2017. | Transfer to Schedule BA...........c.cccccvuneene
.................................. 3,058,627 | .......2,000,000 | .......3,058,627 0 e 3,058,627 | oo [ | cvvneiennnd0 [ 8,222 | 06/15/2039.
705011 AA 2 |PEARSON FUNDING 3.75 05/08/2022... +| €| 08115/2017. | Cash Tender..........oowsvessscsvssess | | e 1,000,000 | ....... 1,000,000 | ......... 993,650 3,696 | v | s 1,000,000 [ oo | i | s 0 66,354 | 05/08/2022.
707567 AC 7 |PENN MUTUAL LIFE 7.625 06/15/2040. <. | .. 01/01/2017. | Transfer to Schedule BA [ T 2,650,677 | oo 2,000,000 | ....... 2,650,677 0 T 1 N DS IO 0l 38,125 | 06/15/2040.
709629 AJ 8 |PENTAIR FINANCE 5.00 05/15/2021.....c...ccn.ve. C | 05/26/2017. | Cash Tender.......c..covvvssvcsvvsvcsinns SRR IO 2,000,000 | ... 2,000,000 | .. 2,264,380 | oo 2,141,934 [ oo | eeen(13,058) | o [ e (N0 E—— e 128,875 | | 0 (128,875) | ... (128,875) | ....244,916 | 05/15/2021.
72447X AC 1 |PITNEY BOWES INC MTN 575 09/15/2017......... o | OOMBI2017. | MUY .o | 151,000 | ... 151,000 | ....... 149,193 | oo 150,836 |...... 164 (78 IR IR REI 0 Y RN B (U — 8,683 | 09/15/2017.
72650R AT 9 [PLAINS ALL AMER PIPELINE 6.50 05/01/2018.... | .. | 12/28/2017. | Distribution
.................................. 1,000,000 | .......1,000,000 731 731 262 | ......91,222 | 05/01/2018.
743917 AH 9 |PRUDENTIAL INS 8.30 07/01/2025...........ccccnvvnee ..101/01/2017. | Transfer to Schedule BA...........c.cccccvvneene I 2,596,925 | ....... 2,000,000 | .......2,596,925 | ........... 2,598,925 | eoovevrrererererois oo, 0 0l 83,000 | 07/01/2025.
744482 BH 2 |PUBSVC NEW HAMP N 6.15 09/01/2017............. .| 09/01/2017. | MALUFILY......ovvoveririiieiieiesiniaas I 1,000,000 | ....... 1,000,000 .999.846 | ... 154 09/01/2017.
744593 AC 8 |STEER-IBM-Z2 6.415 06/01/18 .| 12101/2017. | Sinking Fund Redemption. 122500 1225500 121398 392 06/01/2018.
749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046........... | . [ 12/25/2017. | MBS Paydown 309,754 300,754 303,05 5,352 08125/2046.
74927D BY 1 |RBSSP 2010-4 11A5 SEQ SSNR 5.50 10/37......... .. [ 12/126/2017. | MBS Paydown... 253,896 253,896 252,770 336 10/26/2037.
749277 AC 5 |RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE.... |.. | 12/26/2017. | MBS Paydown...
....................................... 33,302 | ...........33,302 | ............31,263 30,929 |....... (2,485) (2,485) verrnrnernnn0e38,302 | v | e | cveerineinnn0 | 1,844 | 10/26/2034.
749289 AZ 7 |RBSCF 2009-RR2 WBA SEQ SSNR CSTR . 1 03/16/2017. | MBS Paydown...........ccceviveererireeernnenes
amest | 2276113 | .....2.276113 | .....2,176533 | ........ 2,265,206 | oo | 10,907 | o | 10,907 | o 0211612051,
749280 AV 7 |RBSSP2009-17A2Z MEZ CSTR 6/26/2037......... o [ 1212612017 | MBS PaYAOWN ..o | 373,814 | ......... 373,814 | ......... 172,832 | v 209,814 | cocveesveees | oo 0 06/26/2037.
749280 AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037........ .| 12126/2017. | Pass-Through Loss... 0 06126/2037.
749286F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036....... | . | 12/26/2017. | MBS Paydown........ooomovvven| | 147250 0 03/26/2036.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036...... | .. | 12126/2017. | Pass-Through Los: 0 03/26/2036.
74928H BM 7 |RBSCF 2010-RR3 WBTB SUB CSTR 02/16/2051. | .. | 05/16/2017. | MBS Paydown
.................................. 2,000,000 | .......2,000,000 | .......2,068,438 | ...........2,000,749 |....... (749) (749) cereereren2y000,000 | oo e | 0 [ 100, 38,796 | 02/16/2051.
749280 AL 1 [RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36 | .. | 12/26/2017. | MBS Paydown............ccccoevevvrmvnirreinninenne
..................................... 199,731 | oo 199,731 | 193,739 | 196,099 | s | 2,644 2,644 w1993 | i | e [ 0] 13,368 | 08/25/2036.
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE | .. | 12/26/2017. | Pass-Through LOSS...........cccuvurevnivniinnens
.............. 7,222 | oo | et | e 33 33 cevnrerennnennns(849) | e [ o649 | 649 | e, | 08/25/2036.
749280 AS 6 |RBSSP 2009-12 7A1 RR SEQ SSNR CSTR 10/36 | .. | 05/26/2017. | MBS Paydown...
....................................... 77,631 | oo 77,631 | el 74914 | 76,114 | | el 1,617 1,517 ceverrreneenee L1031 | | e [ cveieiiienn0 ] .. 549 | 10/25/2036.
74930A BE 6 |RBSCF 2010-RR4 CSCA SEQ SSNR 5.695 9/40.. | .. | 07/16/2017. | MBS Paydown...........cccccvuuiuernieeeninnns
JRTSUTNRURUNIONORTON PPN 1,572,167 (5,414) | oo | e LBT2A67 | i | e | evvvererinnenn0 | e 30,990 | 09/16/2040.
74930V AA 9 |RBSSP 2011-6 A1 SEQ SSNR CSTR 05/26/2036. | .. | 12/26/2017. | MBS Paydown..........cccccvrerevrmieniercernnnns
6,829 05/26/2036.
74951P DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037................ .| 12/10/2017. | MBS Paydown..........ccoverereieiernrieiininenns i 067485 | 467485 | 199460 | 190726 | 87852 47,852 | oo, 03/10/2037.
75574T  AA 2 |RCMT 2017-FL1 A CLO SSNR FLT 05/25/2034.... | .. | 12/25/2017. | MBS Paydown............cccceumwvmvvemvvecconncenc | L 5631491 | oo 563491 | oo 563191 | oo il () (4) 05/25/2034.
755920 AF 2 |ROCS-NSC-1998-1 6.375 05/15/2017.........c.coo.... ..| 05/15/2017. | Maturity............. 2% 2% 43762 05/15/2017.
756109 AP 9 |REALTY INCOME 4.65 08/01/2023 .. | 05/19/2017. | KEYBANK CAPITAL MARKET. /084,460 | .......1,000,000 | .........997,750 | ............ 098,427 | ....... 82 82 998,509 5,051 08/01/2023.
75884R AS 2 |REGENCY CENTERS 4.80 04/15/2021.. woer | | 06/17/2017. | KEYBANK CAPITAL MARKET ...oooovvceen | L, 2145120 | ....... 2,000,000 | .......1,997,200 | ...........1,998,700 |....... 108 108 1,998,808 04/15/2021.
75887F AE 6 |REGT42014-1A B CLO MEZ FLT 07/25/2026....... .. [ 07/06/2017. | DiStribUtON. ........oooeveeveeveeeeieennivessiienn | 2,000,000 | ....... 2,000,000 | .......1,983,800 | ....1,985,135 [ oovvvvvveerereeens | e 1,497 1,497 1,986,632 07/25/2026.
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75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/2037............. .. | 12/25/2017. | MBS Paydown 40,985 7,139 09/25/2037.
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 .. | 06/25/2017. | Pass-Through Loss... 0 07/25/2034.
760985 7F 2 |RAMP 2004-RS7 Al6 NAS 5.22 7/25/34 .. [ 09/25/2017. | MBS Paydown..........coovvvuemmmevevsssmnniisenss | 76,417 34,736 07/25/2034.
760985 UA 7 |RAMP 2003-RS3 Al4 SEQ 5.67 4/25/33 .. | .| 11/25/2017. | MBS Paydown 356,322 34,216 04/25/2033.
76110H J6 7 |RALI2004-QS16 1A2 SEQ 5.50 12/15/2034.... .. [ 1212512017, | MBS Paydown.............oeveeveevmmecvamcienn | | 598,670 2,832 12/25/2034.
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .. [ 12/25/2017. | MBS Paydown 88,235 | ..........88,235 | ........... 81,066 69,678 |....... (2,339) 10/25/2035.
761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .. | 12/25/2017. | Pass-Through Los 0 10/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36... .. [ 12/25/2017. | MBS Paydown..........cocvveemmmmvvevmsnnniiesnne | 35,485 37 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36................. .. | 12/25/2017. | Pass-Through Loss... 0 02/25/2036.
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035....... .. [ 12/25/2017. | MBS Paydown..........ccocvveesmmsvvevsssneniissssc [ 151,408 | .......... - . K2 T I 151,408 03/25/2035.
76112B C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35............. - | 121252017, | MBS Paydown.............coveeeevesscsvcvnnennens | L 699,146 | ......... 699,146 | .......... 414244 | o 647,032 | o | e LEX £ TN T B 18,979 | covvvvveeereeeeeeees | ovvvvvininond 699,146 09/25/2035.
76112B NM 8 |GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035. | .. | 12/18/2017. | MBS Paydown
..................................... 730,814 | ........730,814 | ..........669,608 | .............669,449 | .......ccccconvire | crerrn...6,435 6,435 05/18/2035.
76112B  SE 1 |RAAC 2005-SP1 1A5 PAC 5.0 9/25/34.................. .. | 09/25/2017. | MBS Paydown 174,349 | ... 174,349 | ... 168,362 1,892 09/25/2034.
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021 .| 11/15/2017.| MBS Paydown 178,648 | ........ 178,648 | ......... 178,440 11 05/17/2021.
78444V AB 7 |SLCLT 2010-B A2 ABS FLT 7/15/2042 .. | 06/15/2017. | MBS Paydown 227,244 227244 | .......... 227,244 0 07/15/2042.
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 .. | 12/15/2017. | MBS Paydown 360,966 | ......... 360,966 | ......... 360,966 . 0 05/16/2044.
78447TR  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027. .| 12/15/2017. | MBS Paydown.. 297,084 297,084 | .......... 297,001 | .... 297,069 |....... 2 2 05/17/2027.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030 .| 12/15/2017. | MBS Paydown 291,944 291,944 | .......... 291,944 | ... 291,944 | oo | oo 0 06/17/2030.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025 .. | 12/25/2017. | MBS Paydown 532786 | oo, 532,786 | .......... 532,728 | coovvvor...541,998 | ...... 20 20 08/25/2025.
78471F AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25. .| .. [ 12/25/2017. | MBS Paydown I Y R 403,209 | oo 403,209 | .......... 403,200 | ..............403,205 |....... 2 2 12/26/2025.
803171 AC 1 |SRANC 2014-2A A1F CLO SSNR 3.35 02/20/25... | .. | 11/20/2017. | MBS PaydOwn...........ccccoccomeeireerenrernenns
....... 4,500,000 | .......4,500,000 | .......4,500,000 0 150,750 | 02/20/2025.
80589M AE 2 |SCANA CORP 4.125 02/01/2022 .1 02/14/2017. | DEUTSCHE BANK.........ovvvevnmvmmmncienne | L 1,020,130 | ....... 1,000,000 | vooooo... 992,380 9 22,458 | 02/01/2022.
80629Q AA 3 | SCHAHIN Il FINANCE 5.875 09/25/2022. .| C| 12/15/2017. | BARCLAYS CAPITAL... 182,420 | ...... 1,737,333 | ... 1,737,333 | .............208,480 | ... 43,433 | .o | oo YD1 — [6:XCI:74 ) I— 09/25/2022.
80851Q DA 9 | SCHWAB CHARLES MTN 6.375 09/01/2017........ .. [09/01/2017. | MALUFtY......ooooeeevneeeeeeieseicessiiessiienn | 2,000,000 | ....... 2,000,000 | ....... 1,994,380 1,677 09/01/2017.
81180W AL 5 |SEAGATE HDD CAYMAN 4.7501/01/2025........... C|07/12/2017. | RBC CAPITAL MARKETS........cccoovvcvmnn | 500,000 | .......... 500,000 | vo..... 500,000 0 01/01/2025.
81683R AJ 3 |SEMINOLE TRIBE 7.804 10/01/2020 .. 1 10/01/2017. | Sinking Fund Redemption 200,000 200,000 | .......... 200,000 | ... (1) 10/01/2020.
81745A AB 3 |SEMT 2013-5 A2 SEQ CSTR 05/25/2043.... - | 121252017, | MBS Paydown............ccoveevvvoccciccvvvncennnss | i | e, 164,290 | ..ccooeee. 164,290 | ..ccoonnee 155,536 | ..ovverneens 156,221 | oo [ i (2,754) (2,754) 05/25/2043.
81745) AA 6 |SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043...... .. | 12/25/2017. | MBS Paydown 257,782 257,782 | v 254,319 254,597 |...... 832 832 09/25/2043.
81745M AA 9 |SEMT 2013-2 A SEQ SNR CSTR 02/25/2043....... .. | 12/25/2017. | MBS Paydown 365,695 | ......... 365,695 | .......... 327,602 | cooveir328,825 | oo | 012,603 | e e 12,603 | .o, 02/25/2043.
81881U AJ 6 |SHACK 2013-4A B2 CLO 4.4101/13/25................ .. | 04/13/2017. | MBS Paydown 1,500,000 | ....... 1,500,000 | ...... 1,500,000 0 01/13/2025.
824348 BB 1 | SHERWIN-WILLIAMS 4.20 01/15/2022... .. | 06/02/2017. | Consent Fee 1,000 [ eooooveeeereeeeeeenes | oeeeeesesssessensins 0 01/15/2022.
82838U AA 7 |SVLF 2012-D A ABS 3.0 03/17/2025 .. | 04/15/2017. | MBS Paydown..........cccvvveerererereeneriienans ) 103,464 (1,173) 03/17/2025.
828807 CD 7 |SIMON PROP GP LP 5.65 02/01/20. .. | 06/26/2017. | Make Whole Call..............cccouwvveecvvmmmmcceens | L 92000.000 | .......2.000.000 | ... 1,992,420 2,791 02/01/2020.
833034 AE 1 |SNAP-ON INC 5.5001/15/2017 o[- ] 0111572017, | MatUFity........oocvvvveveeeneeeeeieensiisnsiisnnens | | 1,000,000 | ....... 1,000,000 | .......... 998,770 6 1,000,000 01/15/2017.
83402Q AA 0 |SCLP 2016-2A A ABS SSNR 3.09 10/27/2025....... .. [ 1212512017, | MBS Paydown.........c..ecveeecvemecvivecnieenn | 1,456,063 | ....... 1,456,063 | ...... 1,455,835 | ... 81 [ oeeeeeereiennns | o 1,456,063 10/27/2025.
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026... .. [ 12/25/2017. | MBS Paydown...........ccocevumevvevcemmmvccvenene | | 043738 | 943,738 | ......... 943,658 | ... 29 01/26/2026.
83405 AA 8 |SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026....... .. [ 12/25/2017. | MBS Paydown............ccoceeeuvvecmmmevmmmconnn | L 514019 | 514,019 9 09/25/2026.
83405Q AA 7 |SCLP 2017-6 A1 ABS SSNR 2.2 11/25/2026......... .. | 12/25/2017. | MBS Paydown 5 11/25/2026.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044........... .. | 07/20/2017. | MBS Paydown 0 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45......... .. | 08/20/2017. | MBS Paydown ....23,652 4 08/21/2045.
83608G AL 0 |SNDPT 2013-1A A1F CLO 2.246 04/26/2025........ .. | 10/26/2017. | MBS Paydown 249,998 0 04/26/2025.
83608N AE 1 |SNDPT 2014-1A B1 CLO MEZ FLT 04/18/2026..... | .. | 01/18/2017. | MBS Paydown............cc.cccovwveumvcvmmmcomnc | | 500.000 | oo, 500,000 7,321 04/18/2026.
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83608N AL 5 [SNDPT 2014-1A B2 CLO MEZ 4.28 04/18/2026.... | .. | 01/18/2017. | MBS Paydown...............ccovvverrrrerrrrernceens B o 5,000,000 | ...... 5,000,000 | ... 4,891,000 T5,737 | oo | oo T,737 Lo | e000005,000,000 | v | eveereenerecersens | eoreerecirennn0 | v : 04/18/2026.
83608X AC 3 |SNDPT 2014-2A A1 CLO FLT 10/20/2026............. .. | 04/120/2017. | MBS Paydown N 1,000,000 | ....... 1,000,000 | ......... 992,500 10/20/2026.
83608X AE 9 |SNDPT 2014-2A A2 CLO 3.44 10/20/2026............ .. | 04/20/2017. | MBS Paydown S T IS 2,000,000 | ...... 2,000,000 | ...... 2,000,000 10/20/2026.
84474W  AA 8 | SOUTHWEST AIR 6.53 07/02/19 .. 1 08/29/2017. | Call 235923 235923 | ... 208,792 07/02/2019.
845437 BH 4 |SOUTHWESTN EL PR E 5.55 01/15/2017.. .| 01/15/2017. | MALUFItY.......vvoeiricieecias . X 2,000,000 | ....... 2,000,000 | ....... 1,994,220 01/15/2017.
84755T AD 9 |SPECTRAENERGY 5.65 03/01/20 .. [ 07/13/2017. | Cash Tender...........ccocoouevemmmvevmmmmvcimnnees | 1,000,000 | ...... 1,000,000 | ......... 997,880 03/01/2020.
84858D AA 6 [SPIRIT AIR 2015-1 A 4.10 10/01/2029.... .. 10/01/2017. | Sinking Fund Redemption...........ccooowseewees f 0 69,209 | .....cc.. 69,209 | ....ccc.. 69,209 04/01/2028.
85022W AA 2 |SCFT 2016-AA A ABS SSNR 3.05 04/25/2029...... .. [ 12/25/2017. | MBS Paydown 335608 335608 | ... 337,495 . . 0. 04/25/2029.
85172G  AB 3 |SLFMT 2013-2A M1 MEZ 3.52 12/25/2065.. o [ 10/25/2017.| MBS Paydown.........cccccvvcvvvvmssssvvnscsscc | e | oo 1,000,000 | ....... 1,000,000 | .......... 963,228 | ovverrrr 984,182 | i | 15,818 | .vvveeveennne | verrerenn 15,818 | o . . X 12/25/2065.
855030 AM 4 |STAPLES INC 4.37501/12/2023 .. | .| 09/12/2017. | Cash Tender. 700,000 | .......... 700,000 | .......... 698,656 | ... 881 01/12/2023.
855541 AC 2 |STARM 2007-S1 3A1 SEQ CSTR 01/25/2037...... .. [ 10/25/2017. | Pass-Through LoSS..........c.ooucvvmmmvccimncae | i L0 I O SO DU DU 01/25/2037.
855541 AC 2 |STARM 2007-S1 3A1 SEQ CSTR 01/25/2037...... .. [ 12/25/2017. | MBS Paydown 151,570 | . A38,776 | oo 137,141 | 2,967 01/25/2037.
85771S AA 4 |STATOILHYDRO ASA 5.25 04/15/2019 12/14/2017. | Make Whole Call...........cccoovvvevevmmcvccceeee | | 1500,000 | oo 1,500,000 | ....... 1,497,135 | ..........1,499,200 |....... 800 04/15/2019.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/204 o | | 12/20/2017. | MBS Paydown...............ccocvemmmecmmmeccmnmcenne | ok 96592 | 26592 | i 26578 | 26578 | 1 10/20/2046.
86213C AB 1 [STR2015-1A A2 ABS SNR 4.17 04/20/2045......... .. [12/20/2017. | MBS Paydown............ccoceeeueeevmemecvencoeen | ol 5000 | 5000 | 4920 | 4930 | 4 4 5,000 04/20/2045.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.. .. [ 12125/2017. | MBS Paydown............couvvememvemmmvimncnciean | o A67442 | 16742 | 116999 | 407387 | L1980 LT 10K S B 167,142 08/25/2035.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35........ .. | 12/25/2017. | Pass-Through Loss... 0 08/25/2035.
86359B YF 2 |SARM 2004-10 4A SEQ SNR FLT 08/25/2034....... .. | 12125/2017. | MBS Paydown..............ccooceeveveveeeceviesmenenc | 430,564 | 1.0 830,564 | v 432,305 [ oo | e 95 95 08/25/2034.
86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036............. .. [ 12/25/2017. | MBS Paydown 282198 | ....282198 | ... 200.360 | oo 237305 | oo | 21,035 21,035 03/25/2036.
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036. | .. | 12/25/2017. | MBS Paydown..........c.ovreerrreermmreernreernnes
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 80,678 | ...........80,678 | ..........66,517 | ... 64,212 |....... 79 79 cererirnnnnnnn80,678 [ [ | e [ 1,358 | 05/25/2036.
86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036. | .. | 12/25/2017. | Pass-Through LOSS............ccoovverrrernneeens
0 [ eovvrrererreneens | eovererneeenreenn (803) | v | cevireenn03 | 803 | s 05/25/2036.
86787G AD 4 |SUNTRUST BANK 5.2 01/17/17 [ 014712017 | MaLUFtY ... | 306,000 4 4 . . . 7,956 | 01/17/2017.
867914 AZ 6 | SUNTRUST BANKS 6.00 09/11/2017. - |- | 09/11/2017. | Maturity. I — 2,000,000 | .......2,000,000 | ....... 1,999,840 | ...........1,999,986 |....... 14 14 0 120,000 | 09/11/2017.
869507 AA 1 |SPSS 2017-1A A ABS SSNR 4.19 01/15/2071...... .. | 08/15/2017. | MBS Paydown N — 6,964 | coovrrvvnnnn, 6,964 08,961 | e | s 1 1 01/15/2071.
87155M AA 9 |SYMP 2007-5A A1 CLO FLT 01/15/2024.............. .. | 10/15/2017. | MBS Paydown 1,161,666 | ....... 1,161,666 | ....... 1,136,618 1,833 01/15/2024.
87157V AA 7 |SYMP 2013-11A A CLO FLT 01/17/2025. .. | 04/17/2017. | MBS Paydown.. 373,822 | .......... 373,822 | .......... 373,822 0 01/17/2025.
87157V AA 7 |SYMP 2013-11A A CLO FLT 01/17/2025. .. | 06/27/2017. | Distribution.... 626,178 | ......... 626,178 | .......... 626,178 0 01/17/2025.
872455 AG 5 |TICP 2014-1A A2C CLO MEZ 4.397 04/26/26....... .. | 04/26/2017. | MBS Paydown.. B T 1,500,000 | ...... 1,500,000 | ....... 1,500,000 0 04/26/2026.
87247C AJ 2 |TICP 2014-2A A1B CLO 3.528 07/26/2026............ .. [ 04/20/2017. | MBS Paydown............ccoeveemmmveemmmveisnniennns | 1,000,000 | ....... 1,000,000 | ...... 1,000,000 0 07/20/2026.
87247C AL 7 |TICP 2014-2A A2B CLO 4.317 07/26/2026............ .| 04/20/2017.| MBS Paydown 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ... (030 OO I 1,000,000 | coovvveeeeeeeeeeees | oo | O | e 21,585 | 07/20/2026.
87266H AA 6 | TFINS 2016-1A A CDO SNR FLT 01/20/2038. | 10/20/2017. | MBS Paydown.............coceevevessvvcvvnvennens | L 117,034 | ........ 117,034 | ... LT RT: Y — STV X1 O B 9,474 9,474 1,924 | 01/20/2038.
87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038 .. [ 12/20/2017. | MBS Paydown 290,000 290,000 | . .290,200 | ... 290,131 |....... (21) (1) 4,734 |02/22/2038.
87407P AE 0 |TAL2013-2A A ABS 3.55 11/20/2038 .. [ 12/120/2017. | MBS Paydown 200,000 200,000 | .......... 199,381 | oo, 199,431 | ....... 81 81 . . . 0. 11/20/2038.
878091 BC 0 | TEACHERS INS & ANN 6.85 12/16/2039.... .. 1 01/01/2017. | Transfer to Schedule BA... I T B 1,285,478 | oo 86,000 | ....... 1,285,478 | ccoooo..... 1,285,478 | covvveeeeeevecrens | covereeeereeerrron (110 T 1,285,478 | oo | oo | eeveseeesiiannd (VN 2,854 | 12/16/2039.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. | .. | 12/25/2017. | MBS Paydown...........ccoovvemrrvermrrennreennnes
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA 181,292 | 0000 181,292 | 10 54,758 | e 157178 | | e (2,665) (2,665) rerrrnnnnen 181,292 | i | ceviinniiienn0 [ neen.851 | 01/25/2038.
88156E AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38.. | .. | 12/25/2017. | Pass-Through LOSS............cccccverervvenrnnens
[LC15) ) [T OOTOR ORI ISR 0 . 01/25/2038.
88157V AB 3 | TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038........ | 121252017, | MBS Paydown........ccccovveccvvmmssccvenssccc | i | oo 146,364 | .......... 146,364 ..76,109 | ... 91,500 | veovrreerriiene | oo 84,850 [ s [ i 44,850 | .o | s 146,364 X 08/25/2038.
88167A AE 1 | TEVA PHARMACEUTICALS 3.15 10/01/2026....... | C| 12/18/2017. |MORGAN STANLEY........ooovvvvvvvcsvcviv | i | e, 1,661,060 | ....... 2,000,000 | ....... 1,994,680 | ...........1,994,958 |....... 478 478 1,995,436 ...(334,376) | ...... (334,376) | ....... 89,075 | 10/01/2026.
88314R  AC 0 [TMCL 2014-1A A ABS SNR 3.27 10/20/2039........ C| 03/20/2017. | MBS Paydown.............cccouvvemmmveimmmecimnncea | 42500 | 12500 | o 11,930 | oo 11,963 | oo, 18 18 | oo | evereeereenee 12,800 | oo | eeveeeeeeeeeneees | eereeererennns (V] 68 | 10/20/2039.
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88314R AC 0 |TMCL 2014-1A A ABS SNR 3.27 10/20/2039........ C|03/22/2017. | BANC OF AMERICA SECURITIES.......... 368,171 361,867 362,801 | ... 937 937 ..363,310 4861 | oo 4861 | o, 3,341 | 10/20/2039.
883203 BX 8 | TEXTRON INC 3.6503/15/2027............cccocuvrcene .. | 04/21/2017. | CREDIT AGRICOLE CIB.......coovvvvemvcvenn | 1,001,760 | .......1,000,000 | ..oo......998,740 | woovooooooooooooos | oo 17 17 ...998,757 3,003 | 3,003 | oo 2,535 | 03/15/2027.
88432A AU 4 |WINDR 2013-2A B2 CLO MEZ 4.09 01/18/2026.... | .. | 10/18/2017. | MBS PaydOWn......oooovvssvvvsssvvessssessne | 2,070,000 | .......2,070,000 | .......2,050,335 | ..........2,058,346 | ...oovccccricccicc | oo 11,654 [ ovvvrrernnns | oo 11,654 [ oo 2,070,000 [ covvvvvrrerienns | o | conriernrnseni0 | v 84,663 | 01/18/2026.
89280U AA 6 |TRAL2013-1A ACLO FLT 04/20/2025............... | 07/20/2017. | MBS Paydown........cc..ovvreevsevrvrsrsn 652,793 , 651,798 |...... 554 554 04/20/2025.
892890 AA 6 |TRAL2013-1A A CLO FLT 04/20/2025... .| 08/08/2017. | Distribution 347207 | 1,347,207 | o 1,341,683 | oo 1345151 | ... 857 857 04/20/2025.
89655Y AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039... | 12116/2017. | MBS Paydown... 53,006 0 1111612039,
89656C AA 1 |TRL2010-1A A ABS 5.194 10/16/2040... .. [ 12/16/2017. | MBS Paydown... 447738 | 147738 | 153220 | 152,085 | ....... (259) (259) 10/16/2040.
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43. .. [ 12/15/2017. | MBS Paydown.........cocvcvveemviecvvecnieenn | 45,995 44523 | ....... 242 242 . 01/15/2043.
89656F AC 0 |TRL2013-1A A ABS SSNR 3.898 07/15/2043....... | .. | 12/15/2017. | MBS Paydown... 33042 | . .33,942 | . 234610 | e | s (18) (18) ..33,942 07/15/2043.
89690E AA 5 | TRMF 2011-1A A1A ABS 4.37 07/15/41............... | 081812017 | MBS PaydOWN..oovvveovesvvvessssesssensn | 476,507 | ... 476,507 | oo 476,606 | .ovvvvee. 476,599 |...... (92) (73] [P IO 476,507 07/15/2041.
89690E AD 9 |TRMF 2014-1A A1 ABS SEQ SNR 2.863 04/44..... | . | 08/15/2017. | MBS Paydown... 3,035,517 3035517 | .....3.012,039 | oo 3,014,362 | oo | o 21,155 21,155 3,035,517 04/15/2044,
907833 AE 7 |UNION PACIFIC RR 6.7 02/23/19 .. | 08/23/2017. | Sinking Fund Redemption..........cccocceeee | 1 64,669 | ..o 64,669 64,345 | ...... 148 148 64,669 02/23/2019.
90783T AA 8 [UNP CO 2004 TRST 04-1 5.404 07/02/2025.. ..101/02/2017. | Sinking Fund Redemption. 207,976 207,976 | ........ 207,976 | wovvvvvvoo. 239,480 | oo | oo, 0 207,976 07/02/2025.
908594 AC 8 |UNION TANK CAR CO 4.71 05/15/2020 .. | 05/15/2017. | Sinking Fund Redemption. 90,908 0 0 90,909 05/15/2020.
909287 AA 2 |UAL 2007 PT TRUST 6.636 07/02/22 .| 07/0212017. | Sinking Fund Redemption. 53,050 | ... 65 07/02/2022.
90932L AA 5 |UNITED AIR 2015-1 AA 3.45 6/01/2029. e | | 12101/2017. | Sinking Fund Redemption. il 145,060 | 145,060 | oo 445,080 | o 145,061 | oo ©) 06/01/2029.
90932P AA 6 |UNITED AR 2014-1 A 4.00 04/11/2026................ .| 10111/2017. | Sinking Fund Redemption..................... 54,913 | .. 0 0411112026,
90932Q AA 4 |UNITED AIR 2014-2 A 3.75 09/03/2026.. .| 09/03/2017. | Sinking Fund Redemption 57,025 0 09/03/2026.
91159H HN 3 [US BANCORP V 2.375 07/22/2026 . |..|12/20/2017. | BANC OF AMERICA SECURITIES.. . 2,978,902 1,934 2,980,835 07/22/2026.
91911T AJ 2 |VALE OVERSEAS LTD 5.625 09/15/2019.. . | C| 09/28/2017. | Make Whole Call............ccccoovvvemmcomcvucnc | L 1,000,000 | .......1,000,000 | ..........992,320 | .............997,480 |...... 2520 1,000,000 09/15/2019.
91911T AL 7 |VALE OVERSEAS 4.625 09/15/2020.. C[09/18/2017. | Cash Tender. ..2,075,000 | .......2,000,000 | ......1,980,600 | ..........1,991,736 | ... 8.264 2,000,000 09/15/2020.
92257 AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047...... | . | 12/25/2017. MBS Paydown... 118,165 [ (977) 118,165 05/25/2047.
92329) AD 1 |VENTR 2012-12A B2 CLO 3.74 02/28/2024.......... | .. | 02/28/2017. | MBS PaydOWN....oocovvssvevssvvmsssvsssenn | 1,000,000 | ....... 1,000,000 | .vocvee 999,000 | wvovvrrrne 999,524 | ...... AT6 | v | e 1,000,000 02/28/2024.
92320N  AJ 9 |VENTR 2013-13A C2 CLO FLT 06/10/2025.......... | 0911072017 | MBS PaYdOWN.....ooovvsovnsvvssvessovnseen | 1,000,000 | ....... 1,000,000 | ..o 990,000 | woovvrrene 993,931 | oo 8,069 | .ocovreerrrcicns | e 1,000,000 06/10/2025.
92329X AJ 7 |VENTR 2014-16A A2F CLO SEQ 4.395 04/2026... | .. | 04/15/2017. | MBS Paydown...........ccocuereeerereniecernnenes
(SRR [P 1,500,000 | ....... 1,500,000 1,500,000 1,500,000 0 .1,500,000 04/15/2026.
92557G AL 2 |VIBR 2013-2A A2B CLO 4.03 07/24/24................ | 0712412017 | MBS PaydOoWN.....oooccvsvvsvvsivesvrsiens T 1,000,000 | ....... 1,000,000 | ..........972,700 | . .983,971 ] 18,029 [ | e 16,029 | .oooerrcrrnne eeren 1,000,000 07/24/2024.
92765Y AA 5 |VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023..... | C| 10/23/2017. | Sinking Fund RedEMPHON.....cocvsvvssvvse | s | v 334,119 | o 334,119 | o 334,119 | s 334,119 | v | (O PN I 334,119 10/23/2023.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37... | .. | 12/25/2017. | MBS Paydown
..................................... 240,453 | .........240,453 | ........219,760 | .............220,345 | .....cccocoevivner | cerenn.5,269 5,269 ceerrnnenen 280,453 | i | e | e 0] 3,955 | 02/25/2037.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37... |.. | 12/25/2017. | Pass-Through LOSS...........ccecvrvernrerernnnns
.............. 7595 | oo [ e | e | s 0 cevnrerereenenenee(878) | e [ o678 | e B78 | e | 02/25/2037.
92935) BC 8 |WFRBS2011-C2 A4 SEQ CSTR 02/15/44........... - [ 1211512017, MBS Paydown....oooccoveeseveeesssveeeseen | 29,747 | oo 29,747 | oo 31,250 30,430 |....... (733) T2 ) P B b2y DO DO IO N — 1,448 | 02115/2044.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36 | .. | 12/25/2017. | MBS Paydown...
..................................... 774,731 | (o TTAT31 | 719615 | 715,363 | | 3,841 3,841 e LTI [ [ | e[ 102..10,076 | 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36 |.. | 12/25/2017. | Pass-Through LOSS...........ccecvrvernrerernnnns
............ 84,601 | oo | e [ e [ 0 cevererneneen(3,951) | e [ 3,951 | 3,951 | | 11/25/2036.
939218 AE 3 |WAMI 2014-1A A2 CLO SEQ SSNR 3.28 04/26.... | .. | 03/17/2017. | Distribution....
..................................... 500,000 19 19 e 499,763 04/20/2026.
93934N AR 6 |WMALT 2006-52CB2 SEQ FLT 07/25/2036... .. [ 1212512017, | MBS Paydown.........coceeveeecviecvivecvieann | 24,033 | o00r24,033 | oo 18,986 [ ... 10,009 | 967 967 | oo o, 24,033 | oo 07/25/2036.
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036... .. | 12/25/2017. | Pass-Through Loss... 0 1 07/25/2036.
94980G AH 4 |WFHET 2004-2 AI7 SEQ 5.0 5/25/2034.. .| 02/25/2017.| MBS Paydown......oece | 47439 0 | | 47439 | o 0512512034,
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034. .| 12/25/2017. | MBS Paydown...............couveemmmvemmmeissnncenne | 42,767 A6 | i 82,767 | oo 10/25/2034.
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94983T AJ 9 |WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36.. | .. | 12/25/2017. | MBS Paydown............cccccveiimiinrinininninns

108,854 96,215 |..... 9,193 9,193 03/25/2036.

TA4AT

94986L AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037................ .| 12125/2017. | MBS Paydown.................oooooveseccecccirrren 60,160 . 44341 | ... 3,089 3,089 .| 12128/2037.
95168Q AE 0 |WSTC 2013-1A A2B CLO 4.066 11/07/2025......... .| 05/07/2017. | MBS Paydown 1,500,000 500,000 | ... v 1,493,105 | ... 6,895 6,895 11/07/2025.
96032X AA 5 |WESTR2014-1A AABS SSNR PT 2.15 12/26...... | .. | 12/20/2017. | MBS Paydown I R 243,026 | ... 243026 | .o 242,096 | oo 241634 | ... 97 97 12/20/2026.
96033C AA 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028... | .. | 12/20/2017. | MBS Paydown............ccoccomevvveerrssrieerss
207,755 207,755 | ......... 207,008 | .... 207,062 | ..... 67 67 12/20/2028.
96033C AB 8 |WESTR 2016-1A B ABS MEZ 4.50 12/20/2028..... | .. | 12/20/2017. | MBS Paydown 0 DS R 103,877 | voovveeees 103,877 | ..o 103,216 | ............103.277 | ..... 53 53 12/20/2028.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28..... | .. | 12/20/2017. | MBS Paydown 243,013 | o 243,013 | o 242,601 | oo 242,664 | ... 66 66 07/20/2028.
961214 DC 4 |WESTPAC BANKING 2.70 08/19/2026.... 12/27/2017. | JP MORGAN SECURITIES INC...oovvoeeee | 1922500 | o 2,000,000 | ... 1,997,220 | ..........1,997,309 |.... 247 247 08/19/2026.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027.. .| 06/15/2017. | Sinking Fund Redemption........ccccoecvvce | L 98000 | .......98.000 | ... 99226 | o 08841 | ... (841) (841) 06/15/2027.
96928* CQ 8 |WALGREEN-IDAHO FALLS ID 6.66 6/15/2033..... | .. | 12/15/2017. | Paydown 07363 | 27363 | oo 27363 | o e, 0 06/15/2033.
96928 CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034............... .| 12/15/2017. | Paydown . ) 33,502 | 33,502 | 33,502 | oo ) 0 05/15/2034.
97652P AL 5 |WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044....... .| 12/20/2017. | MBS Paydown.................ooooovesecceccccrreen ' 163,872 | ... 162,848 | ............ 162,867 | ... 278 278 0. 06/20/2044.
98886Y AC 2 |ZAIS22014-2A A1B CLO SSNR 3.57 07/25/26..... |.. | 04/25/2017. | MBS Paydown.......cccccoeessvereemssssnmemeece | L 4.000.000 | .......1.000,000 | ...... 1,000,000 | +roeoo 1,000,000 | oo | oo 0 rrrreen1,000,000 | ... 0 07/25/2026.
98954R AB 6 |ZIGG 2014-1A A2 CLO SSNR 3.44 10/17/2026..... | .. | 05110/2017. | DISHIDULON..covssvvessvonsssvessvnssiseess | ) 1,000,000 | ....... 1,000,000 | ....... 997,500 | .............998,459 |..... 167 167 998,626 [ ..vvoosvvrrss | s 1,374 | oo 1,374 398 | 10/17/2026.
3899999, Total - Bonds - Industrial and MiSCEllangous...............ccccccvverrrvirsccicicn, . ....367,645,013 |....370,577,618 |....364,481,898 | .......355,841,636 | .......43433 |.... 1,813,921 | ..... 52,120 | ...... 1,805,234 | .ooooiciccnnn, 0 ... 368,139,405 ..(494,392) | ..... (494,392) | 13,103,940 XXX
8399997. Total - Bonds - Part 4... ...378,144,475 |....381,077,079 |....375,219,913 | ......366,365,226 | .......43,433 |..... 1,792,110 | ..... 52,120 | ...... 1,783,424 | .0 | s 378,638,867 ...(494,392) | ......(494,392) | 13,458,013 | XXX
8399998. Total - Bonds - Summary Item from Part 5................cooimmimmririiiiiiiinns s || 6,279,348 | ....... 5,000,000 | ....... 5,940,283 | ervvoereeeoeeeeceeeeeee | oo | e [KENLT0) I — (14,764) | .. 5925519 | oo | e 353,829 | ... 353,829 | ... 197,821 XXX

8399999. TOtal - BONGS .o s s ...384,423,822 |...386,077,079 |...381,160,195 | ..... 366,365,226 | ........ 43433 |...1,777,346 | ... 52,120 | ...... 1,768,660 |....oooccccn 0. 384,564,385 | ............. 0 |...(140,563) | .....(140,563) | 13,655,833 | XXX

Common Stocks - Industrial and Miscellaneous

12673A 10 8 |CYSINVESTMENTSINC.... .. | 12/18/2017. | ISI GROUP.........coovvvnienicisesniceiens | 10,000.000 | crovvvvvov. 83,184 XXX |, 102,877 | covvevvcernanns 77,300 | ........ 25577 | oo, 23,377 2,200 | coveeveereeneens | veriieneeenn 79,500 | v | 00000.3,684 | .....3,684 | 7,500 XXX
12673A 10 8 |CYSINVESTMENTSINC.... - 12/19/2017.| STRATEGAS RESEARCH.... 15,000.000 | ......... 122,942 XXX | 152,690 | .oovvoec00e 115,950 | ..036,739 | oo | e 33,440 | ... 3,299 | oo oo 119,250 | i | 000003692 | 3,692 | 20126 | XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORP... .| 11/02/2017. | Spin Off 38741L107......ovveeescccccvcrvrreenens | L 424,257 XXX 424257 | ... 0 [ oo | v 2257 | e | o0 | e XXX
90187B 40 8 |TWO HARBORS INVESTMENT CORI .| 11/02/2017. | Stock Split 1.0 for 2.0 XXX e | ereeeenene 1,199,000 [ e [ eovevcccrenneeseess | evevccenneneeses | cvccrenenneessesssdd | ereeneeessssssens |eovereneeessssssssssenes | coceneeeeeesesssns | eovmveneeneensees | evevsererreessid | eorericererneens XXX
9099999. Total - Common Stocks - Industrial and Miscellan@ous.................ccccuweve ovrvvvviiinsciiiinnens XXX |, 679,824 XXX
9799997. Total - Common Stocks - Part 4.............ccoevirenererinineeeceenins . 630,383 XXX | e, 679,824 XXX
9799999. Total - Common Stocks............. . oo 30,383 XXX v 79,824 XXX
9899999, Total - Preferred and Common Stocks e e | 630,383 XXX | 679,824 | .........1,392,250 | .......62,316 | o0 | o . .. R — XXX
9999999. Total - Bonds, Preferred and Common Stocks ....385,054,205 XXX ....381,840,019 | .......367,757,476 | ... 105,750 |.....1,777,346 |....108,937 | ...... 1,774,159 | oo 0]....385,187,392 | .............. 0..(133,187) | ...... (133,187) | 13,683,459 XXX
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SCHEDULE D - PART 5

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
143106 AC 4 |CGMS 2013-3A A2A CLO MEZ FLT 07/15/2025......... .| 01/20/2017 | BANC OF AMERICA SECURITIES.......... 12/05/2017 | Distribution............ccoevvvvrvenes | wovrvees 1,000,000 | ......... 1,000,313 | ......... 1,000,000 | ......... 1,000,000 (B13) [ vvrrrervernee | errerreneene(B13) [ rieeiiens [ revvriieinene | ververinereninns | v 0 [ 24614 | ......... 572
74432Q AH 8 |PRUDENTIAL FIN MTNC 5.40 06/13/2035.. .. | 02/02/2017 | BARCLAYS CAPITAL 12/07/2017 | Exchanged.........c.ovevverevernes | vevreees 1,000,000 | ......... 1,128,610 | ......... 1,237,881 AA24773 | e | e (3,837) [ cooeererrieene [ erreeernenene(3,837) o [ [ 113,109 | ..... 113,109 |...... 53,100 | ...... 8,100
74432Q  AK 1 |PRUDENTIAL FIN MTN D 5.90 03/17/2036. .. | 08/10/2017 | CANTOR FITZGERALD & CO. 12/07/2017 | Exchanged...........cccoovuvvcvnes | cvviren 2,000,000 | ......... 2,475,740 | ......... 2,624,590 .2,470,412 (5,328) [ .ooovvvrerinrins [ erveriirenna(5,328) [ o [ [ 154,178 | ..... 154,178 |...... 85,878 |..... 49,167
74432Q BD 6 |PRUDENTIAL FIN MTN 6.625 12/01/2037........ccoc0onne .| 06/01/2017 | ROBERT W BAIRD CO.......ccovvrvnivnirins 12/07/2017 | Exchanged.......occovvonirnnninns | covnenes 1,000,000 | ......... 1,335,620 | ......... 1,416,876 1,330,334 | s [ (5,286) | ..ovvererevnins errnerenenns(5,286) [ oo [ | e 86,542 | ...... 86,542 |...... 34,229 | ....... 920
3899999. Total - Bonds - INUSHTIAl 8N MISCEIBNEOUS. ... .vutiuuereierisieie st isstissee | eoeeseess s s E 88 f 88ttt | cbseinas 5,000,000 | ........ 5,940,283 | ......... 6,279,348 .5,925,519 20 353,829 |..... 353,829 |....197,821 |..... 58,759
8399998. Total - Bonds ..5,000,000 | ......... 5,940,283 | ......... 6,279,348 .5,925,519 L0 [ 353,829 |..... 353,829 |...197,821 | ..... 58,759
9999999. Total - Bonds, Preferred and Common Stock 5,940,283 | ........ 6,279,348 .5,925,519 20 353,829 |..... 353,829 |....197,821 |..... 58,759
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Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 6 7 8 9 10 1 12 14 16 17 18 20 21 22 23
Hedge
Cumulative Prior |  Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule / Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Book/Adjusted d Increase Change in Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Carrying Value e Fair Value (Decrease) B.JA.CV. Hedged Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. MORGAN STANLEY......cvviiess ervvrirrevreernnereenn 01/09/2017. | 01/06/2018. | ... .. 12,978,786 |...2,276.9800 | .....ooouvercrins | e 237,201 | e | s 454151 | ... | ... 454,151 | ...... 434,384 | ....oovvvvien. ) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... MORGAN STANLEY .....ccocviees i 01/09/2017. | 01/06/2018. | .. ....2,276.9800 28,347 56,911 56,911 .54,549 ) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... 01/09/2017. | 01/06/2018. | .. ....2,276.9800 27,077 53,634 53,634 51,378 [ s ) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... 01/09/2017. | 01/06/2018. | .. ....2,276.9800 32,506 63,274 63,274 .60,565 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. 01/09/2017. | 01/06/2018. ....2,276.9800 78,785 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY......cvvviers crvvrirrerreersnenneines 01/23/2017. | 01/20/2018. | .. ...2,271.3100 ...18,666 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... MORGAN STANLEY.... ... | 01/23/2017.| 01/20/2018. | .. 202,271.3100 | oo | s 182,663 | ...ooourveeerierens [ v 348,522 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... .101/23/2017. | 01/20/2018. | .. ...2,271.3100 33,801 67,853 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MORGAN STANLEY ....ccooviies i 01/23/2017. | 01/20/2018. | .. ...2,271.3100 25,062 49,207 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. 01/23/2017. | 01/20/2018. ...2,271.3100 69,450 170,223 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY......cvvviiers wrvvrirerresrsnennennes 02/07/2017. | 02/06/2018. | .. 0002,292.5600 | ..o | i 18,962 36,097 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY.... ... | 02/07/2017. | 02/06/2018. | .. ....2,292.5600 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... .1 02/07/2017. | 02/06/2018. | .. ....2,292.5600 .128,983 | ... 117,821 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... 02/07/2017. | 02/06/2018. | .. 2,292.5600 162,093 |..... | .o 162,093 | ....... 150,575 | ..cooeiiiiieri 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. MORGAN STANLEY. 02/21/2017. | 02/20/2018. ....2,351.1600 58,272 58,272 53,016 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT..... MORGAN STANLEY.... . 102/21/2017. | 02/20/2018. | .. ....2,351.1600 29,697 55,953 55,953 | ......... 51,003 | .o 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... 02/21/2017. | 02/20/2018. | .. ....2,351.1600 33,968 65,772 65,772 60,111 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY......cvvviens cvvvrirrerresrnnenneines 02/21/2017. | 02/20/2018. | .. ....2,351.1600 24,927 45,710 coev841,556 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MORGAN STANLEY ....ccocviies i 02/21/2017. | 02/20/2018. | .. ....2,351.1600 193,127 ..351,430 |.....|.......351,430 | ....... 319,242 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. 02/21/2017. | 02/20/2018. ....2,351.1600 ...172,980 . 59,904 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY ....ccooviiies e 03/07/2017. | 03/06/2018. | .. ...2,375.3100 366,322 |..... | .......366,322 | ....... 316,626 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... MORGAN STANLEY.... .... | 03/07/2017. | 03/06/2018. | .. ....2,375.3100 24,232 45,145 .39,086 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... .1 03/07/2017. | 03/06/2018. | .. ....2,375.3100 25,557 47,909 41,520 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MORGAN STANLEY .....ccocviies i 03/07/2017. | 03/06/2018. | .. ....2,375.3100 33,765 64,093 55,652 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. 03/07/2017. | 03/06/2018. ....2,375.3100 63,539 145,811 ......129,926 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT.... MORGAN STANLEY ....ccooviiies s 03/21/2017. | 03/20/2018. | .. 2,373.4700 | .o | s 211,604 | ..o | s 391,927 |.....|.....391,927 | ...... 339,026 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... ... | 03/21/2017. | 03/20/2018. | .. ....2,373.4700 35,192 66,366 57,568 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... . 103/21/2017. | 03/20/2018. | .. ...2,373.4700 53,374 101,348 .88,005 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... 03/21/2017. | 03/20/2018. | .. 22,3734700 | oo | e 73131 | o [ v 185,754 67,471 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. SOCIETE GENERALE. 04/07/2017. | 04/06/2018. ....2,357.4900 28,866 51,978 42,356 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... SOCIETE GENERALE ....| 04/07/2017. | 04/06/2018. | .. ....2,357.4900 29,422 55,231 45,424 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT.... SOCIETE GENERALE ... | 04/07/2017. | 04/06/2018. | .. ....2,357.4900 32,148 57,776 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... SOCIETE GENERALE . | 04/07/2017. | 04/06/2018. | .. ....2,357.4900 223,723 394,793 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... SOCIETE GENERALE........cc.. v 04/07/2017. | 04/06/2018. | .. 1002,357.4900 | ..ocrvoerieriinens | i 54,954 | ..o [ e 98,086 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. 04/07/2017. | 04/06/2018. ....2,357.4900 93,285 209,998 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY ....ccocviies e 04/21/2017. | 04/20/2018. | .. ....2,355.8400 . 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... ... | 04/21/2017. | 04/20/2018. | .. 10:2,355.8400 | ..o | e 70T | [l 131,577 [ ] 131,677 ) 106,900 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY.... .... | 04/121/2017. | 04/20/2018. | .. ....2,355.8400 .324,145 | ... |.....324,145 | ... 262,585 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MORGAN STANLEY.... .... | 04/21/2017. | 04/20/2018. | .. ....2,355.8400 59,382 48,701 0002
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT. MORGAN STANLEY.... . | 04/21/2017. | 04/20/2018. ....2,355.8400 .76,433 162,502 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... 04/21/2017. | 04/20/2018. | .. ....2,355.8400 81,049 54,495 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... 05/08/2017. | 05/06/2018. | .. ....2,399.2900 25,405 46,524 35,939 | i 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MORGAN STANLEY .....ccvcviies i 05/08/2017. | 05/06/2018. | .. ....2,399.2900 39,543 73,926 73,926 | .........57,450 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. MORGAN STANLEY ....covvviins v 05/08/2017. | 05/06/2018. | .......c.ccvne. 1,199,645 | ....2,399.2900 28,492 51,689 | .. | ovverene 51,689 |......... 39,817 [ .o 0002
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1 2 6 7 12 14 17 18 19 23
Hedge
Current Year C Unrealized Total Foreign Effectiveness
Date of Initial Cost of o Valuation Exchange | Current Year's at Inception
Description of Items(s) Hedged, Used for Exchange, Counterparty Trade Maturity or Premium Book/Adjusted d Increase Changein | (Amortization) / and at Year-
Description Income Generation or Replicated or Central Clearinghouse Date Expiration (Received) Paid Carrying Value e (Decrease) B.JA.CV. Accretion end (b)
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. MORGAN STANLEY 05/08/2017. | 05/06/2018. 100,412 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... . | 05/08/2017. | 05/06/2018. | .. 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... MORGAN STANLEY .....ccccooees v 05/08/2017. | 05/06/2018. | .. 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... CREDIT SUISSE 05/08/2017. | 05/06/2018. | .. 103,908 | ... | e 246,593 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MERRILL LYNCH 05/22/2017. | 05/20/2018. | .. 174,525 | oo [ e 295,376 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. BARCLAYS, 05/22/2017. | 05/20/2018. 32,092 57,604 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... BARCLAYS 05/22/2017. | 05/20/2018. | ....ocvvvvvrees | 21,881,523 [ ....2,381.7300 | coooovevvvvrrcrrinns [ e 48,536 85,535 - 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... WELLS FARGO. 05/22/2017. | 05/20/2018. | .. 55,639 95,013 (32,456) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... BARCLAYS 05/22/2017. | 05/20/2018. | .....ccoevvvveer | - 1,550,064 | ....2,381.7300 | .oooouoveeercrrenes [ o 34,812 60,137 (20,307) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MERRILL LYNCH 05/22/2017. | 05/20/2018. | .. 89,830 194,026 (52,401) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. CITIBANK 06/07/2017. | 06/06/2018. 23,833 38,407 26,490 ceee(11,917) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... CITIBANK 06/07/2017. | 06/06/2018. | .. 197,630 | oo [ o 312,511 | ... | ... 312,511 | 213,696 | ...coooveriinnnens coerenr(98,815) 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... CITIBANK 06/07/2017. | 06/06/2018. | .. 190,335 | oo [ s (38,983) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... CITIBANK 06/07/2017. | 06/06/2018. | .. .72,368 (33,013) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... CITIBANK 06/07/2017. | 06/06/2018. | .. 37,187 ...(16,488) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. CITIBANK 06/07/2017. | 06/06/2018. .29,693 ..(13,307) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT..... MERRILL LYNCH 06/07/2017. | 06/06/2018. | .. 81,264 (56,782) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... MORGAN STANLEY......ccocvines v 06/21/2017. | 06/20/2018. | .. 114,545 .78,289 ...(36,256) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... JP MORGAN CHASE 06/21/2017. | 06/20/2018. | .. 67,661 46,228 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... JP MORGAN CHASE 06/21/2017. | 06/20/2018. | .. 43,699 28,575 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. MORGAN STANLEY. 06/21/2017. | 06/20/2018. 60,687 41,579 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY.... .| 06/21/2017. | 06/20/2018. | .. 184,057 288,387 96,358 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... MORGAN STANLEY.....coocvines v 06/21/2017. | 06/20/2018. | .. 39,770 63,402 43517 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT.... MERRILL LYNCH 06/21/2017. | 06/20/2018. | .. 98,846 211,265 61,842 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... CITIBANK 07/07/2017. | 07/06/2018. | .. 184,837 286,301 78,479 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. JP MORGAN CHASE 07/07/2017. | 07/06/2018. 24,428 38,722 24,472 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT.... CITIBANK 07/07/2017. | 07/06/2018. | .........ccoce. | ... 1,749,308 | ....2,409.7500 | ....oovrroucriucncns | e 40,282 63,262 39,764 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... JP MORGAN CHASE 07/07/2017. | 07/06/2018. | ......cccouvrver | 2.....1,075,827 | ....2,409.7500 | oooveovvvvercrrinns [ o 31,524 | e | s 51,035 .32,647 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... CITIBANK 07/07/2017. | 07/06/2018. | .. 21,656 33,817 21,185 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... CITIBANK 07/07/2017. | 07/06/2018. | .. 27,671 43,726 27,585 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. MERRILL LYNCH 07/07/2017. | 07/06/2018. .116,544 235,369 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY......ccccooues v 07/21/2017. | 07/20/2018. | .. 83,299 | i [ e 67,636 " 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... ... | 07/21/2017. | 07/20/2018. | .. VAR W2 R [ 327,764 (88,846) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... ....| 07/21/2017.| 07/20/2018. | .. 56,501 87,815 (23,542) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MORGAN STANLEY.... . 107/21/2017. | 07/20/2018. | .. 24,038 37,910 ...(10,016) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. MORGAN STANLEY. 07/21/2017. | 07/20/2018. ...45,580 72,729 18,992) 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY.... . 107/21/2017. | 07/20/2018. | .. 22,734 35,688 .(9,472) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... CREDIT SUISSE 07/21/2017. | 07/20/2018. | .. 103,509 | ..o [ i 213,716 ...(43,129) 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY .....cccoooees s 08/07/2017. | 08/06/2018. | .. 36,893 55,659 ..(12,298) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MORGAN STANLEY.... .| 08/07/2017. | 08/06/2018. | .. 69,084 107,992 (23,028) 0002
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT. MORGAN STANLEY 08/07/2017. | 08/06/2018. 24,386 37,396 (8,129) 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY.... .| 08/07/2017. | 08/06/2018. | .. 33,339 50,527 . (11,113) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.....ccociune cvrrrerns 08/07/2017. | 08/06/2018. | .. 250,610 373982 |....|....373,982 | ... 206,908 (83,537) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... WELLS FARGO. 08/07/2017. | 08/06/2018. | .. 101,267 | oo [ e 194,682 |.....|.....194,682 | ...... 127171 (33,756) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. MORGAN STANLEY.....ccocvvves s 08/21/2017. | 08/20/2018. | .....covvvrvere | 001,212,775 | ....2,425.5500 | ..ocovuvrvercrercncns | o 34,672 56,826 |..... | ........56,826 | ......... 33,712 [ oo | e (11,557) 0002
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 5 6 7 8 9 10 1 12 13 14 15 17 18 19 20 21 22 23
Hedge
Cumulative Prior |  Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule / Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. MORGAN STANLEY 08/21/2017. | 08/20/2018. ....2,425.5500 28,452 45,399 .26,431 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... ... | 08/21/2017. | 08/20/2018. | .. ....2,425.5500 27,052 42,976 24,941 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... MORGAN STANLEY.... ....| 08/21/2017. | 08/20/2018. | .. ....2,425.5500 .186,937 292,910 |..... 168,286 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... .| 08/21/2017. | 08/20/2018. | .. ....2,425.5500 LA0,979 | e | s 64,863 | ..... v 37,544 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... 08/21/2017. | 08/20/2018. | .. 12,425.5500 | ..o | s 101,906 | ..ooooreecricnis [ v 199,670 |..... | ......199,670 | ...... 131,733 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. MORGAN STANLEY 09/07/2017. | 09/06/2018. ....2,465.5400 205,104 293,309 39,482 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... .... | 09/07/2017. | 09/06/2018. | .. 10 2,465.5400 | ..o | i 37,054 53,338 |..... 25,547 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... MORGAN STANLEY.... ....| 09/07/2017. | 09/06/2018. | .. 1 2,465.5400 | ..o | i 44,627 | oo | e 64,560 |..... .31,089 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... .| 09/07/2017. | 09/06/2018. | .. ....2,465.5400 96,998 143,740 .70,991 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... 09/07/2017. | 09/06/2018. | .. 12,465.5400 | ..o | s 111,510 | oo [ v 199,040 15,408 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. 09/21/2017. | 09/20/2018. ....2,508.2400 20,682 28,686 13,174 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... 09/21/2017. | 09/20/2018. | .. ....2,508.2400 42,821 |.... .20,091 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY.... ... | 09/21/2017. | 09/20/2018. | .. ....2,508.2400 55,209 |..... 24,942 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... .1 09/21/2017. | 09/20/2018. | .. ....2,508.2400 325991 |..... 45,851 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... 09/21/2017. | 09/20/2018. | .. ....2,508.2400 17,635 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. 09/21/2017. | 09/20/2018. ....2,508.2400 197,924 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT..... 10/09/2017. | 10/06/2018. | .. ....2,549.3300 14,325 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... 10/09/2017. | 10/06/2018. | .. 102,549.3300 | ..o | e 3187 | e [ 56,421 | 20,432 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... 10/09/2017. | 10/06/2018. | .. ....2,549.3300 59,316 78,156 |..... .28,725 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... 10/09/2017. | 10/06/2018. | .. ....2,549.3300 221,469 283,011 .98,454 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. 10/09/2017. | 10/06/2018. ....2,549.3300 38,531 49,513 17,404 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... 10/09/2017. | 10/06/2018. | .. 5,194,763 |...2,549.3300 | ...cooooomeruemrrians | crriees 103,699 | ..o [ e 164,088 17,673 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... 10/23/2017. | 10/20/2018. | .. ,462,181 | ....2,575.2100 | .covevcrvvverirenns | s 251,837 | e | i 307,795 |..... 97,931 | s (41,973) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT.... 10/23/2017. | 10/20/2018. | .. 1,157,096 | ....2,575.2100 32,702 40,834 |..... 13,582 (5,450) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... 10/23/2017. | 10/20/2018. | .. 202,575.2100 | oo | i 40,724 50,286 |..... 16,350 [ i | e (6,787) 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. 10/23/2017. | 10/20/2018. ....2,575.2100 36,583 44,918 14,433 (6,097) 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT.... 10/23/2017. | 10/20/2018. | .. ...2,575.2100 96,431 138,886 eereeenD8.527 | i (16,072) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... ... | 11/07/2017. | 11/06/2018. | .. 200:2,591.1300 [ o [ s 43,161 52,565 |..... | .........52,565 |........ 13,002 (3,597) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... MORGAN STANLEY.... ....| 11/07/2017. | 11/06/2018. | .. ....2,591.1300 28,817 34,679 |..... 8,264 (2,401) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... MORGAN STANLEY .....coviviees i 11/07/2017. | 11/06/2018. | .. ....2,591.1300 56,414 67,838 16,125 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. 11/07/2017. | 11/06/2018. ..11,666,299 | ....2,591.1300 233,449 281,162 67,167 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... MORGAN STANLEY ....ccooviies i 11/07/2017. | 11/06/2018. | .. 1,295,565 | ....2,591.1300 | ..oocrevurrircrians | crvirenens 31,207 | oo [ i 37,677 |..... 9,070 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT.... 11/07/2017. | 11/06/2018. | .. ..5,3561,753 | ...2,691.1300 | ..oooooveriicnis [ e 110,148 | oo e 149,717 | ... | ... 149,717 | ... 48,748 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT.............. [NA........ | A....c... |UBS SECURITIES.....cooocviies v 11/21/2017. | 11/20/2018. | .. ...1,009,523 | ....2,582.1400 24,976 28,725 | ..... 5,830 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... . [ 11/21/2017. | 11/20/2018. | .. 2,055,861 |....2,582.1400 | ...coooveveermreerens | i LRI A IO DY 54,807 .10,929 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. 11/21/2017. | 11/20/2018. .11,104,829 | ....2,582.1400 238,448 272,385 .53,807 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... . [ 11/21/2017. | 11/20/2018. | .. ....2,582.1400 39,405 8,000 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT.............. [ N/A........ [ A.ccccc.. [UBS SECURITIES......ovvvviiars v 11/21/2017. | 11/20/2018. | .. ....2,582.1400 .57,656 1,920 [ | e (4,158) 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT..... 11/21/2017. | 11/20/2018. | .. ....2,582.1400 30,447 .34,194 (8,750) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... 12/07/2017. | 12/06/2018. | .. ....2,629.2700 37,199 |..... 440 0002
S&P 500 CALL OPTIONS, EQUITY INDEX PRODUCT. 12/07/2017. | 12/06/2018. ....2,629.2700 52,189 883 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT.........c.e. [NA...oe. | Ancce. |UBS SECURITIES......ooiiiiines e 12/07/2017. | 12/06/2018. | .. ...2,248,049 | ....2,629.2700 52,616 |..... 606 0002
S&P 500 CALL OPTIONS... ... |EQUITY INDEX PRODUCT.............. [ N/A........ [ Acccc... |[UBS SECURITIES.....cvvvvvviirs v 12/07/2017. | 12/06/2018. | .. ...11,460,457 | ....2,629.2700 238,470 240,945 |..... 2,475 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... 12/07/2017. | 12/06/2018. | .. 1,096,166 | ....2,629.2700 29,459 29,846 | ..... 387 0002
S&P 500 CALL OPTIONS EQUITY INDEX PRODUCT. 12/07/2017. | 12/06/2018. | .......coccvenne 5,078,235 |....2,629.2700 | ...cocoovrremmrernens | vorverene 117,623 | oo | i 124,162 | ..... 6,538 0002
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior |  Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. SOCIETE GENERALE..... . [12/21/2017. | 12/20/2018. 1,051,716 | ....2,679.2500 27,215 24,489 24,489 (2,726) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... WELLS FARGO 12/21/2017. | 12/20/2018. | .. ..12,297,928 |...2,679.2500 | ...oovoeereeerins | v 261,588 235724 | ..... 235724 |........ (25,864) 0002
S&P 500 CALL OPTIONS... ... | EQUITY INDEX PRODUCT..... SOCIETE GENERALE..... .| 12121/2017. | 12/20/2018. | .. ....2,679.2500 30,474 27,404 | ... | e 27,404 (3,070) 0002
S&P 500 CALL OPTIONS... .... | EQUITY INDEX PRODUCT.... SOCIETE GENERALE..... . [ 12/21/2017. | 12/20/2018. | .. ....2,679.2500 36,342 32,666 |..... 32,666 (3,676) 0002
S&P 500 CALL OPTIONS... . |EQUITY INDEX PRODUCT.... WELLS FARGO 12/21/2017. | 12/20/2018. | .. ....2,679.2500 55,138 49,683 | ... | oo 49,683 (5,454) 0002
S&P 500 CALL OPTIONS... EQUITY INDEX PRODUCT.... BARCLAYS, 12/21/2017. | 12/20/2018. | .. ....2,679.2500 .107,982 92,789 |..... 92,789 |........(15,193) 0002
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant 0 [...11,005,986 | ....ccooveinenc0 | oo 17,697,741 |XXX| ..17,697,741 | ..11,448,962 ...(4,757,207) XXX XXX
0149999. Total-Purchased Options-Hedging Other, 0 |....11,005,986 17,697,741 |XXX| ..17,697,741 | ..11,448,962 ..(4,757,207) | . XXX XXX
0369999. Total-Purchased Options-Call Options and Warrant; 0 ]...11,005,986 17,697,741 |XXX] ..17,697,741 | ..11,448,962 ..(4,757,207) | . XXX XXX
0429999. Total-Purchased Options 0 ]...11,005,986 17,697,741 |XXX| ..17,697,741 | ..11,448,962 ..(4,757,207) | . XXX XXX
1409999. Total-Hedging Other. 0 |....11,005,986 17,697,741 [XXX]| ..17,697,741 |..11,448,962 ..(4,757,207) | . XXX XXX
1449999. TOTAL 0 ]...11,005,986 17,697,741 [XXX] 17,697,741 | ..11,448,962 ..(4,757,207) | . XXX XXX

Code Description of Hedged Risk(s)

A Equity Index

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0002 Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 index.
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SCHEDULE DB - PART A - SECTION 2

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Counter Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule | Type(s) party Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Clearing Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central house | Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease, BJ/A.CV. [/ Accretion | Recognized | Hedged Item| Deferred (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA. | A BARCLAYS.......ooommmrmnmnmmminnnininnnininines eevevseesiees 01/07/2016. | 01/06/2017. | 01/06/2017. | Expiration. | ................... ..1,373,244 | .1,990.2600 59,738 (2,520) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | BARCLAYS.... .| 01/07/2016. | 01/06/2017. | 01/06/2017. | Expiration. | .. ..1,860,315 | .1,990.2600 | .........38,024 | .....ccovmrmrimmnnns | comrirnnniiseni | v TAA12 | i (3,169) 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BARCLAYS 01/07/2016. | 01/06/2017. | 01/06/2017. | Expiration. ..1,872,190 | .1,990.2600 93,607 (3,880) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | WELLS FARGO.. .1 01/07/2016. | 01/06/2017. | 01/06/2017. | Expiration. | .. ...3,535,681 | .1,990.2600 | .occocc.. 75,181 | oo | o | i 169,713 | oo ! (6,265) 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................ N/A......... BARCLAYS.......ooorvevevrvrrvvennvnsesnnnsnines evvevseeneees 01/07/2016. | 01/06/2017. | 01/06/2017. | Expiration. | ................... 10,813,461 | .1,990.2600 | ....... 211,025 | oo | e | 410,912 | oo | | (tcicichvacic) N IR IS (17,585) 0002
S&P 500 CALL OPTIONS............ccccc.. EQUITY INDEX PRODUCT................. N/A......... BNP PARIBAS NY.....ococvmvrimnrinninninns eevvvvceneens 01/21/2016. | 01/20/2017. | 01/20/2017. | Expiration. | ...........cc.c.... ..1,329,5% | .1,859.3300 36,112 88477 | ..ooovvevevvuvreernnninns [ e [ e (65,267) (3,009) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | BNP PARIBAS NY.. .| 01/21/2016. | 01/20/2017. | 01/20/2017. | Expiration. | .. ..1,358,140 | .1,859.3300 33,644 63,155 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BNP PARIBAS NY.. 01/21/2016. | 01/20/2017. | 01/20/2017. | Expiration. ..1,531,016 | .1,859.3300 33,793 62,769 0002
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT. N/A... . | WELLS FARGO.. .101/21/2016. | 01/20/2017. | 01/20/2017. | Expiration. | .. ..2,800,597 | .1,859.3300 68,790 | .oovveeererreineeens [ eevrerneenrinieeniens | v 133,028 | ..o 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA......| A BNP PARIBAS NY......ooovrvrvmrricnririnns cevvvveeneees 01/21/2016. | 01/20/2017. | 01/20/2017. | Expiration. | ................... ..8,824,847 | .1,859.3300 | ........ 179,361 | covvvveeereeeeeeeceeees | e | s 330,909 | .o 0002
S&P 500 CALL OPTIONS..........ccccccc0c EQUITY INDEX PRODUCT................. NA. oo | A MORGAN STANLEY......coovevvmvvvvinnnnns cevvvnceneens 02/08/2016. | 02/06/2017. | 02/06/2017. | Expiration. | ..............c.... ...2,433,983 | .1,880.0500 | .......... 2/ J0T<I0 I TS IS ISRON 97,357 | oooovvevemrmnninnnninnns | e 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | WELLS FARGO .| 02/08/2016. | 02/06/2017. | 02/06/2017. | Expiration. | .. ...2,916,480 | .1,880.0500 56,947 0002.
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MORGAN STANLEY.. 02/08/2016. | 02/06/2017. | 02/06/2017. | Expiration. ...3,091,434 | .1,880.0500 0002
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT. N/A... . | MORGAN STANLEY.. .1 02/08/2016. | 02/06/2017. | 02/06/2017. | Expiration. | .. .10,753,293 | .1,880.0500 , 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA. .. | A MORGAN STANLEY.....cocvovvvvrvvevrinns cevvvverniees 02/22/2016. | 02/20/2017. | 02/20/2017. | Expiration. | ............c...... LA917,780 | 9177800 | oo 7174 | s | e | i 87,260 | ..ooovvrrrrrrrriiirennns i I (76,469) 0002
S&P 500 CALL OPTIONS..........ccccccc0. EQUITY INDEX PRODUCT................. NA oo | A MORGAN STANLEY.....coovevvvrvvvenrinns cevvrvceneees 02/22/2016. | 02/20/2017. | 02/20/2017. | Expiration. | ...........cc.c.... ..2,684,892 | 1,917.7800 | ... 80,738 | oo | o | i M1A26 | oo | e | v (97,666) 0002
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT. NI/A... . | WELLS FARGO .1 02/22/2016. | 02/20/2017. | 02/20/2017. | Expiration. | .. ...2,934,524 | .1,917.7800 2837 | s | e | v 137,923 | oo 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MORGAN STANLEY.. 02/22/2016. | 02/20/2017. | 02/20/2017. | Expiration. ..8,630,010 | .1,917.7800 | ........ 177,769 323,640 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | BARCLAYS............ .| 03/07/2016. | 03/06/2017. | 03/06/2017. | Expiration. | .. ..2,703,586 | .1,999.9900 56,992 | ..o [ e | v 123,014 | oo 0002.
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA......| A CITIBANK .....oooiircieicseseiessscicscscsciiiiss e 03/07/2016. | 03/06/2017. | 03/06/2017. | Expiration. | ................... ..2,843,374 | .1,999.9900 62,027 | ooocerrereiirnin | crerenereseneserenees | e 120,844 | oo B I (94,447) 0002
S&P 500 CALL OPTIONS..........cccccccec EQUITY INDEX PRODUCT................. NA oo | A CITIBANK ...ccrcoeceretesesercssscscsssescsieiss eeienneeeeees 03/07/2016. | 03/06/2017. | 03/06/2017. | Expiration. | ............c.c.... 10,706,743 | .1,999.9900 | ........ W07 1 £ I OIS IV ISV 390,798 (305,962) 0002
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT. N/A... . | CITIBANK... .1 03/21/2016. | 03/20/2017. | 03/20/2017. | Expiration. | .. ..1,488,890 | .2,049.5800 32,108 0002.
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A CITIBANK.. 03/21/2016. | 03/20/2017. | 03/20/2017. | Expiration. ...2,082,389 | .2,049.5800 52,009 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | MERRILL LYNCH .| 03/21/2016. | 03/20/2017. | 03/20/2017. | Expiration. | .. ...3,264,355 | .2,049.5800 69,633 0002.
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. N/A......... CITIBANK .....omiireretiscsciessscscsiscsesisins v 03/21/2016. | 03/20/2017. | 03/20/2017. | Expiration. | ............c...... 11,068,741 | .2,049.5800 | ... 212,509 398,448 I (289,456) 0002
S&P 500 CALL OPTIONS..........cccccccec EQUITY INDEX PRODUCT................. N/A........ CITIBANK ...ccocoeeereresesercssscicsssescsieiss eeeinneeeeees 04/07/2016. | 04/06/2017. | 04/06/2017. | Expiration. | ..............c.... ...2,180,977 | .2,066.6600 50480 | ...oovvvvvevvvevevinnns [ covvvvenenininsseninnns | ceerees 103,600 | cooverrcecerereeercres B (67,705) 0002
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT. N/A... . | CITIBANK........... .| 04/07/2016. | 04/06/2017. | 04/06/2017. | Expiration. | .. ...2,689,571 | .2,066.6600 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BNP PARIBAS NY.. 04/07/2016. | 04/06/2017. | 04/06/2017. | Expiration. ...3,923,046 | .2,066.6600 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... .| CITIBANK........... .| 04/07/2016. | 04/06/2017. | 04/06/2017. | Expiration. | .. .11,565,396 | .2,066.6600 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA. .| A MORGAN STANLEY.....covvovvvvvvronrinns cevvvveeniens 04/21/2016. | 04/20/2017. | 04/20/2017. | Expiration. | ................... 21,261,440 | 2,102.4000 | oo 31311 | s | v | e 81,182 | s I (36,186) 0002
S&P 500 CALL OPTIONS..........cccccccec EQUITY INDEX PRODUCT................. NA. oo | A MORGAN STANLEY.....oovvvevmrvvvrenrinns cevrrrcenenns 04/21/2016. | 04/20/2017. | 04/20/2017. | Expiration. | ...........cccce... 1,471,680 | .2,102.4000 e (37,419) 0002
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT. NI/A... . | WELLS FARGO .| 04/21/2016. | 04/20/2017. | 04/20/2017. | Expiration. | .. ...3,164,127 | .2,102.4000 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MORGAN STANLEY.. 04/21/2016. | 04/20/2017. | 04/20/2017. | Expiration. ...3,784,320 | .2,102.4000 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | CITIBANK .| 04/21/2016. | 04/20/2017. | 04/20/2017. | Expiration. | .. .10,003,028 | .2,102.4000 (223,570) 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA. .| A MERRILL LYNCH.......coovvvvvevvvivivinninns cevvvveenee 05/09/2016. | 05/06/2017. | 05/06/2017. | Expiration. | ................... ..1,746,306 | .2,057.1400 I I (51,461) 0002
S&P 500 CALL OPTIONS........cccovvevnne EQUITY INDEX PRODUCT..........ccc000. NA. oo | A WELLS FARGO.......ocvvvrrrerreiriinriiins veevivieens 05/09/2016. | 05/06/2017. | 05/06/2017. | Expiration. | .......c...evevens 4,159,374 | 2,057.1400 | .........84,617 [ .ooovirieriininens | e | e 183,013 | i e (136,690) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | MERRILL LYNCH... .| 05/09/2016. | 05/06/2017. | 05/06/2017. | Expiration. | .. ..4,571,348 | .2,057.1400 ..97,310 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MERRILL LYNCH 05/09/2016. | 05/06/2017. | 05/06/2017. | Expiration. 10,596,094 | .2,057.1400 ..200,833 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... .| CITIBANK....... .| 05/23/2016. | 05/20/2017. | 05/20/2017. | Expiration. | .. ...2,145,292 | .2,052.3200 98,687 0002
S&P 500 CALL OPTIONS.................. EQUITY INDEX PRODUCT................. N/A......... BARCLAYS.......ooomvmvmvrnnnmvnnninsssnissiinns evvevsesieees 05/23/2016. | 05/20/2017. | 05/20/2017. | Expiration. | ...........cc.c.... ...3,049,159 | 2,052.3200 | .ccc.... 85,446 | oovovoicririiciiiiiens | o | s 137,205 | coovvvoceccrccceciens o] (102,509) 0002
S&P 500 CALL OPTIONS..........ccccceeee EQUITY INDEX PRODUCT................. NAA....... CITIBANK ..o ecvevineianes 05/23/2016. | 05/20/2017. | 05/20/2017. | Expiration. | ................... ..3,330,775 | .2,052.3200 | ...c..... 72,107 [ oo | o | v 136,570 | oo B [ (82,353) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | CITIBANK... .| 05/23/2016. | 05/20/2017. | 05/20/2017. | Expiration. | .. ..9,210,168 | .2,052.3200 349,995 ..(211,467) | .... 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A. CITIBANI 06/07/2016. | 06/06/2017. | 06/06/2017. | Expiration. ..950,699 | .2,109.4100 .40,404 (17,734) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... .| CITIBANK... .| 06/07/2016. | 06/06/2017. | 06/06/2017. | Expiration. | .. ..1,060,808 | .2,109.4100 50,390 (21,922) | .... 0002
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Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Counter Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule | Type(s) party Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Clearing Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central house | Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease, BJ/A.CV. [/ Accretion | Recognized | Hedged Item| Deferred (b)
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA......| A MERRILL LYNCH.....oooovvvvvevvvvvcrinninns cevvveeeeeees 06/07/2016. | 06/06/2017. | 06/06/2017. | Expiration. | ................... ..3,278,384 | 2,109.4100 | ......... 70,684 | ....oooooveevvvveeinnns [ covvvnssssssssssssnnnns | v 131141 | [ I (57,818) (35,342) 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA. | A BARCLAYS.......ooommmrmnmnmmminnnininnnininines eevevseesiees 06/07/2016. | 06/06/2017. | 06/06/2017. | Expiration. | ................... ...3,598,968 | .2,109.4100 | .......... 76,060 | ..oooovevvvvvvveeiinnns [ covvensnevessssseninnns | v 158,348 | oooovoveccrceeecrcre I IO (75,693) (38,030) 0002
S&P 500 CALL OPTIONS. ...| EQUITY INDEX PRODUCT. N/A... .| CITIBANK... .| 06/07/2016. | 06/06/2017. | 06/06/2017. | Expiration. | .. .10,160,532 | .2,109.4100 | ........ 199,559 365,785 [0 I (162,215) 0002.
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A CITIBANI 06/21/2016. | 06/20/2017. | 06/20/2017. | Expiration. ..1,245671 | .2,083.2500 32,654 ..62,282 (28,967) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | CITIBANK... .| 06/21/2016. | 06/20/2017. | 06/20/2017. | Expiration. | .. ..1,430,214 | .2,083.2500 32,857 | ovecereerrereennnin | cevveriisnnneeenenees | 81,499 | s O I (28,857) 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................ N/A......... BARCLAYS.......ooorvevevrvrrvvennvnsesnnnsnines evvevseeneees 06/21/2016. | 06/20/2017. | 06/20/2017. | Expiration. | ................... ..1,436,740 | .2,083.2500 35,049 | ..o [ i | errrreern:86,090 | i I I (30,886) 0002
S&P 500 CALL OPTIONS............ccccc.. EQUITY INDEX PRODUCT................. N/A......... BARCLAYS.......ooommmmmmrnmnninnninssicisinices eevevseeniees 06/21/2016. | 06/20/2017. | 06/20/2017. | Expiration. | ...........c..c.... ..3,726,984 | .2,083.2500 83,530 | ..ooouvvvvvviviiiiinnns [ cvvvinenessssnsseninens | e 169,581 | coovevececcrceeeerers I O (100,895) 0002
S&P 500 CALL OPTIONS. ...| EQUITY INDEX PRODUCT. N/A... . | BARCLAYS........ .| 06/21/2016. | 06/20/2017. | 06/20/2017. | Expiration. | .. ...3,913,168 | .2,083.2500 ....84,396 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BNP PARIBAS NY.. 06/21/2016. | 06/20/2017. | 06/20/2017. | Expiration. ...9,638,860 | .2,083.2500 .193,494 0002
S&P 500 CALL OPTIONS ... | EQUITY INDEX PRODUCT. N/A... . .. | MORGAN STANLEY.. .1 07/07/2016. | 07/06/2017. | 07/06/2017. | Expiration. | .. ..1,076,160 | .2,099.7300 ...24570 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA......| A BARCLAYS.......ooorvmvmvrnrvvvnnnenvcsnnsnninns eevveveeneees 07/07/2016. | 07/06/2017. | 07/06/2017. | Expiration. | ................... ..1,154,145 | 2,099.7300 30,094 0002
S&P 500 CALL OPTIONS..........ccccccc0c EQUITY INDEX PRODUCT................. NA. oo | A MORGAN STANLEY......coovevvmvvvvinnnnns cevvvnceneens 07/07/2016. | 07/06/2017. | 07/06/2017. | Expiration. | ..............c.... ..1,889,757 | .2,099.7300 | .......... 41,026 0002
S&P 500 CALL OPTIONS. ...| EQUITY INDEX PRODUCT. N/A... . | WELLS FARGO .1 07/07/2016. | 07/06/2017. | 07/06/2017. | Expiration. | .. ..3,742,201 | .2,099.7300 83,694 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MORGAN STANLEY.. 07/07/2016. | 07/06/2017. | 07/06/2017. | Expiration. 9,868,731 | .2,099.7300 202,496 0002
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT. N/A... . | MORGAN STANLEY.. .1 07/21/2016. | 07/20/2017. | 07/20/2017. | Expiration. | ........ccouwrreer | cerens 869,208 | .2,173.0200 | .......... 19,634 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. N/A......... MORGAN STANLEY.....cocvovvvvrvvevrinns cevvvverniees 07/21/2016. | 07/20/2017. | 07/20/2017. | Expiration. | ............c...... LA521,114 | .2,173.0200 | ......... 41,835 (24,042) 0002
S&P 500 CALL OPTIONS..........ccccccc0. EQUITY INDEX PRODUCT................. N/A........ MORGAN STANLEY.....coovevvvrvvvenrinns cevvrvceneees 07/21/2016. | 07/20/2017. | 07/20/2017. | Expiration. | ...........cc.c.... ..3,042,228 | 2,173.0200 | .......... 64,602 (37,920) 0002
S&P 500 CALL OPTIONS ... | EQUITY INDEX PRODUCT. NI/A... . | MERRILL LYNCH... .1 07/21/2016. | 07/20/2017. | 07/20/2017. | Expiration. | .. ..4,552,517 | .2,173.0200 93,249 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MORGAN STANLEY.. 07/21/2016. | 07/20/2017. | 07/20/2017. | Expiration. 11,734,308 | .2,173.0200 235,949 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | MORGAN STANLEY.. .| 08/08/2016. | 08/06/2017. | 08/06/2017. | Expiration. | .. ..1,309,722 | .2,182.8700 26,871 0002.
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. N/A......... MORGAN STANLEY. 08/08/2016. | 08/06/2017. | 08/06/2017. | Expiration. | ................... ...1,528,009 | .2,182.8700 (15,003) 0002
S&P 500 CALL OPTIONS..........cccccccec EQUITY INDEX PRODUCT................. N/A........ MORGAN STANLEY. 08/08/2016. | 08/06/2017. | 08/06/2017. | Expiration. | ..............c.... ..1,528,009 | .2,182.8700 (16,167) 0002
S&P 500 CALL OPTIONS ... | EQUITY INDEX PRODUCT. N/A... . | MORGAN STANLEY.. .1 08/08/2016. | 08/06/2017. | 08/06/2017. | Expiration. | .. ..1,628,009 | .2,182.8700 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MERRILL LYNCH... 08/08/2016. | 08/06/2017. | 08/06/2017. | Expiration. ...3,967,276 | .2,182.8700 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | MORGAN STANLEY.. .| 08/08/2016. | 08/06/2017. | 08/06/2017. | Expiration. | .. 12,442,359 | .2,182.8700 232,299 0002.
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. N/A......... CREDIT SUISSE........covvvovvvvvvrivrinriinns evvvvveeneees 08/22/2016. | 08/20/2017. | 08/20/2017. | Expiration. | ...........ccoceees | eocet 986,843 | .2,183.8700 22,865 (10,272) 0002
S&P 500 CALL OPTIONS..........cccccccec EQUITY INDEX PRODUCT................. N/A........ CREDIT SUISSE........oovvvevrrerererrrerennns ceverneceeens 08/22/2016. | 08/20/2017. | 08/20/2017. | Expiration. | ...........cc.cc... ..1,220,899 | .2,183.8700 | .......... 27,198 (12,241) 0002
S&P 500 CALL OPTIONS ... | EQUITY INDEX PRODUCT. N/A... . | CITIBANK....... .| 08/22/2016. | 08/20/2017. | 08/20/2017. | Expiration. | .. ..1,267,684 | .2,183.8700 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A CREDIT SUISSE 08/22/2016. | 08/20/2017. | 08/20/2017. | Expiration. ...3,358,382 | .2,183.8700 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... .| CITIBANK....... .| 08/22/2016. | 08/20/2017. | 08/20/2017. | Expiration. | .. ...9,891,707 | .2,183.8700 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. N/A......... MORGAN STANLEY.....covvovvvvvvronrinns cevvvveeniens 09/07/2016. | 09/06/2017. | 09/06/2017. | Expiration. | ................... ..1,093,240 | .2,186.4800 (9,753) 0002
S&P 500 CALL OPTIONS..........cccccccec EQUITY INDEX PRODUCT................. N/A......... CITIBANK ....ccoceecreresssescsssssesssssssienss eeveeneeeeins 09/07/2016. | 09/06/2017. | 09/06/2017. | Expiration. | ...........c.ccc... ..1,308,173 | .2,186.4800 (9,223) 0002
S&P 500 CALL OPTIONS ... | EQUITY INDEX PRODUCT. NI/A... . | MORGAN STANLEY.. .1 09/07/2016. | 09/06/2017. | 09/06/2017. | Expiration. | .. ..1,311,888 | .2,186.4800 (9,519) 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MERRILL LYNCH 09/07/2016. | 09/06/2017. | 09/06/2017. | Expiration. ...2,975,724 | .2,186.4800 (15,100) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | CITIBANK....... .| 09/07/2016. | 09/06/2017. | 09/06/2017. | Expiration. | .. .10,202,998 | .2,186.4800 (63,847) | .... 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. N/A......... CREDIT SUISSE........cooovovvvvvvrevirivinnns cvvvvveeiees 09/21/2016. | 09/20/2017. | 09/20/2017. | Expiration. | ................... ...1,308,551 | .2,139.7600 (11,287) 0002
S&P 500 CALL OPTIONS........cccovvevnne EQUITY INDEX PRODUCT..........ccc000. N/A......... CREDIT SUISSE......cooovreirereins cvviriserenns 09/21/2016. | 09/20/2017. | 09/20/2017. | Expiration. | .......c...covevens ..2,053,521 | .2,139.7600 (19,437) 0002
S&P 500 CALL OPTIONS. ...| EQUITY INDEX PRODUCT. N/A... . | ROYAL BANK OF CANADA .| 09/21/2016. | 09/20/2017. | 09/20/2017. | Expiration. | .. ..3,733,149 | .2,139.7600 ..87477 (43,331) 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A CREDIT SUISSE 09/21/2016. | 09/20/2017. | 09/20/2017. | Expiration. 12,082,127 | 2,139.7600 | ....... 245,001 (95,588) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... .| CITIBANK....... .| 10/07/2016. | 10/06/2017. | 10/06/2017. | Expiration. | .. ..1,232,285 | .2,160.7700 26,120 <ererr(7,965) 0002.
S&P 500 CALL OPTIONS.................. EQUITY INDEX PRODUCT................. N/A......... CITIBANK .....rosisereriscscrcscscscssscscsieiss v 10/07/2016. | 10/06/2017. | 10/06/2017. | Expiration. | .................. ..1,419,760 | .2,160.7700 | .......... 31,716 (9,723) (26,430) 0002
S&P 500 CALL OPTIONS..........ccccceeee EQUITY INDEX PRODUCT................. NAA....... CITIBANK ..o ecvevineianes 10/07/2016. | 10/06/2017. | 10/06/2017. | Expiration. | .............cc.... ...2,415,204 | .2,160.7700 | .......... 57,229 (17,632) | ccvvvevevccrnecnns | v (47,691) 0002
S&P 500 CALL OPTIONS. ...| EQUITY INDEX PRODUCT. N/A... . | MORGAN STANLEY.. .| 10/07/2016. | 10/06/2017. | 10/06/2017. | Expiration. | .. ..4,102,448 | .2,160.7700 86,766 (31,923) (72,305) 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A. CREDIT SUISSE 10/07/2016. | 10/06/2017. | 10/06/2017. | Expiration. 11,380,797 | .2,160.7700 ..219,898 (66,562) 183,248) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | MERRILL LYNCH... .1 10/21/2016. | 10/20/2017. | 10/20/2017. | Expiration. | ........ccocewevves | wovec 997,987 | .2,141.3400 21,071 ) (17,559) 0002
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Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Counter Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule | Type(s) party Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of Item(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Clearing Maturity or | Termination | Maturity or| Numberof |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amortization) | Termination | Value of | Termination -| Termination
Description for Income Generation or Replicated | Identifier (a) or Central house | Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease, BJ/A.CV. [/ Accretion | Recognized | Hedged Item| Deferred (b)
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA......| A MORGAN STANLEY....coovvvvrvvvverrinns cevevveeneees 10/21/2016. | 10/20/2017. | 10/20/2017. | Expiration. | .................. ..1,313,468 | .2,141.3400 29,369 55,825 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA. | A MERRILL LYNCH.......ooovvvvrenvrvvirinninns e 10/21/2016. | 10/20/2017. | 10/20/2017. | Expiration. | .................. ..3,740,183 | 2,141.3400 | ......... 78,887 | ..ooovvevvvvvvvvevinnns [ wvvvvnsvensssnsneninnns | o 175,784 | oo | e 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... .| CITIBANK. .| 10/21/2016. | 10/20/2017. | 10/20/2017. | Expiration. | .. 12,790,548 | .2,141.3400 | ........ 245,258 | .o [ i | 460,470 | oveorerenii 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A MORGAN STANLEY.. 11/07/2016. | 11/06/2017. | 11/06/2017. | Expiration. ..1,251,108 | .2,085.1800 29,481 50,046 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | MORGAN STANLEY.. .| 11/07/2016. | 11/06/2017. | 11/06/2017. | Expiration. | .. ..1,668,144 | 2,085.1800 | .......... 2/ ST/ A OIS IS IS 70,896 | ..ooovvveervuveenrennnnns 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................ NA.....| A BARCLAYS.......ooorvevevrvrrvvennvnsesnnnsnines evvevseeneees 11/07/2016. | 11/06/2017. | 11/06/2017. | Expiration. | .................. ...1,700,407 | .2,085.1800 52,533 | ..ooooeeeveeivivininnns [ covvesssssssssssssennns | ceverees 91,822 | ..o 0002
S&P 500 CALL OPTIONS............ccccc.. EQUITY INDEX PRODUCT................. NA. oo | A WELLS FARGO......coovvvvernnninenririnciiins eovivieninnns 11/07/2016. | 11/06/2017. | 11/06/2017. | Expiration. | .................. 4474738 | 2,085.1800 | ........ 122,277 | oo | cevveneseneseeenesesens | e AT £ VI R 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | MERRILL LYNCH... .| 11/07/2016. | 11/06/2017. | 11/06/2017. | Expiration. | .. 11,972,942 | .2,085.1800 259,420 437,018 | oo 0002.
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BNP PARIBAS NY.. 11/21/2016. | 11/20/2017. | 11/20/2017. | Expiration. ...1,098,592 | .2,181.9000 .48,885 (3,607) 0002
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT. N/A... . | BNP PARIBAS NY.. .| 11/21/2016. | 11/20/2017. | 11/20/2017. | Expiration. | .. ..1,356,329 | .2,181.9000 61,038 | s | e (4,503) 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA......| A BNP PARIBAS NY. 11/21/2016. | 11/20/2017. | 11/20/2017. | Expiration. | .................. ..1,387,972 | .2,181.9000 30,413 55,521 0002
S&P 500 CALL OPTIONS..........ccccccc0c EQUITY INDEX PRODUCT................. NA. oo | A WELLS FARGO......coovvvvernnvenrniniriciiins eovivieniinns 11/21/2016. | 11/20/2017. | 11/20/2017. | Expiration. | ................... ...3,250,067 | .2,181.9000 | .......... 76,414 | ..oooveeveveveiiiinnns [ covvivenesisinssesinnns | v 157,625 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. N/A... . | BNP PARIBAS NY.. .| 11/21/2016. | 11/20/2017. | 11/20/2017. | Expiration. | .. 111,343,379 | .2,181.9000 | ........ 228,905 | ..o [ e 414,036 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. N/A BNP PARIBAS NY.. 12/07/2016. | 12/06/2017. | 12/06/2017. | Expiration. .A779,058 | .2,212.2300 39,156 71,163 (39,156) 0002
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT. N/A... . | BNP PARIBAS NY.. .1 12/07/2016. | 12/06/2017. | 12/06/2017. | Expiration. | .. ..2,378,663 | .2,212.2300 60,396 1,792 | e | oo | 0378 [ e | (60,396) 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT................. NA. .. | A CREDIT SUISSE........covvvovrvvverivrvnriinns evvvvveeneees 12/07/2016. | 12/06/2017. | 12/06/2017. | Expiration. | .................. ..4,072,693 | .2,212.2300 95,842 | ...oooveeevvvviviiinnns [ cevvenssssssssssssinnns | e 191,408 (95,842) 0002
S&P 500 CALL OPTIONS..........ccccccc0. EQUITY INDEX PRODUCT................. NA oo | A BNP PARIBAS NY.......cocomvvimninnninciins eevvrnceneees 12/07/2016. | 12/06/2017. | 12/06/2017. | Expiration. | .................. 11,905,060 | .2,212.2300 | ... YLK C: 20 NS IV IS 434,554 | ..o | | 9,894 | ...ooovevevereririnns [ e (241,574) 0002
S&P 500 CALL OPTIONS .| EQUITY INDEX PRODUCT. NI/A... . | BARCLAYS.... .| 12/21/2016. | 12/20/2017. | 12/20/2017. | Expiration. | .......cccoowvvee | evee 925,626 | .2,270.7600 20,557 | ovvoeerrnrirerens [ e | eereeenes 39,801 (20,557) 0002
S&P 500 CALL OPTIONS. EQUITY INDEX PRODUCT. BARCLAYS, 12/21/2016. | 12/20/2017. | 12/20/2017. | Expiration. 1,118,294 | 2,270.7600 29,337 58,709 (29,337) 0002
S&P 500 CALL OPTIONS. .| EQUITY INDEX PRODUCT. . | BARCLAYS.... .| 12/21/2016. | 12/20/2017. | 12/20/2017. | Expiration. | .. ..1,721,090 | .2,270.7600 35,881 | ..o [ e | v 68,844 | ..o (35,881) 0002
S&P 500 CALL OPTIONS................... EQUITY INDEX PRODUCT. MERRILL LYNCH......oooovvvvvevevvvcrinrinns cvvvvveeeeees 12/21/2016. | 12/20/2017. | 12/20/2017. | Expiration. | .................. ...3,657,592 | .2,270.7600 | .......... 72,982 | ..o [ covvvnsvssssssssssnnnns | e 170,077 | covvvvveveeveevecveeneeee | eoe | 0012828 | s | v (72,982) 0002
S&P 500 CALL OPTIONS...........cccoc0.. EQUITY INDEX PRODUCT. MORGAN STANLEY.....cocoummnminiensinnecoveiseesiens 12/21/2016. | 12/20/2017. | 12/20/2017. | Expiration. | ............ceeee 12,716,256 | .2,270.7600 | ....... LIRSV N [N [T 457,800 | ..o o | v 28,784 | oo | o (240,880) 0002
0089999. Total-Purchased Options-Hedging Other-Call OPHONS ANG WAITANS......coucrerseserrreesseseseeseesesseseeteeseeeeeeseeeeeeeseeeeeeeeeet ettt ettt | e 9,536,074 | vooorrid . 0| ..18442978 %) .(8,123,178) ...(5,287,532) 0 0 0 XXX
0149999. Total-Purchased Options-Hedging Other 9,536,074 0 0 [ ..18442978 X)| ..(8,123,178) (5,287,532) 0 0 0 XXX
0369999. Total-Purchased Options-Call Options and Warrant: ..9,636,074 | v { 0 | ..18,442,978 X ..(8,123,178) | ... ....(5,287,532) 0 0 0 XXX
0429999. Total-Purchased Option: 9,536,074 0 0..18442,978 | ................... 0 KX)| ..(8,123,178) | ....oocvvvevee 0 | ...(5,287,532) 0 0 0 XXX
1409999. Total-Hedging Other. R LKL — (V] 0]..18442,978 | ..o 0 KX)| ..(8,123,178) | ..oooovrvvevece 0 | ...(5,287,532) 0 0 0 XXX
1449999. TOTAL ..9,536,074 | o) (V) [ 0]..18442,978 | ..ccoovvinnnncd 0 KX) ..(8,123,178) | .coccvvveenncnd 0 | ...(5,287,532) 0 0 0 XXX

(b)

Code Description of Hedged Risk(s)

A Equity Index

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0002 Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 index.
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Sch. DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt.B-Sn. 2
NONE
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 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 Designation
BARCLAYS.......ooourimrriranns Yoo | Yoo | e | covreeineneinenenrne 040,640 | i 640,640 | .....cooovrverriinnn 640,640 | ... | s 640,640
BNP PARIBAS NY........ooiriiiniiiiniisssisssisssississssensses Y . 489,908 | ...covvvirrins 489,908 | ... | s 489,908
CITIBANK.....oooosrvrarnranns Y .1,672,465 | ... 1,672,465 2 1B72,465 | s [ s 1,672,465
CREDIT SUISSE........ccccovvunn. Yo | Yoo [ | v 1,868,266 1,868,266 21,868,266 | s [ 1,868,266
JP MORGAN CHASE....... Y 201,117 201,117 | oo 201,117 | s | e 201,117
MERRILL LYNCH Y 2,110,958 2,110,958 22,110,958 | [ e 2,110,958
MORGAN STANLEY ......ccovriiiimiiiimriiniieneisseisnessesesneiins Y ..8,008,869 7,968,869 ....8,008,869 . 7,968,869
SOCIETE GENERALE... Y T42,423 | oo TA2,423 | .o | s 742,423
UBS SECURITIES.......cooiiiiiieriiieiiississsss s iessesssseessssenes Yoo | Yoo [ 746,538 | ..o 746,538 | ..o | e 746,538
WELLS FARGO...........cc...... Y 1,216,556 21,216,556 | . | s 1,216,556
0299999. Total NAIC 1 Designation 40,000 17,657,741 17,697,741 17,657,741 | .....
0999999. Gross Totals...........cc.cc....... 40,000 17,657,741 17,697,741 17,657,741 | .....
1. Offsetper SSAPNo.6G4 e s | e
2. Net after right of offset per SSAPNo.64 e 17,697,741 | oo 0
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)
Collateral Pledged to Reporting Entity
MORGAN STANLEY.....covuiiiiiriirissinsssrssnsssnssssssesensans BANK OF NEW YORK (141003) 080,000 [ 40,000 XXX e [
0299999, TORAIS........cvvveiruiiuiiieaiiiiii it bs bbb bbbk ses Siebs b L e LS b RS E LSRR LeaEh bbb 080,000 | 40,000 XXX XXX XXX
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Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
PNC Bank Pittsburgh, PA ceern:(3,290,542) | XXX
Bank of New York Mellon New York, NY .....0.250 70 20 256,441 | XXX
The Neighborhood National Bank NatioNal City, CA......ouieriieiiciieeieeeeiee et | ceeeians ......0.300 217 17 100,000 | XXX
0199999. Total - Open Depositorie: XXX | XXX 287 37 [ (2,934,101) | XXX
0399999. Total Cash on Deposit XXX | XXX 287 37 | (2,934,101) | XXX
0599999. Total Cash XXX | XXX 287 37 [ (2,934,101) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (1,235,414) | 4. April (3,252,315) | 7. July. 3,875,744 | 10. October. 1,283,077
2. February. (377,038) | 5. May. 3,436,626 | 8. August 535,377 | 11. November. 925,321
3. March (5,007,748) | 6. June (4,283,269) | 9. September. (3,598,131) | 12. December. (2,934,101)
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year
1 2 3 4 5 6 7 8 9
CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |Invesco Advisors Inc.Treasury Portfolio Institutional Class...... 12/29/2017....... L e 77,826,034 | oo 67,492 | oo, 436,757
8599999. Total - Exempt Money Market Mutual Funds as Identified DY the SVO............cvrei s oeeb s R R0 Caiee s LR e | 77,826,034 | oovvoveveeveeeeeceeeeeeere) 67,492 436,757
8899999. Total-Cash Equivalents e en s | 77,826,034 | covooeeeeeeeeeeeeeeee e 67,492 436,757
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Annual Statement for the year 2017 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.ereereerirereeens
2. Alaska
3. Arizona..
4. Arkansas... LIFE INSURANCE 260,405 260,281
5. California...
6.
7.
8.
9. District of Columbia...
10.  Florida LIFE INSURANCE 125,171 124,980
B PR €Yo o OO LIFE INSURANCE 35,048 34,995
12.  Hawaii
13.  Idaho.
14, lllinois 1L
15.  Indiana..
16.
17.
18.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts LIFE INSURANCE 500,685 499,922
23.  Michigan
24.  Minnesota..
25, Mi ippi
26.  Missouri.
27.  Montana.
28.  Nebraska NE|..
29.
30.  New Hampshire.
31, New Jersey....
32. LIFE INSURANCE 200,443 203,623
33.
34.  North Carolina LIFE INSURANCE 411,036 424,212
35.  North Dakota.
36.  Ohio... LIFE INSURANCE 5,048,143 5,328,347
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecereeenSC | . LIFE INSURANCE 170,233 169,973
42. South Dakota SD
43, Tennessee.........coouwmmrieinnienns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia LIFE INSURANCE 510,165 529,310
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.
52.
53.
54.
55.
56.  Northern Mariana Islands..
57.  Canada..
58. XXX XXX 0 0 0 0
59.  Total XXX XXX 5,048,143 5,328,347 2,213,186 2,247,296
DETAILS OF WRITE-INS
B80T, s | i
5802 et | v
5803, e | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccouvvviinniiiiiininnes XXX XXX 0 0 0 0
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