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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS et nneen | fnetennenns 28,525,661,696 | ......covvevererreerireieiririens | eerreneens 28,525,661,696 | ........... 27,112,701,758
2. Stocks:
2.1 PrEfermed STOCKS. ...ttt ettt essentns | essensenenenns 160,304,172 | oo | cereeeeneinnnns 160,304,172 | ..ovvreennnee. 118,135,463
2.2 COMMON SIOCKS. ....rvuvrrererresresssesseessssesssssssasessssssssessessssssessesssssnsssssessesssssessessanssnssnsss | sessessesssnssns 953,136,133 | .o | e 953,136,133 | .ovvvvvrenn 907,360,930
3. Mortgage loans on real estate:
3 FISEIENS ettt | eeneeenieens 1,038,818,307 | ..oveveeievrrereineereirens | v 1,038,818,307 | ...covovvrnee. 972,854,721
3.2 Other than firSEHENS.........ccierrieiirrrereeeesi et senis | seteseseesssess s nsssnees | setesssssness s nessnessnens | sesisesssesinesesene e resenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES). ... errer e eeeeseiseeseeeeseesesseessesseesesssesseesessessese e st ess s e ssessess e ssessessenssnssesss | seessessessasssnssassassssssestassns | sressesssssssssessossnsssnssessansnne | sesessssssessessssnsssessessnnens [0 OO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cveveiicviciiie ettt st bbb ssessenas | sbsssssensssnaan 95,534,624 | ..o | e 95,534,624 | ......ccoc....... 89,613,632
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......erveeereireeeeieiseesseeeeesesseees | eeeesessssesessessesssssssestasis | sressesssssessassasssssessessassns | sssessssssessessssssssessassasens [0 TR
5. Cash ($.....9,108,872), cash equivalents ($.....616,993,612)
and short-term investments (3.....343,559,337).........ccvwurrerrreermmeresensessnnesssssessessssessssness | sesnesssessnnees 969,661,821 | ...vceorrererrecereerineeeees | cereeenieeennns 969,661,821 | .ooooevvenncn 727,873,844
6. Contract loans (including $.......... 0 PrEMIUM NOES)......uevivireieiciereie et sssestessssnes | eressessesesnnees 98,809,744 | ..o | e 98,809,744 | .......cc..... 102,753,867
7o DEIIVALIVES. .....oveereeeericeise sttt ettt nnnins | eesseeetieninas 599,380,769 | ....vevurerrereeeernerirnerenne | cerererieeennne 599,380,769 | ........coovn.. 683,398,322
8. Other iNVESIEA @SSELS.........cvuiiiieiiieieii et | sbeesbeesianneas 957,764,790 | ..o 1,000 | oo 957,763,790 | ...coovcvvneee 851,721,804
9. ReCeiVaDIES fOr SECUMHES..........cvuuiirciiciiciicieie ittt nsisnnes | coosesinesinesins 32,984,219 | ... | s 32,984,219 | oo 5,268,323
10.  Securities lending reinvested COIAETAl ASSELS..........ceieiciiiiecesre e | sresessssesesss s | essesessssesesssssssesessssssens | esessssesesiesessesesssssnsns {1 RN
11, Aggregate write-ins for iINVESEEA @SSELS..........ceviiiviiieieiciseesese s sntenes | stesesissessesssssssssensessnead (01 P [0 I {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ovuurvierinecenermrrieiresesnerieesenens | ceveneeens 33,432,056,275 | ..o 1,000 | ..o 33,432,055,275 | .......... 31,571,682,664
13. Title plants less §......... 0 charged off (for Title INSUFETS ONIY)........cveviveiieieieiiieiieeissieseiiees | cereisssessesiesssssssesessssssens | siesessssessesssssssssesssssseses | siessssessessesssssssessessssasee {1 TN
14.  Investment income due and 8CCTUEM............c.ocuuiiiiiiieiieiieieieri i ssensis | eesisesenesones 283,384,522 | ...ocooinn 439,794 | .o 282,944,728 | ... 267,040,172
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covvrevreirennnns 1,496,947 | coooveveereeina 4421 | oo 1,492,526 | ..coovvrrerrnn. 1,409,515
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)...........coeevrerreien | cevrereirennns 10,260,401 | ooovvvvinne 1,882,403 | .oooeveees 8,377,998 | ...oovvererrnn 7,944,869
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) ettt ettt sttt entns | arssestent st s st st s estentents | ersestestnsestentansestensentntns | essesssessestentens e sressentnes 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUETS.............ccvuiveveieeieieeeee s ssiens | ereesessessesessnns 3,570,660 | ....ocooererrireiercreieieieees | v 3,570,660 | ...oocovverrernnee 2,598,768
16.2 Funds held by or deposited with reinSured COMPEANIES............cccveuiviieeieiieieicieiieies | ceveieseseiis s ssssssssens | sesiesissesesssssssssesssssseses | soesessessesssssssssessessssssens 0 [
16.3 Other amounts receivable under reinSurance CONracts...........ccevveerevereerreeereveceenens | ceverveeevererennns 6,348,924 | ..o | e 6,348,924 | .......ccocvvvnnee 5,678,533
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cceueieveciisiiciesieee e | covesesstese s sssessenes | essesssssssessesssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and iNterest thEr€oN............ccccucivieeies [ e [ e ssenes | ceviesessese s snee {1 O 12,506,302
18.2 Net deferred taX @SSEt.........covuiiiiieieiie s | coonesinesinesi 29,357,375 | .o | e 29,357,375 | oo 24,597,362
19.  Guaranty funds receivable or 0n depOSit.............ccccuiveieicicieieee e | sesesssseneieaan 2,334,030 [ ..ooovereiieieieeeseees | e 2,334,030 | oo 2,529,184
20. Electronic data processing equipment and SOftWArE.............ceuiveieiiinisieeseeeseeseeienes | cveesesessesiesens 1,386,041 | .o | e 1,386,041 | ..o 1,537,974
21, Furniture and equipment, including health care delivery assets (§.......... 0)ereirirererieirrieseiiens | e | e | eressrese s nans (1 TR
22. Net adjustment in assets and liabilities due to foreign eXChanGe ratES.........cccvveiiirieieieiieis | e | cereiessesesssesessienes | sresiesessesessssssessessssenee {1 TN
23. Receivables from parent, subsidiaries and affiliates..............cooveririeienieiesceesseenies | e 1,010,686 | ..o | v 1,010,686 | .....coevevere. 199,774
24. Health care (§.......... 0) and other amOouUNtS FECEIVADIE...........c.cveieiiieieiceee e | et sssesessssienes | eoesesssssssesssssstesessssessenss | ssesssssssessessssassessessnsenes {1 RN
25.  Aggregate write-ins for other than invested @SSEtS...........oeeieieiccesieeee e | cerssiesessnead 694,461,759 | ..ccovvrernne. 2,897,470 | .o, 691,564,289 | ......cco... 678,908,996
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........ovururieirireirnieeensisisessseseesssssssssssessssssssssssesssssessne | sessessenes 34,465,667,620 | ....c.ccvvrvnnnes 5,225,088 | ........... 34,460,442,532 | ........... 32,576,634,113
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccoverreees | overreeneereireinneenees 28,644 | ... | e 28,644 | ..o
28.  Total (LINES 26 AN 27)......vurerereriieeeeisireessseseessessssssesssssssessssssesssssesssssessesssssessesssssssssessenes | soessessons 34,465,696,264 | ........cocovvnnnee 5,225,088 | ........... 34,460,471,176 | ...oovvne 32,576,634,113
.................................. L1 RN
.................................. 0
.................................. L1 RN
1198. Summary of remaining write-ins for Line 11 from overflow page...........cco.ewreerrunenreneineenninees | coveereeeeineineieesesenensennd [0 RN L0 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......civeeririiierciiiecisie s | cvrsiessssssiesssssssensesssaees (01 P [ I {0 I 0
2501. Funds held @s COIALETaL............uerurrrirereiieeiserieeesesessesi e esss st ssssnenes | seessssessssenes 352,541,458 | ..o | e 352,541,458 | .....covvvennne 388,616,053
2502. Company-0wned life INSUIANCE..........c.cceiiviiireieieiesiei ettt sssssssenes | sensessesssnes 191,825,610 | .ovcveeeeecireieieieiereieeens | cveveiinienens 191,825,610 | ..oocoevneee. 189,002,439
2503. Interest rate swap collateral reCEIVADIE..............ccueveviveieeicicee s | envesesesnes 116,080,767 | oo | cvereireienens 116,080,761 | ...cocveveean 69,894,658
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccocvverenisieneseieniens | ovveeeieiiens 34,013,930 | voovovvveririeins 2,897,470 | oo 31,116,460 | ..cocovvvvnnnne 31,395,846
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cocivrerirereceinemmesssiessenessesssesesens | senssseeesenss 694,461,759 | ..o 2,897,470 | ..o 691,564,289 | ... 678,908,996




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1

Current

Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

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

37.
38.
39.

Aggregate reserve for life contracts $.....29,657,701,009 less §......... 0

included in Line 6.3 (including $.....16,680,581 MOACO RESEIVE)..........couuririiriiieeiieiieiiesississssss s
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ceuieeririrriieeireireeiseisee sttt ssessesssenns
Contract claims:

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

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

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

less §.......... 0 discount; including $.....19,068 accident and health Premiums...............ccc..ovververveereeeeeeeeeeeceeeeeeeees e
Contract liabilities not included elsewhere:

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....7,300,647, accident and health §.......... 0

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

allowances recognized in reserves, net of reinSUred AllOWANCES)...........ccviieieiiinieeiee ettt nans
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES............covuiriiviiieicisee e
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns .
UNEarned iNVESIMENT INCOME........c.cuuiiuieieieiieeire ettt bbbkt
Amounts withheld or retained by company as agent OF tTUSEEE............c.eueuiueieiesee et
Amounts held for agents' account, including $.....1,364,889 agents' credit balances. .
Remittances and items NOt AlIOCALEA. ...........c.cueuririeii bbb
Net adjustment in assets and liabilities due to foreign EXChange rates..........ccoveieiirieiieiceie et
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... ettt bbbttt
Dividends to stockholders declared and UNPAIG............coieieiriiiieieiieie ettt
Miscellaneous liabilities:

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

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

................... 29,657,701,009
41,700,437
..................... 1,287,397,510

........................ 172,661,241
326,952

135,743
.......................... 42,666,276

............................ 7,300,647

............................ 7,141,897
.......................... 28,736,552

.......................... 69,940,994
.204,407,157

................... 28,031,503,714
38,854,698
..................... 1,276,130,691

........................ 148,408,178
............................... 349,753

.......................... 30,891,564
...98,190,940

30,445,121,117

..................... 2,176,984,642

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

2,129,000,496

2,179,497,142

2,131,512,996

................... 34,460,471,176

................... 32,576,634,113

2501.
2502.
2503.
2598.
2599.

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

........................ 353,124,320
.......................... 14,404,892
474,548
195,304
........................ 374,199,064

6

........................ 388,616,053
.......................... 10,588,344
5,924,594
............................... 893,267
........................ 406,022,258

3101.
3102.
3103.
3198.
3199.

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

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

3401.
3402. .
3403.
3498.
3499.

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

Qo3




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccccceevveeieiceesiecseeeeeceens | e 2445349714 | ........... 2,454,544390 | ........... 4,134,915,815
2. Considerations for supplementary contracts With life CONINGENCIES..........ccoiuieieiiieieicisieesse et ssees | sessessssessesssssssessessssessesss | essessessssessessssessessessssenss | essessesssssssessessssessessssnes
3. NEtINVESIMENE INCOME......oveiiiticice ettt bbbt s bt nsanannns | sbenbessesanes 940,659,107 | .............. 813,235,608 | ........... 1,727,427,759
4. Amortization of Interest Maintenance Reserve (IMR) 6,757,876 ...9,523,775 ...17,735,260
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES..........ccuvveeiriieieiiieieieissseeissseseenes | seressssesessssessesssssssesenns
6. Commissions and expense allowances on reiNSUrANCE CEAEM...........viuiieiriiiiieieieieie st sss e ssessssessenns | sssessssessesnsns 3,365,011 | cooererines 3,794,433 | oo 6,403,890
7. Reserve adjustments on reiNSUFANCE CEABM..........ouriiiinieieiiieie ettt st ense s ssnns | essesssansesss (1,855,169) | ..cvvcvevrnnens (1,470,103) | covovverrerrrnnn (2,211,600)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
FTOM SEPATAIE ACCOUNLS.........uevuiieiieiseiiieie ettt s e s s n st s b tensanns | sbsesastessessssensessessnsassessns | aesessessnsessessnsassessessntantes | setessessessssassessessnsessesnsas
8.2 Charges and fees for depoSit-type CONIACES.........cviveiiiiieiecicee ettt | esesensessesanes 3,689,478 | ..oovevrrnns 4,093,734 | ...covvere. 7,173,377
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.......c.vuiiviiiiriirieieieieie e sss st sssessesssssnsenses | sessssassesenas 37,128,979 | oo 32,944590 | ..cocovnnan 69,210,248
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne ..3,435,094,996 3,316,666,427 ..5,960,654,749
10, DEAN DBNEFIES.......vveveceeciieiicce sttt sttt ntns | ensensnrienaas 15,586,864 | .....ccoevene. 11,074,140 | ..o 20,199,979
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS)........c.eureuireierernisieieeseiessesssessesseseessesessssessenss | cseesssesensenns 1,222,925 | .coveriee. 1,405,735 | oo 3,125,713
12. Annuity benefits 345,878,727 | ... ...289,093,326 537,343,444
13. Disability benefits and benefits under accident and health CONtraCtS...........coucvieiieiicicce s | cerevesiniserenes 1,373,762 | ..o 1,144,608 | ...oovvirerne 2,320,544
14. Coupons, guaranteed annual pure endowments and SIMIlar DENETILS.............c.ceriiciiiieie e eneiens | e ss et sessess | eaesissesessssesesssssessssesenss | sbessesesssssessssbesessssesssans
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type CONtract fuNdS............ccveveerieercirireieeceee e
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts.............ccccovvcviviceiicccccece e
20. TOtalS (LINES 1010 19).....ucuieeiecieeeieicteees ettt ettt bt s sttt as s a st tes e bt en s st anenn
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccoeveveres | wovvrrrireinne 136,752,323 139,523,137 | oo 240,291,066
22. Commissions and expense allowances on reiNSUranCce aSSUMEM............c.cvuevcvieerevcressseeisesssessssssessssssesssessessssssssssssssens | seves 298,573 | v 321,102 | ... ....635,904
23, GENETAl INSUTANCE BXPENSES.......oeveeveieerretesessessesssssssssssssssssessessssessesssssses s sessssse st s s st es e bsstessessssessssssssssssesssssssessesnsassesanss | eves ...49,763,663 45,831,146 | ..... ...90,306,091
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 4,098,147 ...4,487,831 .7,870,018
25. Increase in loading on deferred and uncollected premiums............ 544,664) .(284,517)] . 125,453)
26. Net transfers to or (from) Separate Accounts net of reinsurance 29,030 [ i [ e
27. Aggregate Wite-inS fOr dEAUCHIONS..........cuuieririrricieirs sttt st s st ssessensensns | sbsessastssssessasssnssnssnstans [0 P { R 0
28, TOtAIS (LINES 20 0 27)....uurvrevererireireerneesisresssssss e ssessssssessssssssssssessesssssessessassssssessassassssssessessnssessesssssnssnssessassssssessassnssnssons | sses 3,092,263,042 3,080,606,107 | ..... 5,475,277,203
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)..........ccoccovveee | wovverrurnenns 342,831,954 236,060,320 | ..ocoevnvne 485,377,546
30. Dividends t0 POIICYNOIAETS. ........c.vuiveiiicieiicte ettt et se bbbt s s s st es s s s snsebensnns | sssessssssesessnsesasand 6,839 | .o 7584 | oo 12,013
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | ..... .342,825,115 236,052,736 | ..... 485,365,533
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)............ovurererrerrernirnernirineneeseessseessssessssesesnens | essssessesesns 28,645,733 | .o 92,390,110 | .ovoovenee 176,160,341
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105$es) (LiNe 31 MINUS LINE 32)......c.ovurururrirrrirrirrinienseeessiresessissssessssssssssssssesssessessesssssssssessessesssessessesssnssns | ssessssssessn 314,179,382 | .............. 143,662,626 | .............. 309,205,192
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....3,642,327 (excluding taxes of $.....(1,496,211) transferred t0 the IMR)..........cc..vvvveevrerreeeiiesiiesesseesisssiesssens | essssesssssssesnnes 67,891 | .o (1,596,611) [ .ovvvernenees (45,974,870)
35. Net income (Line 33 plus Line 34) 314,247,273 ...142,066,015 .263,230,322
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOM YEA.......cceveueiireirririeireiseissieieseisssesse st sss st st ssessnsessessssessessessnsns | ssssssssons 2,131,512,99 | ........... 1,976,408,770 | ........... 1,976,408,770
37. Netincome (LINE 35).....c.cvevvcieieiicieieissieess s | 314,247,273 | ... ...142,066,015 263,230,322
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(9,366,036).........cccccocuerreerimsrververierieeierens | cerveninnns (181,370,500 | ...cvvvvrvvnves 88,217,836 | .ccovvvvne. 200,863,834
39. Change in net unrealized foreign exchange capital gain (I0SS)..........vverrrinieiiinieieste et ssessssnss | sesssessessessssassesssssseseens
40. Change in net deferred income tax 4,606,023) | ... ..(4,582,068) | . .
41, Change in NONAAMILEEA ASSELS.........ccciviiiciiiiie ettt bbb ae bbb sttt es s sesesnaes | sevessssssesessssesas 143,582 | ..oocvevee 13,321,762
42. Change in liability for reinsurance in unauthorized and certified COMPANIES..........cccrivrreieirinieesse s
43. Change in reserve on account of change in valuation basis, (increase) or decrease.
44, Change in @SSt VAlUGHION TESEIVE. .........c..c.eueeeieeiiereee ettt ettt ettt bbbt s e ss e sessssanes
45, Change iN trEASUNY STOCK........cvicveviriieiiicie ittt st a bbb st bbb b bt bbb bbb s s s b naebenas
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StAtEBMENL............c.cvevieiieieee ettt anens
48, Change iN SUIPIUS NOES........cvuevievirerevietese ettt s s sttt s s bt s s s ss s sae st st s st essesanssnssssessesans | stistessessssssessasansssssssessns | avsesissessessesnssssesssssssasses | sebessesssessssssssnssssessssnses
49. Cumulative effect of changes in aCCOUNtING PIINCIPIES..........ccviiiveviiierice et ssse s sssbeses | ctsssssesssesessssssesssstesessns | sessesessssessssssesesssesessssess | eressssesssissesessssesesansssenes

50.

51.

Capital changes:

B0.T PAIA UMttt

50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus

Surplus adjustment:

BT PAIA UM,

51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

.(1,097,872) | .

(1,276,224)

52. Dividends to stockholders ....(85,000,000) ....(225,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS..........ccrvurrererrerrernrenrereisnseneeseesessesssseseessssessssessssessssssssessesssssssssessensessesss | sesnseessnssnssne s 394,024 | civiriinrinninnrnn 394,885 | covivviiisiinnnns 729,346
54. Net change in capital and surplus (Lines 37 through 53).... . 155,104,226
55. Capital and surplus as of statement date (LINES 36 + 54)..........ccveverererrierieiceeeeeeereeese et ssssssssssnenns | ceneeneenn2y 11,497,142 | oo 2,087,956,722 | .......... 2,131,512,996
08.301.  Contractual Mder fE€ INCOME.........ciuiieiieiieieieieies ettt ss st s e sntensenaes | sesnsessesanes 31,159,623 | ..coovvvene 27,487,357 | .ooovreren. 59,283,800
08.302. Interest on company-owned life insurance v | e 2,823,171 2,955,107 | oo 5,820,055
08.303. Reinsurance experience refund..........ccocevveneeieresneneienns N - 3,131,415 ..2,489,940 | ..... 4,080,201
08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAgE.........cceuirieiiirieese e ssssesenes | cesessssasseesinnens 14,770 12,186 | e 26,192
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 @DOVE).......ccueriiriierieiiisiraieissiesiessessseessensesessessesssssnsessssnsenss | sene ...37,128,979 .32,944,590 | ..... ...69,210,248
2700, R AR R AR s e RS Rt R s SRRtk s skt s s saees | Hretnsensesnten et et s tensenens | sressesantensesetentesetntensens | srestessesentense st en s snaes
2702, e R AR R RS s RS R et iR Rt et n s st nsesaees | Hretnsenseset s et et entensennns | sressesentensesetentesetntensens | srestessesantens et st en e sntns
2703, R AR AR SRR R AR SRRt etk n et bt s s naeen | Hretnsensesntentes et antensennns | sressesantensesetentesetntensens | srentessesantens st nennens
2798.  Summary of remaining write-ins for Line 27 from overflow Page..........ccceveiieriiiecveieeesece e esseenes | e 0 | 0 [ .0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 DOVE).........ccccuieriiciereiiieisiiieteiceiesssetesesseresssssessssesessssssessssessnns | everesssssssssssesessssesessnnd 0 [ oo [ 0
5301. Employee and agent stock option CONtHDULION..............ceiiiieiiciicicecs s nans | 2eee 394,624 | .....................354,885 | ..... 29,346
D302, R R SRS AR R et R st n s st et ensesaes | eeretentesetantessensetensantetes | aesesetensesetntessensesnntentes | netessesetenses ettt ense et
D303, RS RS R £ SRER e R e EARE e R ARt b et st bR n s st et entesaes | eeretantesetestensesntentantetns | aesesetentesetntensenesantentes | netessesetensan st antense et
5398.  Summary of remaining write-ins for Line 53 from overflow page.. voe | e 0 [ o0 el 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 ADOVE)......c.evererrurrrrarssrrserssssssessesessssssssssssessassssssessassesssssassessanssenses | ssossssssessassnsans 394,624 | ..o 354,885 | .o 729,346
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net O FBINSUIANCE. ......c..cvurieriiieireiceteee ettt et ssesans | febaeesnes 2,445138,727 | ... 2,454,620,653 | ............ 4,135,751,865
2. Netinvestment income... ..1,081,972,979 916,885,548 1,966,229,693
3. MiISCElANEOUS INCOME. .....uivuiriririeeieiseiece et ees bbb bbbttt entesies | ebsessenissisens 34,437,344 30,266,416 60,706,133
4. Total (LINES 1 thTOUGN 3).....vvuiveieeiirieeiiiieiisie ettt ss s | sbsnsssnnsns 3,561,549,050 | ............ 3,401,772,617 | ........... 6,162,687,691
5. Benefit and 10SS related PAYMENLS........ccviiiiiiiieieicirie ettt snnns | sntesseranes 1,171,538,589 | ...ceovvvnnes 955,637,774 | ............ 1,936,209,609
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES............ccoveeveevevrevereeriereeeiees | cververeiieieeissienenad 9,030 [ .o | e
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........ccociueieeiicniecnsee e | cvreeessneenns 187,108,347 | ..cvvvvvnnnee 192,148,673 | ..coovvevnens 336,651,854
8.  Dividends paid to policyholders 12,013
9.  Federal and foreign income taxes paid (recovered) net of $.....2,146,116 tax on capital gains (losses).... .(10,451,009)] ... ...120,346,093 ...200,594,916
10, Total (LINES 5 HMOUGN 9)....covivoieeeii ettt .1,348,211,800 | ............ 1,268,140,124 ...2,473,468,392
11.  Net cash from operations (Line 4 MINUS LiNE 10)..........ccoeiiieiiiiieieiceiiee ettt sssesessnans | sesesaesinns 2,213,337,250 | ............ 2,133,632,493 | ............ 3,689,219,299
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.....ooieii ettt ettt | aeiseeiines 1,733,870,576 | ............ 2,221,751,800 | ........... 4,179,190,485
12.2  Stocks 80,598,901 38,348,579 110,773,382
12.3 Mortgage loans 83,241,218 79,299,575 184,321,445
124 REAIESIALE. ..ottt bbbttt | ettt | etrenernen s 1,101,481 | oo 1,101,481
12.5  Other INVESIEA @SSELS........vuieiirciieiieieie ettt bbbttt nbas | eebsensessnsinees 50,443,245 | ................ 69,690,852 | .....ccueenne 162,329,125
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-teIM INVESIMENES...........ccceveueieieeeeeseieseeiiens | e tsees s esenes | erresesissesessssesesssesssssens | evsesisssssesesessenes 21,671
12,7 MISCEIIANEOUS PrOCEEAS........c.cvvvreveiieiieiicisie ettt b bbb a bbb ss bbb s s ss s ss st entessesntes | oebsssessessessnsensesnssnsessesans | abistsssessesssssssessessnsansesnss | sressessnsessessssassessessnsessesas
12.8 Total investment proceeds (LINES 12.110 12.7).......cuieicvceeieeesie sttt ettt sssese s sessenes | svevsesinsas 1,948,153,940 | ............ 2,410,192,287 | ............ 4,637,737,589
13.  Cost of investments acquired (long-term only):
131 BONAS.....oooieiiicic ittt | anssnsines 3,118,173,269 | ............ 3,925,735,245 | ............ 6,315,768,397
132 SHOCKS. ...ttt bbbttt enns | seienienins 166,368,329 | .....ccoovvvenee 61,152,100 | ...ovvvrnenee 163,714,780
13.3 MOMGAGE I0BNS.......cooorieriiriieisee ettt stnnns | snssessieniins 149,248,671 | ... 120,243,401 | ..cooevveee. 267,085,767
1314 REAIESIALE. ..ottt | erisesi st 8,354,996 | ...ocovvirrrinnne 2,654,366 | ..ooovrireinnne 6,320,753
13.5  Other INVESLEA @SSELS........ovuriueieeiieiiieie sttt st nstnnns | sessnssssssaes 147,710,329 | ......coo...... 170,460,975 | ............... 521,808,202
13.6  MiSCEllaNEOUS APPlICALIONS. .......vvveeerierieiscisieieietsisie ettt s st s s ssnsensennes | sressessssanses 187,870,634 | .............. (165,189,374)| .... 331,824,009
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..3,777,726,228 4,115,056,714 7,606,521,908
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........eveieuieieieiisenessse e sessssssesseens | sessesessssessens (3,944,123) | oo, (3,132,892) (5,697,438)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14).......c.coririunrrrincneirreiseinceneessieesseeseesessssssseeens | eeesessnes (1,825,628,165) | ........... (1,701,731,535) | ...cnnnn. (2,963,086,381)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIAI NOTES. ... cvuereeerireiseirecie ittt stk b et snes | S8etetsesseesasbesses st ensants | ebebsessessastnsestestensessnsss | sbsessstessessestesssessessessnes
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cccriiieiiiceiiicteeiee sttt bebenaes | essssesesssssessssebesssssessnes | sresesssssesessesessssssesesesesss | sbesissesesssesesssesesssessanes
183 BOIMOWED FUNGS. ... veeeeeii ettt s et enes | S8etetsebseesasbesses st ensaets | ebebsessessastneessestansessness | sbsessstenssessestensaessnssessanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities............cc.covveveveerieveeereeeeeeeeseeeiens (54,049,026) ....(60,862,318) (194,518,101)
16.5 Dividends t0 SOCKNOIABTS............uiuuieriiieiieiieie ettt 60,000,000 85,000,000 225,000,000
16.6  Other cash Provided (APPHEA)........cvevcverririeeieiceeese et s bbb es s st sassanens | sevsessssessenes (31,872,081) | ..o, (3,502,889) ] ... (15,059,982)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccu....... (145,921,107) | .............. (149,365,208) | .............. (434,578,083)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17).......cccccevvrvrers | vorrerrrrennens 241787977 | oo, 282,535,751 | .ovvrnne 291,554,335
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of VBT .......vvvvrieriisiiie ittt s bbbt | ssssesssessans 727,873,844 | ............... 436,319,508 | ......cvvnnv. 436,319,508
19.2 End of period (Ling 18 PIUS LINE 19.1)......iuuiuiiiiiiiiiiciiciieeieiteiiestestesesessssesss st enssensssnsnas | sessssssinnes 969,661,821 | .............. 718,855,259 | ..o 727,873,844
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchanges 112,661,576 38,823,195 272,171,145
20.0002  Capitalized interest 629,783 1,051,304 2,294,781
20.0003  Transferred from long-term debt securities t0 Other INVESIEA @SSELS ..........ccvveiiiiieieiieieee et | eveesesssies s sesses s sensssns | sesessesissessesessessesessssssans 103,113,479
20.0004  Securities acquired from dividends/return of capital diSDULION ............ccceveeviiveieeieccece et | s .. 116,473 116,473
20.0005  Correction of CUMTENt YEAI tTANSACHON .........vuurverereereeireiseiersissiseesesessesee st s ss st essess st ssessensssssessensans | sessessssssessessasssnssessanssnsnns .38,765 ...38,765
20.0006  Transferred from equity t0 Other INVESIEA BSSEES. ... v ruuirererririreresrireresseseisesssessessessnsssssssssnssnssnsseessssenssssssssssans | sessesssssssssssssssenssnssssensans | sessessasssssessassssssessasssesns
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPQOSIT-TYPE CONTRACTS

Curre;t Year Prior2 Year PriorBYear
To Date To Date Ended December 31
1o INAUSHTIAL . ..o vttt sttt ssnssens | sressessassssssessanssnssessensasssnssessenssnssnss | aesssssnssesssssnssnssassnssnssessansnssessansns | sressosssnssnssessnssnssessnssnssnssassnssnssens
2. Ordinary life INSUTANCE. ......vveureerrrirreirerieeeieriesies st esssssenssssine | cessesssessssssssesessnesenns 17,987,360 | ..vvovcvercercriieceinns 19,446,463 | ..o 36,908,078
3. Ordinary individual @NNUILIES...........cververeerirrerireineeseie et sssesssssessesssssssessensns | sessssesssssssessssessnnens 2,428,974,074 | oo 2,437,921,107 | e 4,097,541,543
4. Creditlife (Group and INAIVIAUAL)..........c.ccuireieieieiesse e ssse s ssees | sessessessessssassessssessessessssssassesssssssess | stessessssessessessessssessessssessessessssessessns | assesssssstessessssessessessssessessessssessesesns
5. GrOUP lfE INSUTANCE. ....ceucerieriececieie ettt ettt st essensnens | sessessessasssssessessenssnssessessnes (5,483 [ cvvvevecverveieiseieeeieevesesesiesesesees | e
8. GrOUP @NNUIIES. ....vevevereieecriiiririierissise st esssesenes | sesissssssensssnesssnessenesseed 6,496,465 | ...ooovrerrrirrerinnne 6,265,234 | ..oocvverrernne 17,347,368
7o ABH = GIOUD oottt | eees ettt 38,584 | oo 34,013 | oo 78,521
8. A&H - credit (Group and INAIVIAUAL. .........cevicreiiceriee e ssaessses | sssesesissesesesesessssebesstesessssesesssebess | ebsssesessssesessssssesassesessssesesassebesssnse | nebesesssessssssesessssesss st bessesessssnsebanes
9. ABH = OLNBT ..ottt snn s | sesteees ettt 3,299,442 | oo 3,618,185 | oo 6,923,503
10.  Aggregate of all 0ther iNES Of DUSINESS...........ccceiiiiueiiiiieie e eneies | eriresseseseies e b ssa s s b snsesens 0 | oo 0 | o 0
11 SUBLOTAL ..ottt | e 2,456,790,442 | ....coovvvverrrrrerin 2,467,285,002 | ....ccoovvrrrcrrirerinnne 4,158,799,012
12, DepPOSIt-tyPE CONMFACES.......c.vuiviicrcieicies e ssebes | evessssssenssesessnsssesnserens 6,471,188 | ..o, 8,364,509 | ...coooveiieiie, 14,310,085
13, TOMAl ..ottt | e 2,463,261,629 | ...ccooovvvevrrrrerirnnes 2,475,649,512 | ....cooovvvvevrrrrnnn. 4,173,109,097
DETAILS OF WRITE-INS
0 OO OO OO USROS
1002, oottt R R s | H4f R Rttt | eeeRE R | Sebs R
T003. et R £ R ARt e Rt e Rnh | eeRsseesneeeEes s et et eeE et et et et s nsetesantens | Shetsetetesse st e e R st et n s e s e bt ennenans | 4eseeaee et et ettt st n st r e
1098. Summary of remaining write-ins for Line 10 from OVErfloW PAge........ccouevvenrnieininieieines | ceveereieseiseissessissssessesssssssesennd [0 RO 0 [ o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE)......cruruurirrrerruiresirssissessmsessssessmssessns | seseessessssssssssssssssssssssesssssssssessssens 0 [ oo 0 | o 0
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Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices

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

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

Net Income 2018 2017

(1) State basis $ 314,247,273 $ 263,230,322
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -

(4) NAIC SAP $ 314,247,273 $ 263,230,322
Surplus
(5) Statutory surplus state basis $ 2,179,497,142 $ 2,131,512,996

(6) State prescribed practices that increase/(decrease) NAIC SAP - -
(7) State permitted practices that increase/(decrease) NAIC SAP - -
(8) NAIC SAP $ 2,179,497,142 $ 2,131,512,996

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D. Loan-Backed Securities

@

@

©)

4)

®)

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

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

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

Present Value OTTI Charge

Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUsIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
05952XAL8 $ 6,660,298 $ 6,383,417 $ 65,066 $ 6,595,232 $ 6,595,232 3/31/2018
45660LPK9 16,040 952 15,032 1,008 1,008 3/31/2018
759676AF6 633,252 477,039 28,952 604,300 604,300 3/31/2018
61759XAC6 5,319,700 5,128,754 129,675 5,190,025 5,190,025 6/30/2018
059523AX8 4,028,039 3,688,570 304,066 3,723,972 3,723,972 6/30/2018
863579J90 1,294,566 1,166,917 52,207 1,242,359 1,242,359 6/30/2018

Total $ 594,998

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 35,820,692
2. 12 Months or Longer 25,619,608

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 2,849,221,322
2. 12 Months or Longer 524,234,230

Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,
vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses. The Company has
the intent to hold securities in an unrealized loss position until they recover in value or mature.
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Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing — Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.

J. Real Estate — No significant change.

K. Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

M. Working Capital Finance Investments — Not applicable.

N. Offsetting and Netting of Assets and Liabilities — Not applicable.
O. Structured Notes — Not applicable.

P. 5* Securities

Investment Number of 5* Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 5 5|% 2,086,994 | $ 799,262 | $ 3,234,771 | $ 1,837,337
(2) LB&SS - AC 4 4 3,113,950 3,489,007 3,899,032 4,767,061
(3) Preferred Stock - AC 8 9 6,197,745 7,996,036 6,428,114 10,173,307
(4) Preferred Stock - FV 1 - - - - -
(5) Total (1+2+3+4) 18 18| $ 11,398,689 | $ 12,284,305|$ 13,561,917 |$ 16,777,705

AC - Amortized Cost FV - Fair Value

Q. Short Sales — Not applicable.

Prepayment Penalties and Acceleration Fees

General Account
(1) Number of CUSIPS 32

(2) Aggregate amount of investment income $ 12,484,428

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.
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Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 — Income Taxes

A. Deferred tax assets and deferred tax liabilities

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

06-2018 12-2017 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $ 149613276 $ 1508889 $ 151122165 $ 150,896,379 $ 1,508,679 $ 152405058 $ (1,283,103) $ 210§ (1,282,893)
b. Statutory valuation allowance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 149,613,276 1,508,889 151,122,165 150,896,379 1,508,679 152,405,058 (1,283,103) 210 (1,282,893)
d. Deferred tax assets nonadmitted 19,263,318 (19,263,318) - 14,973,179 (14,973,179) - 4,290,139 (4,290,139) -
e. Subtotal net admitted deferred tax asset 130,349,958 20,772,207 151,122,165 135,923,200 16,481,858 152,405,058 (5573,242) 4,290,349 (1,282,893)
f. Deferred tax liabilities 99,449,083 22,315,707 121,764,790 105,225,426 22,582,270 127,807,696 (5,776,343) (266,563) (6,042,906)
g. Net admitted deferred tax assets/(net
deferred tax liability) $ 30900875 $ (15435000 $ 29,357,375 $ 30,697,774 $ (6100412) $ 24597,362 $ 203101 $ 4556912 $ 4,760,013
(2) Admission calculation components, SSAP No. 101:
06-2018 12-2017 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years recoverable
through loss carmybacks $ - $ 1508889 $ 1508889 § - % - % -8 $ 1508889 § 1508889
b. Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax assets
from 2(a) above) after application of the threshold
limitation. (The lesser of 2(b)1 and 2(b)2 below)
30,900,875 - 30,900,875 30,697,774 1,508,679 32,206,453 203,101 (1,508,679) (1,305,578)
1. Adjusted gross deferred tax assets
expected to be realized following the
balance sheet date 30,900,875 - 30,900,875 30,697,774 1,508,679 32,206,453 203,101 (1,508,679) (1,305,578)
2. Adjusted gross deferred tax assets
allowed per limitation threshold
XXX XXX 316,120,641 XXX XXX 310,480,822 XXX XXX 5,639,819
¢. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from 2(a) and 2(b) above)
offet by gross defered taxlabiifes 09449083 19263318 118712401 105205426 14973179 120498605 (5776343 4200139 (1485204)

d. Deferred tax assets admitted as the result of application

of SSAP No. 101 $ 130349958 $ 20772207 $ 151122165 $ 135923200 $ 16481858 $ 152405058 $ (5573,

242) $ 4,290,349

$ (1,282,89)

(3) Other admissibility criteria:

06-2018 12-2017
a. Ratio percentage used to determine recovery period
and threshold limitation amount 768% 749%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in
2(b)2 above $ 2107470943 $ 2,069,872,149
(4) Impact of tax planning strategies:
06-2018 12-2017 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted deferred tax
assets, by tax character as a percentage
1. Adjusted gross DTAs amount from Note 9A1(c) $ 149613276 $ 1508889 $ 150,896,379 $ 1508679 $ (1,283103) $ 210
2. Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies 0.0% 0.0% 0.0% 0.0% 0.0% 0.0%
3. Netadmitted adjusted gross DTAs amount from Note 9A1(e) 130,349,958 20,772,207 135,923,200 16,481,858 (5,573,242) 4,290,349
4, Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0.0% 0.0% 0.0% 0.0% 0.0% 0.0%

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

B. The Company has recognized all of its deferred tax liabilities.
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Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

(1) Current income tax:

Q@ w o o0 T

. Federal
. Foreign

Subtotal

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

. Other

. Federal and foreign income taxes incurred

(2) Deferred tax assets:

©)

a. O

© 0o ~NO O WNPE

O T ORrRPRRRPRLPRER
© oo UlhWNRERO

d.
e. C

a b wNPEF

Defe

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

rred tax liabilities:

a. Ordinary

~NOoO O WN PR

99

Investments

Fixed assets

Deferred and uncollected premium

Policyholder reserves

Other

Policy loans

Other - Reserve transition adjustment
Subtotal

b. Capital

1
2
3

99

Investments

Real estate

Other
Subtotal

c. Deferred tax liabilities

(4) Net deferred tax assets/(liabilities)

Q07.3

06-2018 12-2017 Change
$ 28,644,487 $ 176,154,026 $ (147,509,539)
1,246 6,315 (5,069)
28,645,733 176,160,341 (147,514,608)
2,146,116 2,221,494 (75,378)
$ 30,791,849 $ 178,381,835 $ (147,589,986)

06-2018 12-2017 Change
$ - $ - $ -
98,761,578 102,591,407 (3,829,829)
43,567,083 41,034,969 2,532,114
28,047 28,047 -
589,858 601,237 (11,379)
1,097,059 1,127,211 (30,152)
1,321,159 1,304,228 16,931
4,248,492 4,209,280 39,212

$ 149,613,276

19,263,318

$ 150,896,379

14,973,179

$ (1,283,103

4,290,139

$ 130,349,958

$ 135,923,200

$  (5,573,242)

$ - $ - $ -
1,508,679 1,508,679 -

210 - 210

$ 1508889 $ 1,508,679 $ 210
(19,263,318) (14,973,179) (4,290,139)

$ 20,772,207 $ 16481,858 $ 4,290,349

$ 151,122,165

$ 152,405,058

$ (1,282,893

06-2018 12-2017 Change
$ 1,342,996 $ 1,020,770 $ 322,226
3,120,279 3,305,417 (185,138)
2,067,970 1,967,827 100,143
9,068,665 9,753,389 (684,724)
710,419 502,991 207,428
453,545 477,476 (23,931)
82,685,209 88,197,556 (5,512,347)
$ 99,449,083 $ 105,225,426 $ (5,776,343)
$ 22,315,707 $ 22,582,270 $ (266,563)
$ 22,315,707 $ 22,582,270 $ (266,563)
$ 121,764,790 $ 127,807,696 $ (6,042,906)
$ 29,357,375 $ 24,597,362 $ 4,760,013




Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

06-2018 12-2017
Provision computed at statutory rate (operations and realized gains/losses) $ 70,455,540 $ 147,885,826

Permanent differences:

Dividend exclusion (214,509) (115,162)
Stock options (169,659) (849,947)
Company-owned life insurance (592,866) (2,037,020)
Tax exempt interest (812,286) (515,783)
Provision to return adjustments - (445,975)
Subsidiary contribution 6,469 3,509,496
Other (81,776) (231,880)

Total permanent differences (1,864,627) (686,271)

Timing adjustments:

Investment differences (9,568,510) (20,525,997)
Reserves 2,367,244 1,044,425
DAC tax adjustment 2,532,114 3,204,740
Legal services (295,621) 340,035
Deferred and uncollected premiums (100,143) 255,627
Accounts payable 129,856 (702,585)
Provision to return (primarily investment-related items) - (1,293,204)
Capital loss carryback - 2,514,465
Fixed assets 96,113 936,822
Bonus expense 138,659 292,380
Other 30,212 (221,162)

Total timing adjustments (4,670,076) (14,154,454)

Other adjustments

Unrealized on options (33,061,765) 46,290,449
Tax credits (67,223) (191,665)
Other - (762,050)

Total other adjustments (33,128,988) 45,336,734

Federal income tax expense on operations and realized gains/losses $ 30,791,849 $ 178,381,835

Gross change in deferred tax asset:

Timing adjustments 4,670,076 14,154,454
Impact of non-admitted assets 29,942 49,203
Unrealized gains/losses (9,366,036) 16,398,708
Software development (89,025) 629,650
Impact of Tax Cuts and Jobs Act - 16,398,241

Other (4,970) 591,806

Total change in deferred tax asset recorded directly to surplus (4,760,013) 48,222,062
Total statutory income tax expense $ 26,031,836 $ 226,603,897
E. (1) The Company does not have any operating loss carry-forwards or capital loss carry-forwards available to offset future net

income subject to federal income taxes.

(2) The following are income taxes on operations and realized gains incurred in the current and prior years that will be available for
recoupment in the event of future net losses:

Period Ordinary Capital Total
2018 $ - $ 2,146,116 $ 2,146,116
2017 $ - $ - $ -
2016 $ - $ 13,226,847 $ 13,226,847

(3) The Company had no deposits to disclose under Section 6603 of the Internal Revenue Service Code.

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

The Company does not have any tax loss contingencies for which it is reasonably possible that the total liability will significantly
increase within twelve months of the reporting date.
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Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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

the FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$43,700,000 of FHLB stock at June 30, 2018 and December 31, 2017, respectively. The Company also posted collateral to the
FHLB of assets with a fair value of approximately $987,282,515 as of June 30, 2018. The Company’s FHLB borrowing capacity
is based on the Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit-type contract liabilities and
related assets are accounted for in the Company’s general account.

(2) FHLB Capital Stock

a. The Company held 250,000 shares of Class B membership stock at June 30, 2018 and December 31, 2017, respectively.
The Company held 187,000 shares of activity stock at June 30, 2018 and December 31, 2017, respectively.

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

a. The amount of collateral pledged to the FHLB at June 30, 2018 was $987,282,515. The total aggregate borrowing from
the FHLB at June 30, 2018 was $871,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,004,012,384 (fair value) and
$992,800,088 (carrying amount) at March 31, 2018. The amount borrowed from the FHLB at the time of maximum
collateral was $871,000,000.

(4) Borrowing from FHLB

a. The Company has accessed a total of $871,000,000 as part of the funding agreement with the FHLB.

b.  The maximum amount of borrowings from the FHLB during the period was $871,000,000.

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

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

No significant change.

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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases
Not applicable.

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

No significant change.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 — Fair Value Measurements

A.

B.

(1) Fair Value Measurements at Reporting Date

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

Level 1 Level 2 Level 3 Total
Assets at fair value
Bonds:
U.S. Government and government agencies $ - % - $ 7,629,493 % 7,629,493
States, municipalities and political subdivisions - - - -
Foreign government - - - -
Residential MBS - 145,998 166,017 312,015
Commerical MBS - - - -
Asset backed securities - - 1,079,161 1,079,161
All other bonds - 1,989,885 11,521,698 13,511,583
Total bonds - 2,135,883 20,396,369 22,532,252
Non-affiliated preferred stock - - - -
Non-affiliated common stock 403,670,079 489,328 232,449,706 636,609,113
Equity index call options - 599,380,769 - 599,380,769
Variable annuity assets (separate accounts) - 28,644 - 28,644
Total assets at fair value $ 403,670,079 $ 602,034,624 $ 252,846,075 $ 1,258,550,778
Liabilities at fair value
Interest rate swaps $ - $ 69,940,994 $ - $ 69,940,994
Total liabilities at fair value - 69,940,994 - 69,940,994

All transfers between fair value levels occur at the end of each quarter. Transfers between Level 1 and Level 2 were a result of
increases or decreases in trade frequency. During 2018 there were no transfers between level 1 and level 2.

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

Total Gains Total Gains
Beginning Transfers Transfers and (losses) and (losses) Ending
Balance at into out of included in included in Balance at
3/31/2018 Level 3 Level 3 Net Income Surplus Purchases Sales 6/30/2018
U.S Government and government $ 7620493 $ s I I s . $ ) 3 7.629.493
Residential MBS 166,080 - - (8,570) 8,507 - - 166,017
Asset backed securities 1,080,972 - - 22,213 (22,916) - (1,109) 1,079,160
All other bonds 11,521,698 - - - - - 11,521,698
Non-affiliated common stock 222,866,368 - - (1,057,756) 10,011,093 630,000 - 232,449,705
$ 243264611 $ - 8 - $ (1,044113) $ 9,996,684 $ 630,000 $ (1,109) $ 252,846,073

(3) Fair Value Recognition of Transfers Between Levels

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

(4) Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

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

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

The Company has no additional fair value disclosures.
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C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected in the

following table. See item (4) above for a discussion of each of these three levels.

Aggregate Admitted

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

U.S. Government and

government agencies $ 32,195,860 $ 31,742,992  $ 1,101,734  $ 23,459,052 $ 7,635,074
States, municipalities and
political subdivisions 3,851,671,535 3,763,264,471 - 3,790,536,154 61,135,381

Foreign government 12,674,210 11,141,603 - 12,674,210 -

Residential MBS 1,900,546,110 1,664,726,077 - 1,782,272,082 118,274,028

Commercial MBS 776,440,282 762,340,925 - 728,084,870 48,355,412

Asset backed securtities 6,043,830,158 5,952,056,727 3,940,000 5,669,897,149 369,993,009

All other bonds 16,229,103,089 16,340,388,901 4,966,522 15,136,416,658 1,087,719,909
Total bonds $  28,846,461,244 $  28,525,661,696 $ 10,008,256 $  27,143,340,175 $ 1,693,112,813
Non affiliated preferred stock 156,056,758 160,304,172 92,564,688 39,225,820 24,266,250
Non affiliated common stock 636,609,113 636,609,113 403,670,079 489,328 232,449,706
Other investments 233,653,465 229,769,362 - 233,653,465 -
Mortgage loans 1,028,000,000 1,038,818,307 - - 1,028,000,000
Equity index call options 599,380,769 599,380,769 - 599,380,769 -
Variable annuity assets (separate accounts) 28,644 28,644 - 28,644
Interest rate swaps - liabilities (69,940,994) (69,940,994) - (69,940,994)
Cash, cash equivalents and short-term investments 969,661,821 969,661,821 969,661,821 - -
Policy loans 98,809,744 98,809,744 - - 98,809,744
Total financial instruments $ 32,498,720564 $ 32,189,102,634 $ 1,475904,844 $ 27,946,177,207 $ 3,076,638,513

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

Note 21 — Other Items

Per SSAP No. 86, changes in unrealized gains/losses for derivatives (derivative mark-to-market) that hedge against fixed-indexed annuity
(“FIA”) reserves are recorded through surplus (Page 4, Line 38), while the mark-to-market for the corresponding reserves is recorded through

net operating earnings (Page 4, Line 19).

The following table shows the impact on net operating earnings as if the derivative mark-to-market was recorded through net operating

earnings consistent with the corresponding reserve:

06-2017

12-2017

$ 201,511,178
(57,848,552)

$ 441,463,619
(132,258,427)

06-2018
Net gain from operations after dividends and FIT adjusted for the derivative MTM $ 156,742,408
Derivative mark-to-market recorded directly to surplus 157,436,974
Reported net gain from operations after dividends and FIT (Page 4, Line 33) $ 314,179,382

$ 143,662,626

$ 309,205,192

Note 22 — Events Subsequent

No significant change.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

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

to retrospective rating or experience refunds.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.

Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.
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Note 33 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

1.2
2.1

22
3.1

32
33

34
35
41
4.2

6.4

6.5

6.6
71

72

8.1
8.2

8.3
8.4

9.1

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

as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity?

If yes, date of change:

GENERAL

Yes[ ]

Yes [

Yes[ ]

No[X]
] Nofl]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group?

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

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

result of the merger or consolidation.

Yes[X] No[ ]

Yes[ ]

No[X]

Yes[X] Nol ]
0001042046

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation.

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made.

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

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

By what department or departments?

State of Ohio, Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed

with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

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

Is the company affiliated with one or more banks, thrifts or securities firms?

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

Yes[ ] No[X

12/31/201

] NAT]

6

12/31/201

6

01/11/201

8

Yes|[ ]
Yes[ ]

No[ ]
No[ ]

Yes|[ ]

Yes| ]

Yes [ X

NIA[X]
NIA[X]

No[X]

No[X]

1 No[]

1

Affiliate Name

Location (City, State)

2

FRB

0CC

FDIC

SEC

Great American Advisors

Cincinnati, OH

NO

NO

NO

YES

American Money Management Corporation

Cincinnati, OH

NO

NO

NO

YES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards?

a
b
c

(
(
(
(d

)
)
)
)

(e)  Accountability for adherence to the code.

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

9.2 Has the code of ethics for senior managers been amended?

Compliance with applicable governmental laws, rules and regulations;

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

9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

Qo8

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

Yes [ X

Yes|[ ]

Yes[ ]

1 No[]

No[X]

No[X]



Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount:
INVESTMENT

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

11.2 Ifyes, give full and complete information relating thereto:

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

14.2 If yes, please complete the following:

Yes[X] Nol ]
$ 0

Yes[ ] No[X]

$ 251,881,425
$ 0
Yes[X] Nol ]

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

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 305,226,410 316,527,020
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 1,000 1,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 305,227,410 $ 316,528,020
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0

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

If no, attach a description with this statement.

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

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

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

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

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

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

$ 0
$ 0
$ 0

Yes[X] No[ ]

1

2

Name of Custodian(s) Custodian Address

The Bank of New York Mellon One Wall Street, New York, NY 10286

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

1 2
Name(s) Location(s)

3
Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter?

17.4 Ifyes, give full and complete information relating thereto:

Yes[ ] No[X]

1 2 3
Date of
Old Custodian New Custodian Change

4

Reason

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

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

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

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

Yes[ ] No[X]

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

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

Yes[ ] No[X]

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

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

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

18.2 If no, list exceptions:

Q08.1

Yes[X] No[ ]



Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuerorobligor is current on all contracted interest and principal payments.
c.  The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5*GI securities? Yes[X] NoJ ]

Q08.2



Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

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

1.12  Residential mortgages ....219,850,013
113 Commercial mortgages ....818,434,596
1,14 Total MOrtgages in GOOM STANGING..........uiieuiirieieiiieteie ettt s bbb s b8 s s b s bbb R bbbt L T, 1,038,284,609

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

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

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

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

Long-term mortgage loans in process of foreclosure

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

144 Total MOrtgages iN PrOCESS OF FOTBCIOSUIE...........cceveeiereeie ettt ettt sttt e bbb s s bbb s s bt s s bes s e s b st s bt s bt en s saen G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..coiuiieieiieiesieeet ettt L T, 1,038,818,307

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

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

Operating Percentages:

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

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states?......

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
OF thE TEPOTING BNEY?.......ceeicectc ettt bbb bbb s bbb s b4t s 44 b s b s bbb e st sttt bbb s bbbt Yes[ ] No[ ]

Yes [ X] No[ ]

Qo9



Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE

Q10




Statement as of June 30, 2018 of the

GREA
CHEDUL

AMERICAN LIFE INSURANCE COMPA
E T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlabaMa......ccccecieeecece e esessssesssssssesssseenn AL ol [ e 177,681 ] ..0..54,333,408 | ... 48,970 54,560,060
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado .
7. CONNECHCUL........ocvvevcieertce e
8. DEIAWAIE.......oeeeveec e
9.  District of Columbia.
10, FIOMAA...oovoeecicicieesieesisssssissssssessssssessssssssssesseen P L [ sl | v 1,411,253 | L 209 702, 467 .21 306 970 | ...
11, GBOIGIA. ... reerrcrerieriseresiesissssessessessssisssessssssssesssssssssssssssessenseens OA [l | i .670,922 | o 56,501,875 e 57,224,526 | ...
12, HaWai. oo seseeieeseessssesssesessesssesessssssessenseesee Al [ el | . 166,780 | . 22,881,356 [ ...ovovrerrrerreireins [ e [ e 23,048,135
13, 1dAN0.....cicecercescesessses sl D [ e Lo | e 70,773 | 12,612,972 | oo 3,775 [ [ e 12,687,520
14, HlNOIS.....ceevecvecrcereerecieseeseeeseseseesseseessssssesessssssessessessessssssesesnel [ el | . 643,128 | . 67,120,169 ...67,843,805 |...
15, Indi@Na....c.ovvccceieeeseeeesseessessessesssssesssssssesesnenne N [ Lo | 0. 166,362 | e 98,697,173 ...98,970,483 | ...
16, JOWAL .o sessssesesssssessessssesse A [ oL | rin..85,704 | 24,017,267 ..24217,078 | ...
17, KaNSaS......cccvevereeseessiessssesesssssessessssssssssssssessssssssssssssssessene KO [ coeee v | voernnennn 107,513 | i 12,361,315 ...12,593,699 |...
18, KeNtUCKY....ovvevceereceeeieeseecse e sesseeesessssesesssesessssseee el KY [l | i 132,242 | 37,789,903 ...38,153,670 |...
19, LOUISIANA......ovrrrerrererrireississississssesssnsssssssssssssssssssssesssssssssssssssens A [ oo Lo s 171,437 | 55,427,668 ...55,599,105 |...
20, MaiNE....cocveeeeereerereeeeveresseeeeesssresssesessesisnssssessssssssseseessenseME | vl | i .81,864 | e 10,584,849 ...10,672,882 | ...
21, Maryland........ccoeevecenrcneienninnsninsesssssssessssesessssseneMD | el | .. 433,806 | 35,275,566 ...35,709,372 | ...
22, MassachuSetts..........cccoovvrereveerereseenesesssssssesessssieeed MA | L [ nnnn.360,347 | e 34,097,578
23, Michigan.......cccoevmrernrreininssessssssessssssssssssessssssssssssssssssees M vl [ v 155,850 .. 108,427,136
24, MINNESOtA......covvrrereirerereieiresseneseissessessssesessessssssessesnssenes MIN L [ ein0.305,631 | e 56,173,926
25, MISSISSIPPI.....cvveerrererrerercrseesseesessssesessesessesssessssssesssssnsessesens s MS | el [ e 112,797 | 18,249,029
26, MISSOUM....ocveereeicrcrerreieiesressesesiesssessesessssssessessessesseeseessenedMO | vl [ . 244,481 | 117,697,401
27. Montana.. ....1,353,350
28. Nebraska 6,856,372
29. Nevada........
30. New Hampshire.. NH| L] 49,784 |
31, NEW JETSEY....vvrrreererneireineneeneesssnsssssssssesssssssssessssssssssssessenses N | vl [ cvnennnn. 550,254 | o
32, NeW MEXICO......cccomrrrererenreireireesenessssnensesssensesssssssenenee NM [ L [ . 143,466 |
33, NEW YOrK....ooeveeveeeveirisieceseesceseveseseeessssesessssssesesssssesseeend NY ol Nus 114,083 | e
34, North Caroling............cccceeverersererreiveriensesesiesesssseseessesesssreene NG il [ . 716,342 |
35, North Dakota.......cccocoveeververereiereeeeeceseeeeseseesessessesesreneee ND [ L [ 000.32,497 |
36, ONi0....cocccceeeseseesseee s sssesssesssiessssssssessesssseen O | il [ 473,908 ]
37, OKlahoma.........cccoveveriereieseeiceseieseeessese s OK [ L [ 1. 353,186 |
38, OrEgON....coiceerersereeisseesesesssssesesssssssesssssessssssessssssssens s OR | covelnns | e 90,071 |
39, Pennsylvania.......ccocoeeeveeseereneeseeseeesessseeessssseenssssnee PA Lol [ i 784,337 |
40.  Rhode Island.........cccovvievenrnieveninnenreienessissesssssnseeneen Rl el | 47,030 |
41, South Carolina..........cccceeevveveeerverrerseseseseeeeseessesesseeessnnn G [ ol | . 307,082 |
42, South DaKota.......cccevveveeerreereeserseesssssessssssssessssssssneen oS0 [eveenloens [ v 34,973 |
43, TENNESSEE.....coccveeevererrerererseresesseressssessesssssssesssssssessessssssssseenee TN [ el | . 337,587 | e
44, TEXAS...irreiereirrnereiensissieesssssiessesssssssssessssssssssesssssssessesssssssense X | eerneilnne | vereennnnn2,033,692 | ...
45,  Utah....... 36,762,157
46.  Vermont.. ....6,006,988
47.  Virginia.... 36,477,949
48, Washington.......ccccceevevieeeveeececeeseseeeesssseseessesessereneeee e WA [ L | 301,604 |l 67,052,644
49, West Virginia.......ccoeveveeerverienresneiessesesssssnesssssessesssneen WV [ L | 68,055 |, 14,931,412
50, WISCONSIN......ovuiveririerieisesiesisssese st ssess st enee
51, WYOMING...oiiiiiieicicisetete ettt
52.  American Samoa .
53.  Guam..............
54.  Puerto Rico..... .
55, US Virgin ISIands..........cc.eeuvereieiinerrcinissiesee s sssenes
56.  Northern Mariana Islands
57. Canada......ccccovervrrernnes o
58.  Aggregate Other AlIeN.......cccceveevveveenreereereerieniesneseeseerenesd O T L XXX 0000000 20,552 | e 70711 | 0
59.  Subtotal
90. Reporting entity contributions for employee benefit plans...........c.. | . XXX.. [ oo Lo [
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........coveeveveevreerieieseee e XXX e | e [ | e | e (V1 IS
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEMOU.........ovurvrrerrererrerernrssseseesesssseessessessessensnes 9,9.9 GO ST (USPUSRRRRTRIR USSR USRS ST (01 I
93.  Premium or annuity considerations waived under disability
or other contract ProviSions............c.cueveueeciererreres e XXX e 100,983 | ..o,
94.  Aggregate other amounts not allocable by State. XXX
95.  Totals (Direct BUSINESS).......ovrverererrreenrerrirnenne XXX
96. Plus Reinsurance Assumed XXX
97. Totals (All Business)........ XXX ,759,
98. Less Reinsurance Ceded..........cccovrvrrrerernne. XXX 470,
99. Totals (All Business) less Reinsurance Ceded..........ccccooovrrreneene XXX e 8,289,562 |....2,435, 589 157
DETAILS OF WRITE-INS
58001, Other AlIN........cvueeiereereeeieieis et naes XXX 100,263
58002, ..oooreereeeeneieeesiesieeesissssesssessssssssssssssssssssssssssssssessssssssessens | 1 XKKen [ rnrrnniesienisnienies [ e | oo | s | s 0].
58003. XXX 0.
58998. Summary of remaining write-ins for line 58 from overflow page..... | . XXX.. [ cooovvnrnininncnd0 | o0 [0 | 0 | e 0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........[ . XXX.. 100,263 | ..
9407, o ssssssssssssssesssssnsses | KKKue [ errnrisnnisnnsinnninsnnnes | eeressnnsnsnsessens | reriesissssessinnins | eeeesesensnnsensens | oessessesssesssenssenees 0f.
9402. ... 0.
9403. XXX.. 0.
9498. Summary of remaining write-ins for line 94 from overflow page..... | . XXX.. [ voveeeveiniiieenc0 | o0 | eeceiceieeennd0 [0 | e 0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX 0 | 0 0 | 0 0
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG

E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer

N - None of the above - Not allowed to write business in the state




Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

American Financial Group, Inc.

American Financial Capital Trust Il

American Financial Capital Trust IlI
American Financial Capital Trust IV
American Financial Enterprises, Inc.

American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC

APU Holding Company

American Premier Underwriters, Inc.

Lehigh Valley Railroad Company

Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC

Michigan Oil & Gas Holdings, LLC

Ohio Oil & Gas Holdings, LLC

The Owasco River Railway, Inc.

PCC Technical Industries, Inc.

Penn Towers, Inc.

Pennsylvania Oil & Gas Holdings, LLC

Pennsylvania-Reading Seashore Lines (66.67%)

Waynesburg Southern Railroad Company
GAl Insurance Company, Ltd. *
Great American Specialty & Affinity Limited
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Risico Management Corporation
Dixie Terminal Corporation
GAI Holding Bermuda Ltd. (77%) *
GAl Indemnity, Ltd. #
Neon Capital Limited
Neon Holdings (U.K.) Limited
Beat Capital Partners Limited (26.96%)
Tarian Underwriting Limited (60%)
Lavenham Underwriting Limited #
Neon ltaly S.R.L. (60%)
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Marketform Australia Pty Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Orca Services A/S (89.425%)
Sampford Underwriting Limited #
Helium Holdings Limited
Neon Employee Ownership LLC (23.35%)
GAI Australia Pty Ltd

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Pennsylvania Lehigh Oil & Gas Holdings LLC

Pittsburgh and Cross Creek Railroad Company (83%)

Q12

Do
Location

miciliary FEIN NAIC Co. Code,
OH 31-1544320
DE 31-6549738
DE 16-6543606
DE 16-6543609
cT 31-0996797
OH 31-0828578
OH 27-1577326
DE 27.2829629
OH 41-2112001
PA 23-6000765
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
MI 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 23-1537928
PA 46-3246684
NJ 23-6000766
PA 23-6207599
PA 23-1675796
BMU 98-1073776
GBR

OH 31-1446308
WA 91-1242743
WA 91-1508644
DE 31-1262960
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR

GBR

GBR

GBR

GBR 98-0412245
ITA

GBR

GGY

GBR

AUS

ITA

BMU

GBR

DNK

GBR 98-0431601
BMU
DE

AUS




Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Schedule Y - Information Concerning Activities of Insurer Members of a Holding Company Group

Part 1 - Organizational Chart

Ij’gl':t'i'f;y FEIN  |NAIC co. Code]
American Financial Group, Inc. OH 31-1544320
Great American Financial Resources, Inc. » DE 06-1356481
AAG Insurance Agency, Inc. KY 31-1422717
Ceres Group, Inc. DE 34-1017531
Continental General Corporation NE 47-0717079
QQAgency of Texas, Inc. X 34-1947042
Great American Advisors, Inc. OH 31-1395344
Great American Life Insurance Company * OH 13-1935920 63312
Annuity Investors Life Insurance Company * OH 31-1021738 93661
Bay Bridge Marina Hemingway's Restaurant, LLC (85%) MD 27-4078277
Bay Bridge Marina Management (85%) MD 27-0513333
Brothers Management, LLC (99%) FL 20-1246122
Charleston Harbor Fishing, LLC SC 81-3737639
GA Key Lime, LLC # OH 47-5618395
GALIC - Bay Bridge Marina, LLC MD 20-4604276
GALIC Brothers, Inc. OH 31-1391777
Manhattan National Holding Corporation OH 26-3260520
Manhattan National Life Insurance Company * OH 45-0252531 67083
| Skipjack Marina Corp. MD 52-2179330
| Great American Holding, Inc. OH 42-1575938
Agricultural Services, LLC OH 27-3062314
Great American Holding (Europe) Limited GBR
Great American Europe Limited GBR
Great American International Insurance Designated Activity Company * IRL
Mid-Continent Casualty Company * OH 73-0556513 23418
Mid-Continent Assurance Company * OH 73-1406844 15380
Mid-Continent Excess and Surplus Insurance Company * DE 38-3803661 13794
Mid-Continent Specialty Insurance Services, Inc. OK 30-0571535
Oklahoma Surety Company * OH 73-0773259 23426
| National Interstate Corporation OH 34-1607394
American Highways Insurance Agency, Inc. OH 34-1899058
Explorer RV Insurance Agency, Inc. OH 31-1548235
Hudson Indemnity, Ltd. * CYM 98-0191335
Hudson Management Group, Ltd. VIR 66-0660039
National Interstate Insurance Agency, Inc. OH 34-1607396
Commercial For Hire Transportation Purchasing Group @ SC 36-4670968
| National Interstate Insurance Company * OH 34-1607395 32620
National Interstate Insurance Company of Hawaii, Inc. * OH 99-0345306 11051
TransProtection Service Company MO 43-1254631
Triumphe Casualty Company * OH 95-3623282 41106
Vanliner Insurance Company * MO 86-0114294 21172
Safety Claims & Litigation Services, LLC MT 20-5546054
Safety, Claims and Litigation Services, LLC OH 46-4570914
| Republic Indemnity Company of America * CA 95-2801326 22179
Republic Indemnity Company of California * CA 31-1054123 43753
| Summit Consulting, LLC FL 59-1683711
Heritage Summit Healthcare, LLC FL 59-3385208
Summit Real Estate Holdings, LLC FL 82-2462705
Summit Holding Southeast, Inc. FL 59-3409855
Bridgefield Employers Insurance Company* FL 59-1835212 10701
Bridgefield Casualty Insurance Company* FL 59-3269531 10335

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q12.1
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Part 1 - Organizational Chart

Do
Location

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

Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies

Q12.2

miciliary FEIN NAIC Co. Code,
OH 31-1544320
OH 31-0501234 16691
DE 31-0912199 35351
OH 31-0973761 37990
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OH 31-1463075
OH 59-2840291
PA 25.1754638
OH 59-2840294
OH 20-4498054
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IL 31-1293064
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OH 31-0883227
OH 31-1119320
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULEY

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliarylto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
|Code Name Code | Number | RSSD CIK International) or Affiliates Location |  Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YN | *
Members
.................................................................... 31-1544320( ............. | 0001042046. | NYSE........... | American Financial Group, INC........ccccvvuvierinieienerisessssesessenns rerrerenesnnesesssenesssesesessssssessssssesesssssssessesseess | OWNETSAID.crieis | eoveieiieiiiens [ cererenssseesseneesssssessssnens | seeneNeriies | e
....... 31-6549738 American Financial Capital Trust I| American Financial Group, InC........c.cccccccevvvevreinnenne. | Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................... 16-6543606 American Financial Capital Trust Il American Financial Group, Inc...........cccccvvnerrvienennne. | OWnership......... | ...100.000 | American Financial Group, Inc. | .....N....... | .....
.................................................................... 16-6543609 American Financial Capital Trust IV American Financial Group, InC........c.cccccccevvvvereeneenee. | Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
31-0996797 American Financial Enterprises, Inc American Financial Group, INC........cccccveurvvinereriennnns Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
31-0828578 American Money Management Corporation American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
271577326 .o [ erereriieieieiees | e American Real Estate Capital Company, LLC...........cccoceriernirreinnnen OH.......... NIA........... American Money Management Corporation................. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
27-2829629| ............ Mid-Market Capital Partners, LLC American Money Management Corporation................. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
41-2112001] ...cvenven. APU Holding Company American Financial Group, INC...........coccovviverieinnns Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
23-6000765 American Premier Underwriters, INC..........covvevvienniesncnnnienns APU Holding Company...........ccceeuererereenienneeeeennens Ownership ...100.000 | American Financial Group, Inc. | ....N....... | .....
.. | 13-6400464] .. ..| Lehigh Valley Railroad Company............. .| PA.. . " . | American Premier Underwriters, Inc... . | Ownership.. ...100.000 | American Financial Group, Inc. | ....N....... | .....
46-1665396 Pennsylvania Lehigh Oil & Gas Holdings LLC Lehigh Valley Railroad Company...........c.ccoveurrenennn. Ownership ...100.000 | American Financial Group, Inc. | ....N....... | .....

20-1548213
.| 20-1574094| ..
46-1852532

Magnolia Alabama Holdings, INC...........cccouernererninernsreeeene American Premier Underwriters, Inc............ccccocuvvunnen. Ownership
..|Magnolia Alabama Holdings LLC. . |Magnolia Alabama Holdings, Inc..... . | Ownership..
Michigan Oil & Gas Holdings, LLC American Premier Underwriters, INC...........cccoeereunnenc. Ownership

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

46-1480078 Ohio Oil & Gas Holdings, LLC American Premier Underwriters, INC...........cccveevevneenc. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
13-6021353 The Owasco River Railway, Inc. American Premier Underwriters, INC...........cccoeevvveennee. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
76-0080537 | ..cevevvees | v | PCC Technical Industries, INC........ccccuveeeiiiiiiiciicececeeses s American Premier Underwriters, INC...........cccoeevvvevenene. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
23-1537928| ............. PeNN TOWETS, INC.....veeetcsecees ettt American Premier Underwriters, InC...........cccceevvveunee. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
46-3246684 Pennsylvania Oil & Gas Holdings, LLC.........c.ccccouervrininieresieireinns American Premier Underwriters, INC............ccoerrvernnc. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
23-6000766] ......oovvevn [ cererrerrrrerrereins | eererreereisneenenns Pennsylvania-Reading Seashore LiNes..........ccovvvrnreeinenenennnns American Premier Underwriters, INC............cccvvrrvrrrnc. Ownership......... | ..... 66.670 | American Financial Group, Inc. | ....N....... | .....
23-6207599 ............. Pittsburgh and Cross Creek Railroad Company. American Premier Underwriters, InC............ccccocuevunnen. Ownership........ | ..... 83.000 | American Financial Group, Inc. | ....N....... | .....
23-1675796 ............. Waynesburg Southern Railroad Company. American Premier Underwriters, INC...........coveereenennc. Ownership......... ...100.000 | American Financial Group, Inc. | ....N...... | .....
.................................................................... 98-1073776| ...ovrvvree | verrerreereereenne | ceveereereeeeneenee. | GAL INSUrance Company, Ltd........coeeerieenenecneeseeeees APU Holding Company...........ccccereureereeerereerenneeneee. | OWnership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................. Great American Specialty & Affinity Limited APU Holding Company. Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
31-1446308 Hangar Acquisition Corp APU Holding Company Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
91-1242743 Premier Lease & Loan Services Insurance Agency, INC.........ccccccevunne. WA.......... APU Holding Company...........cccoeeririmerniernnnereenns Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
91-1508644 Premier Lease & Loan Services of Canada, INC..........ccccvvvvrvererrirnnnnn. WA.......... APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
31-1262960 Risico Management Corporation..............cceevererreresererersssensensennnens DE......... APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
31-0823725 Dixie Terminal Corporation.............ceoeeeevvereerenenerensnsiesennessssnsecnes | OHuvininin, American Financial Group, Inc Ownership ...100.000 | American Financial Group, Inc. | ....N....... | .....

.198-0606803| .. ..| GAl Holding Bermuda Ltd. .| American Financial Group, Inc. . |Ownership......... | ..... 69.990 | American Financial Group, Inc. | .....N....... 2.
98-0606803 GAl Holding Bermuda Ltd GAIl Australia Pty Ltd........ccccoueerrerninircreneneeeninne Ownership........ | ..... 30.010 |American Financial Group, Inc. | .....N....... 2.
98-0556144 ............. GAl Indemnity, Ltd.........coovereeieirirecseeeesee e GAI Holding Bermuda Ltd Ownership ...100.000 | American Financial Group, Inc. | ....N....... | .....

..|Neon Capital Limited.... .| GAl Holding Bermuda Ltd... ..| Ownership.. ...100.000 | American Financial Group, Inc. | ....N....... | .....
Neon Holdings (U.K.) Limited Neon Capital Limited..........c.cccoeovvirierenriieerices Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....

Z2 2 22 22222222222222222222222222222222222222922222222

............................................................................................................................................. Beat Capital Partners Limited............ccceovverenriesveinisreiesineissnneenens | GBRu Neon Holdings (U.K.) Limited............cccccccoecvvrirevrennene. | Ownership........ | .....26.960 | American Financial Group, Inc. | .....
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
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NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code | Number | RSSD CIK International) or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YN | *
................................................ Tarian Underwriting Limited..........c..oiirnenreecseencseeene Beat Capital Partners Limited Ownership American Financial Group, Inc. | ....N....... | .....
..|Lavenham Underwriting Limited... . Neon Holdings (U.K.) Limited.. . | Ownership.. American Financial Group, Inc. | ..... \ BSOS PO
NEon Italy S.R.L......oiioiieice e Neon Holdings (U.K.) Limited Ownership American Financial Group, Inc. | ..... |\ S
Neon Management Services Limited.... Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nevooo [
Neon Sapphire Underwriting Limited.... Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nevoroor e
Neon Service Company (U.K.) Limited..........ccccoouererinieienieiienennns Neon Holdings (U.K.) Limited.........cccccoovvvinrnrrerrnnnnn. Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nevoroor e
Marketform Australia Pty Limited Neon Service Company (U.K.) Limited............cccocennee. Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nevoroor e
Studio Marketform SRL Neon Service Company (U.K.) Limited............coccvvneee. Ownership......... ...100.000 |American Financial Group, Inc. | ....N....... | .....
Neon Underwriting Bermuda Limited............ccccoovvineirernincreininenn Neon Holdings (U.K.) Limited...........ccoovererrinrneennn. Ownership......... ...100.000 | American Financial Group, Inc. | ..... Neooor e
Neon Underwriting Limited Neon Holdings (U.K.) Limited Ownership......... ...100.000 | American Financial Group, Inc. | ..... Neoor e
Orca Services A/S Neon Holdings (U.K.) Limited Ownership......... | ..... 89.425 | American Financial Group, Inc. | ..... Neooooe e
Sampford Underwriting Limited............ccocovoeriireeiienieeeceeeess Neon Holdings (U.K.) Limited..........cccccovrveriierriennnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... |\ S
Helium Holdings Limited American Financial Group, INC.......c.cccoovvnrveeirireinnnnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 6...
Neon Employee Ownership LLC Helium Holdings Limited Ownership......... | ..... 23.350 [ .ovieieeiesee e | e N 6...
......................................................................... GAl Australia Pty Ltd.........cccceeiriieieieieieessese s Neon Employee Ownership LLC.............c.cccceveevevneen | OWnership......... | ...100.000 | American Financial Group, Inc. | .....N....... |6...
06-1356481 Great American Financial Resources, Inc. American Financial Group, INC........cccccoerrvieiriniinnnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... N....... 1.
31-1422717 AAG Insurance Agency, Inc. Great American Financial Resources, InC............c.c..... Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nevooo [
34-1017531 Ceres Group, Inc Great American Financial Resources, Inc Ownership ...100.000 |American Financial Group, Inc. | ....N....... | .....
.. |47-0717079] .. ..| Continental General Corporation.. .| Ceres Group, Inc. .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... Neoor e
34-1947042 QQAgency of Texas, Inc Ceres Group, Inc Ownership ...100.000 | American Financial Group, Inc. | ..... \/SUS P
.................................................................... 31-1395344 Great American Advisors, Inc. Great American Financial Resources, Inc.................... | Ownership ...100.000 | American Financial Group, Inc. | ....N....... | .....
0084| American Financial Group, Inc. |63312... | 13-1935920] .. ..| Great American Life Insurance Company.... . | Great American Financial Resources, Inc... .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... |\ S
0084 | American Financial Group, Inc. |93661... | 31-1021738 Annuity Investors Life Insurance Company............ccccoceericvrinereenennnnns Great American Life Insurance Company.................... Ownership......... ...100.000 | American Financial Group, Inc. | ..... |\ S
27-4078277 Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company.................... Ownership American Financial Group, Inc. | ..... Nevoroos e
.. | 27-0513333] .. ..| Bay Bridge Marina Management. .| Great American Life Insurance Company... . | Ownership.. American Financial Group, Inc. | ..... Nevoo [
20-1246122 Brothers Management, LLC Great American Life Insurance Company.................... Ownership American Financial Group, Inc. | ..... A (RN P
81-3737639 Charleston Harbor Fishing, LLC Great American Life Insurance Company.................... Ownership American Financial Group, Inc. | ....N....... | .....
47-5618395 GA Key Lime, LLC Great American Life Insurance Company.................... Ownership American Financial Group, Inc. | .....N....... 2.
.................................................................... 47-5618395 GA Key Lime, LLC.....oveeieeeicnceceseeseieeeeseis e neeenes Great American Insurance Company.......................... | Ownership American Financial Group, Inc. | ....N....... | 2...
.................... 20-4604276 GALIC - Bay Bridge Maring, LLC..........cooeunrneencsiencseeeseeeeens Great American Life Insurance Company.................... | Ownership......... | ...100.000 | American Financial Group, Inc.| ....N....... | .....
.................... 311391777 GALIC Brothers, Inc Great American Life Insurance Company.................... | Ownership......... | ...100.000 | American Financial Group, Inc.| .....Y....... | .....
.................................................................... 26-3260520] .....covoev. | covieeirieieiieens | veerrieiennnnnn. | Manhattan National Holding Corporation............ccceeveericnnieinnne. Great American Life Insurance Company.................... |Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
0084 | American Financial Group, Inc. |67083... |45-0252531 Manhattan National Life Insurance Company. Manhattan National Holding Corporation Ownership......... ...100.000 | American Financial Group, Inc. | ..... |\ S
.................................................................... 52-2179330 Skipjack Marina Corp Great American Life Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 42-1575938] ....coovvers [ crrerreeireirennins | ceeriersinninnenn. | Gre@t American Holding, INCu...veeveceieeciicieescee e NIA........... | American Financial Group, InC............cccccvevrvrrnnennnn. | OWnership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 27-3062314] ....cvvvve | cvrrrerenenins | evevesirenennes | AGTICUIURAl SEIVICES, LLC....oviiiicie e NIA........... | Great American Holding, InC..........ccccocoecvvvvervireenneen. | OWnership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
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1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliarylto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code | Number | RSSD CIK International) or Affiliates Location | Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YN | *
................................... Great American Holding (Europe) Limited.... Great American Holding, InC.........cccccovcveieircvncencenne. | Ownership........ | ...100.000 | American Financial Group, Inc. | ....N....... | .....

..| Great American Europe Limited .| Great Amerian Holding (Europe) Limted. .. | Ownership.. ...100.000 | American Financial Group, Inc. | ....N....... | .....

.................... AA-1784134 Great American International Insurance Designated Activity Company. |IRL.......... Great American Holding, Inc..........cccccoeceeveeieinienene. | Ownership........ | ...100.000 | American Financial Group, Inc. | ....N....... | .....
0084 | American Financial Group, Inc. |23418... | 73-0556513 ............. Mid-Continent Casualty Company Great American Holding, INC........ccoevininieeniiieinns Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
0084| American Financial Group, Inc. | 15380... [ 73-1406844 ............. Mid-Continent Assurance Company. Ao Mid-Continent Casualty Company.............cccoceverrnnee. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
0084| American Financial Group, Inc. | 13794... [38-3803661]............. | ceevevrreriererns | vererreirerrrinnenns Mid-Continent Excess and Surplus Insurance Company..........c.....c...... DE......... A, Mid-Continent Casualty Company.............cccoeveverernee. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
30-0571535 Mid-Continent Specialty Insurance Services, INC.........ccoveveveverieirenns OK..ooeee NIA.......... Mid-Continent Casualty Company..........c.ccccveveveerrennees Ownership......... ...100.000 | American Financial Group, Inc. | ....Y....... | .....

. | 73-0773259 Oklahoma Surety COMPANY..........cceeeviieirerieinirereseieeseseseseenereees Mid-Continent Casualty Company...........ccccceerevrinec. Ownership......... ...100.000 |American Financial Group, Inc. | ....N....... | .....

34-1607394 | ... | e [ National Interstate Corporation..............ccoeueererereneirerresreneeeeesessenenns Great American Holding, INC.........ccccovinereininirnnins Ownership......... ...100.000 |American Financial Group, Inc. | ....N....... | .....

34-1899058|............. American Highways Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....

31-1548235 ............. Explorer RV Insurance Agency, Inc National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....

.................................................................... 98-0191335] ..o [ erveeieireeeinns [ eereeesieennnnees | HUDSON INA@MNitY, LE. .o National Interstate Corporation................cccccccevveueeeeen. | Ownership........ | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................... 66-0660039 Hudson Management Group, Ltd National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
....... 34-1607396 National Interstate Insurance Agency, Inc.... National Interstate Corporation Ownership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 36-4670968 Commercial For Hire Transportation Purchasing Group........................ | SC.......... [NIA........... |National Interstate Insurance Agency, Inc................... | Management..... |................. | American Financial Group, Inc.| .....N....... | 5...
0084| American Financial Group, Inc. | 32620... | 34-1607395 National Interstate Insurance COmMPaNY.........cccovvvveereerierneineniereens OH.......... A National Interstate Corporation Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
0084| American Financial Group, Inc. | 11051... | 99-0345306 National Interstate Insurance Company of Hawaii, InC...........c.cccevvrnnen. OH.......... A National Interstate Insurance Company Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 43-1254631 TransProtection Service Company National Interstate Insurance Company. Ownership ...100.000 |American Financial Group, Inc. | ....Y....... | .....

0084 | American Financial Group, Inc. [41106... | 95-3623282 ..
0084| American Financial Group, Inc.|21172... | 86-0114294

..| Triumphe Casualty Company... National Interstate Insurance Company..
Vanliner Insurance COMPANY.........c..cueveereereerirnrreereeneeneeeeiseseeeeeenenes National Interstate Insurance Company

.. | Ownership..
Ownership

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

20-5546054 Safety Claims & Litigation Services, LLC.........c.cocoevvieeiriereeeinnns National Interstate Corporation Ownership ...100.000 | American Financial Group, Inc. | ....N....... | .....
rereeenn | 46-4570914] .. ..| Safety, Claims and Litigation Services, LLC . | National Interstate Corporation... .. | Ownership.. ...100.000 | American Financial Group, Inc.| ....N....... | .....
0084 | American Financial Group, Inc. |22179... | 95-2801326 Republic Indemnity Company of America Great American Holding, Inc Ownership ...100.000 | American Financial Group, Inc. | ....N....... | .....

0084| American Financial Group, Inc. |43753... | 31-1054123 Republic Indemnity Company of California.............ccccoerirreeirivennnnn. Republic Indemnity Company of America.................... Ownership ...100.000 | American Financial Group, Inc. | .....

. |59-1683711] .. ..| Summit Consulting, LLC.........ccccecvvrrirnnnes I S I . .| Great American Holding, Inc. ............. . | Ownership.. ...100.000 | American Financial Group, Inc. | ....N....... | .....

59-3385208 Heritage Summit Healthcare, LLC..........ccoveivvisierinieeseeseeis Summit Consulting, LLC Ownership ...100.000 | American Financial Group, Inc. | ....N....... | .....

82-2462705 Summit Real Estate Holdings, LLC Summit Consulting, LLC Ownership......... ...100.000 |American Financial Group, Inc. | .....N....... | .....

59-3409855 Summit Holding Southeast, Inc. Great American Holding, Inc. ............. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....

0084| American Financial Group, Inc. | 10701... [59-1835212] ......cccco. | veververeevenrenns | verrerrereereireenne Bridgefield Employers Insurance COmpany............ooveeeererereereeneenenes Summit Holding Southeast, INC...........ccceevririrriiniene Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
0084| American Financial Group, Inc.|10335... [59-3269531].............. Bridgefield Casualty Insurance Company...........ccocveeeeereenereererneencnns Bridgefield Employers Insurance Company................. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
0084| American Financial Group, Inc. | 16691... | 31-0501234 ............. Great American Insurance CompPany...........cccoueerieeerrerernesseeeesneennens OH.......... UDP......... American Financial Group, INC........cccocoeviviveeirireinnnnn. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
0084 | American Financial Group, Inc. [35351... | 31-0912199] .......cccce. | vrrrrerreerirens [ e American Empire Surplus Lines Insurance Company............cccevveennes DE......... A Great American Insurance Company............cc.ceeeenee. Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
0084| American Financial Group, Inc. | 37990... | 31-0973761| ............. American Empire Insurance Company American Empire Surplus Lines Insurance Company.. | Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 59-1671722 American Empire Underwriters, Inc American Empire Insurance Company........................ |Ownership......... | ...100.000 |American Financial Group, Inc. | ....Y....... | .....
.................................................................... 31-14683075| ...oovvevves | cevernerereinnes | cerereiseienennn. | American Signature Underwriters, INC......o.vveccneeecniseessinns Great American Insurance Company................c.ce....... | OWnership......... | ...100.000 | American Financial Group, Inc.| .....Y....... | .....

<X X X Z2 222222222222 <X2<X2Z2Z2Z2Z2Z22222Z22Z2<X22222

.................................................................... 59-2840291| ....ovvvvvne | cerrerrirerreiriinnes | cerreereinnienneenee. | Brothers Property Corporation...........ceveevvveeenineensissnenenssenens Great American Insurance Company...............cc.cee...... | OWnership......... | ...100.000 | American Financial Group, Inc. | .....
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries to Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code | Number | RSSD CIK International) or Affiliates Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YN | *
25-1754638| ............. Brothers Pennsylvanian Corporation..............c.cocrueeeeereeneneeeneeneennnns Brothers Property Corporation Ownership......... ...100.000 | American Financial Group, Inc. | ..... \[SUSE P
.. |59-2840294| .. ..| Brothers Property Management Corporation . | Brothers Property Corporation. . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... \ BSOS PO
20-4498054 Crescent Centre APartments...........cocverieeenieeniiee s Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc. | ..... N...... 1.
.................... 31-1277904 Crop Managers Insurance Agency, INC.........cccouvenirurireeieniensieinens Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
.................... 31-0589001].............. Dempsey & Siders AGENCY, INC......c.cvuevvevieriieieiriieieieeseie s Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
.................................................................... 31-1341668| ..o | cvrrerervieeninns [ eeeeniennnenen. | EDEN Park Insurance Brokers, INC.........c.cvievniennieinniescsenenes Great American Insurance Company........................... | Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
....... El Aguila, Compafiia de Seguros, S.A. de C.V.......ccovvvrivrevevierrennnns IA............. | Great American Insurance Company...............c........... |Ownership......... | ...100.000 | American Financial Group, Inc. | ....Y....... | .....
............................................. Financiadora de Primas Condor, S.A. de C.V......ccccoenivniniirernininnens NIA........... | El Aguila, Compafiia de Seguros, S.A. de C.V............ |Ownership......... | .....99.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 39-1404033 | ....covvovee | ceverernrireireriens [ cevveirerninnenenn. | Farmers Crop Insurance Alliance, INC.........ccveveeercrreevniineeernnnenens NIA........... | Great American Insurance Company................c.......... | Ownership......... | ...100.000 | American Financial Group, Inc. | ....Y....... | .....
.................... 13-3628555|............. FCIA Management Company, Inc Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
................................................ Foreign Credit Insurance Association Great American Insurance Company. Management..... | ................. | American Financial Group, Inc. | .....N....... | 3...
.................................................................... 81-0814136] .....ccveee | cvreeereennnns [ eeeerneiennenens | GAL MeXiCO HOIAINGS, LLC......oviiiceece s Great American Insurance Company........................... | Ownership......... | ...100.000 | American Financial Group, Inc.| ....N....... | .....
....... 31-1753938| ............. GAI Warranty COMPANY..........ccceuerrriiuerrieieieisiseisissseiessssessssssesessssenns Great American Insurance Company................cc......... | Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
....... 31-1765544 GAl Warranty Company of FIOTda...........cccoueverreriereresseieissesenns GAl Warranty Company..........cccceveveererreeserenenenne | OWNErship........ | ...100.000 | American Financial Group, Inc. | .....N....... | .....
.................................................................... 61-1329718] ....coovvvevs [ cverevieiesins | cevereireiseiennenn. | Global Premier Finance COMPany........coveveivevinieieiesseeiessseseennns Great American Insurance Company........................... | Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
.................................................................... 74-2693636 Great American Agency of Texas, Inc Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
0084| American Financial Group, Inc. |26832... | 95-1542353 Great American Alliance Insurance Company............ccovvevrerrerresnsneeces | OHevevvoos A Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nevooo [
0084 | American Financial Group, Inc. | 26344... | 15-6020948 Great American AssUrance Company............ceerererereerenemerseesnseneenes Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc. | ..... Nevoor e
0084 | American Financial Group, Inc. | 39896... | 61-0983091| .. ..| Great American Casualty Insurance Company.... Great American Insurance Company.. ..| Ownership.. ...100.000 |American Financial Group, Inc. | ....N....... | .....
0084| American Financial Group, Inc. | 10646... | 36-4079497 Great American Contemporary Insurance Company. Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc. | ..... Nevooo [
0084 | American Financial Group, Inc. | 37532... | 31-0954439 Great American E & S Insurance Company. Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc. | ..... |\ RS
0084| American Financial Group, Inc. |41858... | 31-1036473] .. ..| Great American Fidelity Insurance Company... Great American Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... |\ S
.................................................................... 31-1652643 Great American Insurance AgeNnCy, INC.......ccouevevireerieeinieenieeninas Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
0084| American Financial Group, Inc.|22136... | 13-5539046 Great American Insurance Company of New York Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc. | ..... Nevoroos e
0084| American Financial Group, Inc. |38024... | 31-0974853] .. ..| Great American Lloyd's Insurance Company Great American Insurance Company.. | Other e | e American Financial Group, Inc. | ..... N
.................................................................... 31-1073664 Great American LIOYd's, INC.......c.ccvvverreiirrnieisieieieiseeseessesennens Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
.................................................................... 31-0856644 Great American Management Services, INC...........ocovvvireerererninenns Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc. | ....Y....... | .....
0084 | American Financial Group, Inc. | 38580... | 31-1288778 Great American Protection Insurance Company............ccucuevevneunnenns Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 31-0918893| ....covvvee | verrerrereieereinens | rereereeerreeeenees | GrEAE AMENCAN RE INCuiiiieiiee e Great American Insurance Company................c.ee...... | OWnership......... | ...100.000 | American Financial Group, Inc.| ....Y....... | .....
0084| American Financial Group, Inc.|31135... [ 31-1209419]............. Great American Security Insurance CoOmMpany............cceereeeeeeceneenennns Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc. | ..... \JSUT
0084| American Financial Group, Inc. |33723... | 31-1237970............. Great American Spirit Insurance Company...........cccoeevevevrieennireennns Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc. | ..... |\ S
.................................................................... AA-T120817] oo [ vreerieieiseee | veveveneieesenenen [ INSURANCE (GB) LIMIEA. ..o Great American Insurance Company................cc......... |Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
....... 59-1263251 ............. Key Largo Group, Inc Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
....... 871850814 PLLS Canada Insurance Brokers Inc Great American Insurance Company. Ownership......... | .....49.000 | American Financial Group, Inc. | ....Y....... | .....
.................................................................... 311293064 | .....ccovvvve | cerrrrereireirienes | cevreiriienieenenn. | PrOfESSIONl RiSK BIOKETS, INC..oovoiv e Great American Insurance Company................c.ce....... | OWnership......... | ...100.000 | American Financial Group, Inc.| .....Y....... | .....
.................................................................... 31-0686194 | ....coovevee | evereeeeseens | eessssinieenn | ONE EASE FOUIN, INC.viveeeecee e NIA........... | American Financial Group, InC............ccccovevrvrvvnnnennn. | OWneErship......... | ...100.000 | American Financial Group, Inc.| ....N....... | .....
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliarylto Reporting| Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code | Number | RSSD CIK International) or Affiliates Location | Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YN | *
31-0883227 Pioneer Carpet Mills, Inc American Financial Group, INC........c.ccoeurvniririniennnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... \[SUSE P
.. [31-1119320] .. ..| TEJ Holdings, Inc..... .| American Financial Group, Inc.... . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... \ BSOS PO
31-0728327 Three East FOUrth, INC.........c.ovieieii e American Financial Group, INC...........ccocvereerieennnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... |\ -
Astel Explanation
1 | Another affiliated company owns 1% or less of the shares.
2 | The entity is owned by more than one company within the AFG Group.
3 | Great American Insurance Company is the majority member of the Association.
4 |Beneficial interest and indirect control is established by trust agreements between Great American Insurance Company and each of the underwriters of the Company.
5 |Company is affiliated but not owned.
6 | The entity is owned by more than one company within the AFG Group. American Financial Group, Inc. effectively owns 77% of GAIl Holding Bermuda Ltd. ; the senior management of Neon Capital Limited, through their ownership of Neon Employee Ownershp LLC,

owns the remaining 23% of GAl Holding Bermuda Ltd. through their ownership of GAI Australia Pty Ltd.




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

N o kR o

Bar Code:

* 6 3 3122018490000 O02 =« * 6 3 3122 01844700002 =«
* 6 3 3122018 3650000 2 =« * 6 3 3122 0184480000 2 =«
* 6 3 3122 0184450000 2 =« * 6 33 1220184490000 2 =
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANC_E COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Accrued contractual fE€ INCOME.........c.ccuieiieerciriieee ettt sssssaenes | sestessssaesnses 31,116,460 | ..o | e 31,116,460 | v 31,327,304
2505. Inventory and prepaid assets on real estate holdings... | .
2506. ACCOUNES TECEIVADIE. ........veceiceeie ettt nas
2597. Summary of remaining write-ins for LiNE 25.........uovsinrnriisisrssessiss s sssssessessesnes

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year

2504. Unfunded cOmMMItMENt B HIADIIIY............cc.oeviviireiciceie ettt bbbttt sssenes | ebsesssssssessessnsestes e saees 195,304 | oo 893,267
2597. Summary of remaining WHte-iNS fOr LINE 25........ ittt sttt sttt sttt sttt ensenssntns | fessssssnsnsssssenssnssnesecs 195,304 | oo 893,267
Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiSCEIIANEOUS INCOME.........oovuveieeieeieciceeiie ittt bbbt bbb bbbt sae st astesassntans | saesissssssssesnsaneas 14770 | e 12,186 | oo 26,192
08.397.  Summary of remaining Write-iNS fOr LINE 8.3.... ... ittt ns s ssssssansssssessanes | sssesssssssssensassanes 14,770 | s 12,186 | oo, 26,192
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1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOL YEBAI........c.cviviiieiicieieieeteses et s st bsnts | sbestesssssssessessssessessesnans 89,613,632 | v 87,885,464
2. Cost of acquired:
2.1 Actual coSt at tiMe Of ACUISIION. .........cuevviiiiiicie sttt bbb bbb s bbbt s e bas | Hsessssastessessstesses e bensessessesensessesebentens | shessessssnsassessessssesses et en s e s b s s s ssen s
2.2 Additional investment made after acquisition. ...6,320,753
3. Current year Change iN BNCUMDIANCES. ..........ccueuiueiiiirieiseissiesse st sss st s sttt b st s s b s s st s s s s s st enses e bensesss | Hiessssstessessstessesesensessessessssensessesantens | sbessesssssssassessesassesses et enses e b st ensensesaes
4. Total gain (loss) on disposals............ ..797,682
5. Deduct amounts received on disposals............ccceerierenriinnens ...1,101,481
6. Total foreign exchange change in book/adjUSted CAMTYING VAIUE...........c.ruurieierieirecieeireie st ssse st ss st essessessessnes | eessssssessessessssssessessassssssessesssssessessns | sressssssssssessosssssnssessasssnssessessnssnssnes
7. Deduct current year's other-than-temporary impairMmeENt FECOGNIZEM. ..o sessnss | sressssestesessstessessssssessessessssessessssantess | stessessessssassessessssessessssessessessssessassesnes
8. Deduct cUrrent YaI'S EPIECIALION...........ccciieueiercteiicie sttt ses st se b s st s s b ss s s s s s ensetesnsnsesenns | setesessssessssnsesesnsesassnsesanen 2,434,004 | ..o 4,288,786
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8).........cccvverririereiiinsieieiessssssesssssssesssssees | soresesssssssessesssssssesessses 95,534,624 | ..o 89,613,632
10.  Deduct total NONAAMILEEA BMOUNES............cceiveveiiieieicc ettt ettt a s s s s st ssbessesns | stetsntessessessstessessstnsassesssssssensessntsntans | stetsessssssessesssssstessessntensessebsnsensassseses
11. Statement value at end of current period (Line 9 minUS LINE 10)..........cccceiiiiiieiiiicieiiieieesiecieessresesssesesssesessssesesnserenss | ererisessssssesessssesessssesenns 95,534,624 | .....cooveriiiiiieiia 89,613,632
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar...........ccociveieiciicreieieesecieiiies | e 972,854,721 | oo 890,163,721
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviviveieiiciieie ettt b e bbbt sseans | antessssssbesses s sessesseseseaes 110,771,523 | oo 244,098,267
2.2 Additional investment made after aCUISIION. ...........c.ccvevriireieiercer ettt s s saesse s ssnsenes | sevesssssssessssessanssssessesnsas 38A4TT A48 | oo 22,987,500
3. Capitalized deferred INEEIESt ANA OB ..ottt sttt se s bsees | Ssebsssstessesestes e s s b esse s s s s ssessessnbensess | sbessesssssssassessssestes e s st es s s st s s sae s saes
4. ACCIUAL OF QISCOUNL.........vevecieciieisctci ettt bbb bbb s st s b s s sses | Hiessastnssnssestes s st e sses s s bt essestensnssens | sbsssessessassssssessansens e st ensensas 109,271
5. Unrealized valuation iNCTEASE (UECTEASE)........c..cucueiuerieiiiiie ettt ettt b bbbttt n s s b senas | S1ebsssssesssssstesses s bessessssssssssesssssntensess | sbebsessssssssssessssesses e s s b es e s s b s sse s taes
6. Total gain (I0SS) ON AISPOSAIS..........ceveereevirieieieis ettt ettt s bt s s ss s b st es bt es s s bssssaesans | sentessssesssnssssesessansesses e santenes (43,867) | covoveveeererereriereresee e (182,594)
7. Deduct amounts reCEIVEd ON AISPOSAIS...........c.cvuvuiuiviieieieieie ettt sttt bbb n s ssssns | sebessesssssnssssessessnsessesnsan 83,241,218 | oo 184,321,445
8. Deduct amortization of premium and mortgage interest points and COMMIEMENE FEES..........ccvvrviirireieieee et | et ssaessessnseneens | ooe
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment rECOGNIZEA............cuvurieirurierieirieireeeeeeesise e sessssees | crsrsrssssss s e s sssessesssssn s sesssssnssnsseses
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
12, TOtal VAUGHON GIIOWANCE. ......c.iuiviiecteiicee sttt b b s e s b s e s s s bbb s b st et es s s sesessntess | Hiesebessssesessssstesassesesas et ebensesessssnnetnan
13. Subtotal (Line 11 plus Line 12).. 1,038,818,307
14. Deduct total nonadmitted amounts..............cccccveveveerrcrrereiereciennnns e | s
15. Statement value at end of current period (LiNg 13 MINUS LINE 14)........ciiiiieieiieiiiei st sstesessssssssssensessnsenssans | sneessesssssnssssesssssssanses 1,038,818,307
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHOI YA .........c.cccviveiieiricieeieert ettt sssens | saebessstesesssesssesesessesens 851,722,804 | ..ooveveveeereeeeeieens 503,012,067
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ........c.eveevcreieeieeceee ettt s s s b sss s ssssessnsas | sevessessssessssesssnssnsessesnsasd 44817249 | oo, 293,873,721
2.2 Additional investment made after @CQUISIION. ..ottt ssaessenas | ssaesssessesse s s s s seneaes 102,893,080 | ...oovvvereereecreierereeeee 227,934,481
3. Capitalized deferred INtErESt AN OINE............ccciieiiescce ettt ae bbb s s senes | srebesessnsesasstebes s se s s s ssebes s sesessssebessnss | nosebessstesesssssessssebes s et e s s st e s s s aesnnas
4. ACCTUAL OF QISCOUNL........o.vviiititeicictct ettt bbb s st s bbb b s st b st s s bnss | sbisbssessesnsestes e s st es s b b s s s beneaes TT | e 367
5. Unrealized valuation iINCTEASE (UBCTBASE)...........c.cvveveereerreeesieeieisetese ettt st saes st es s sssss s s sssssssessesntssanes | orsesssssesssnssesssssssessesssanes 9,260,547 (2,358,753)
6. Total gain (I0SS) ON QISPOSAIS.......cuuruurerrerereireiieiestseieesseeeee e ese et bbbt s bbbttt sess st nbins | febsessstessnsssessessantsnssensentan 419,940 | oo (3,929,674)
7. Deduct amounts reCIiVEd ON QISPOSAIS..........c.cvuiueiieriiiriteiieies ettt ettt a bbb ae st bbbt es s saessssnaes | sbsssesessssesesssaesesassesesnaas 50,443,245 | ...cocoveeeee 162,329,125
8. Deduct amortization of premium and AEPrECIAION............cveviiiiricicicsite ettt e ssbesies | sebessessssesssss s s st ens st senas 905,662 | ..ovveevrerrreieieieiereies 1,882,580
9. Total foreign exchange change in boOK/AdiUSEA CAMYING VAIUE............ccvvieiverieieiesce ettt sssaessens | srssssssssessssssessesssesssssssssssssesssssssessess | sressessssssssssesssssssesssssssessessssensessesansans
10. Deduct current year's other-than-temporary impairment FECOGNIZET............c.cvueieicueieeieieieisee e sesesiens | etesssssssssssssssssssesssssssessesssssssassessssns | sossessesssassessesssensassessssas 2,597,699
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+68-7-8+9-10).........c.cccervrrirererierrereereseresssesesssnns | ceveereesessssesesssssessesenas 957,764,790 | ..oovverererereeeeea 851,722,804
12.  Deduct total NONAAMIEEA BMOUNTS............cceiiiiieieiciceis ettt sttt s st s st s s bensenses | etsstsstesessstessesses st snsensessntanta 1,000 | e 1,000
13. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiviuiiiriiesieiisietestesssesissssssssessssssessessssssssssssssssses | esessssosssssesssssssessessnsan 957,763,790 | ovoveeiceerce s 851,721,804
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........cceieveiiriieieeseee i ssissisnis | sessesessssessessssessenns 28,138,198,150 | ...cvovvvvvereierrciinas 25,826,150,833
2. Cost of bonds and StOCKS CQUIME..........c.ceuiveieeiciiieie ettt bbb stes s snbenas | sebessesassesssssssssssssanens 3,350,292,823 | ...cocvvereierereiinn 6,695,095,508
3. ACCTUAL OF QISCOUNL........cueveiiiieiieiciie ettt s bbbt s s s n s nbensenn | sebessessessnsansessessntantessntan 56,646,731 | .ovovvrvrreereiereieis 118,055,678
4. Unrealized valuation iNCrEASE (ABCTEASE).........cvuururerrererrereesreeesesseessetssesesssssseesessssssssssssssessasssessessessssssessesssnsssssessasssnssnsses | stesssssssssessassssssessessnssnses (R0 [ Iy 4 82,710,755
5. Total gain (I0SS) ON QISPOSAIS.........c.ceviieiriiriiieisicte ettt ettt a et bbb bbb e st b s et b s s eaesssnebessnsesenas | sbssebessssesesissesesansesesnaas 10,618,040 | ..coevevereeiecreeecees 10,839,990
6. Deduct consideration for bonds and Stocks dISPOSEA O ...........c.vueveiiiiiiieicicei ettt | eetesesessesssse s esaenas 1,892,660,362 | ......ccvvvvrrerrrernnne 4,514,216,833
7. Deduct amortization Of PrEMIUML...........cccieiiieiiiceeiece ettt bbbt bbb bbb es st b e aessssebebssebesans | sbsssebesnsesesissesessnsesesnaes 18,679,292 | ..o 30,389,064
8. Total foreign exchange change in book/adiuSted CAITYING VAIUE............cc.cvevcveiiciceise ettt | eetese s besse s ss st st s s beees
9. Deduct current year's other-than-temporary impairment recognized..............ccccveveveeecerrierenns ...11,658,783 | ..
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s.............ocveveirieiiveieiens | covviisiciisieecseeseeians 9,444,944 | ...
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... .29,639,102,004
12. Deduct total NONAAMIEEA AMOUNES...........ccoeieicieiieic ettt bbb s bbb b s es b b ensesses | etetsessstsnsessea et sss ettt en s s b s s sensneaes
13. Statement value at end of current period (Ling 11 MINUS LINE 12)........civiiiriiiiiesieecieeciesssesesisssssessesssssessssesssssssesssssnses | eesessessessssssnssssssens 29,639,102,004




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

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

BONDS

NAIC 1 (B):ververierrereieseeeeeesseseess s ss sttt ettt st sssnnnas | ebbesssenssenssenseas 18,805,687,430 | ...oovvvrerrirrinnns 942,403,416 | ..oooevvereeies 737,051,094 | ..o (132,846,271) | <ooovvvcvcirnnn. 18,805,687,430 | ...oovvrveirnnn. 18,878,193,481 | ..vooieceeeieiieiieeiesiesinnens | eeerenienienesnees 18,359,059,785
NAIC 2 (B)-vvuverrerrenerinerieeisesisesssssssseesssssssssss bbbt ssensnas | eeseisessnessanssnes 8,629,293,210 | ..ovvvrverririrnne 759,381,128 | ..o 229,072,158 | ..o 173,504,615 | .ooocvvinne 8,629,293,210 | ..occvvvvrreircirnes 9,333,106,795 | ...eouveunvrerieeineeinerieiineiseiseenas | seeseesesssniesenns 8,360,050,807
NAIC 3 ():vvurerrerriseeseissisessesss sttt nsiennes | esbinsssnesnssnsseneees 567,024,484 | ......ccccovvriviririrn 29,173,430 | coovvvrerrieiiniiees 57,980,815 | .ooovvereieirinne (25,089,314) | ..oveovereirireis 567,024,484 | ......ccovvrrviiis BA3127,785 | .ot | e 442,065,250
NAIC 4 ():ve ettt nsenssssens | sessestesssnssessessansnnes 93,312,630 | cvoovvvrirrienierienne 9,301,805 | .ooveuverrierierinene 10,625,789 | ..oovvvviricricricnines 3,835,932 | .o 93,312,630 | cooovvevrirriniiniis 95,824,578 | ..o | vt 113,719,476
NAIC 5 (B):1euvereerieriereieeeese e essee s ssses st ettt st essssssssssssas | srssssssssssnssssssssss 21,588,569 | ...ooverrrerieeririinens 1,893,682 | .oooveens 3,517,074 | e 945,213 | oo 21,588,569 | ..eovereerieeiieiins 20,910,390 [ .oeovereieeeeineieeieeseieeeeeens | e 17,608,390
NAIC B (B)-.vuvereerrerrerieseiese et sss st ss st ss sttt ss st esssnsses | nnssssssssesssssseniss 27,927,464 | ..o 32,283,000 | oooooiieiirinne 32,303,672 | oo 151,216 | oo 27,927,464 | ..o, 28,058,008 | ... | e 29,823,802
TOtAI BONGS.... ittt | seessensensnnsnees 28,144,833,787 | oo 1,774,436,461 | oo, 1,070,550,602 | ....ovoviriviriniiniins 20,501,391 | oo 28,144,833,787 | ...cvvvviiniis 28,869,221,037 | ...vviieniinninnisisnisninieees (0] I 27,322,327,510

20IsO

10,000,038 10,000,038 10,000,037 10,000,039

NAIC 2. | eneni e 141,787,879 | oo | e 13,996,190 | ...cvovveiiciicieis (84,396) | ..o 141,787,879 | oo 127,707,293 | oo | e 93,027,270

10, NAIC 3e. s | s 1,000,000 | ..o | s 1,000,000 | ..o | e 1,000,000 |...oooriininiiieiriinerieiins 0 [ | e 1,000,000
110 NAIC A s | s 12,013,333 | oo 4,385,765 | ... | | s 12,013,333 | oo 16,399,008 | ...oorviiiiiis [ s 6,112,118
12, NAIC 5.ttt neas | esienine s s 8,197,744 | ..o [ e | bt | ehiesi s 6,197,744 | oo 8,197,744 | oo | s 7,996,036
130 INAIC B | feEEreeREeeE e Re et | chiresentenE e nt s n st | ensentseE ettt 1 1 e | e 0 | e | et
14, Total Preferred SOCK...........cocuiiiiiiiiciciescesesecsesrisniins | s 170,998,994 | ..o 4,385,765 | ..o, 14,996,191 [ .o, (84,396) | ...oocvviicinns 170,998,994 | ...cocvvivviciicnns 160,304,172 | ..o O P 118,135,463
15. Total Bonds and Preferred Stock...........ocuiiiiiiiiiiiniiisississssisienies | onveseeonienieees 28,315,832,781 | ..ccoovvviiicinen, 1,778,822,226 | ....cooovvvciinne. 1,085,546,793 | ..o 20,416,995 | ..o 28,315,832,781 | ..o 29,029,525,210 | ..o (O 27,440,462,973

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....204,729,887; NAIC 2§.....134,612,645; NAIC3§.......... 0; NAIC43§...4,216,805, NAIC5S......... 0; NAIC6S.......... 0.




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest ?Dollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oiriiirierriereieens | s 343,559,337 |....cooovreriennn )80 R O 343,555,925 |......ooovvverrrierinnnens 6,239,519 | ..o
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEmMDEr 31 OF PHOT YEAI.........cvvieiiiiieieiesieiesesse st essesssntens | sssessssessesesnnsesessssessesaees 209,625,753 | covoveveereeeere e 413,575,345
2. Cost of short-term iNVESIMENES CGUINE............ccuiveieeiiieic ettt bbb saesssnes | evessssesssssesse s sesseseesaes 141,533,491 | oo 3,330,901,566
3. ACCIUAN OF GISCOUNL.......ooioiic bbbt | Sebses bbb 3,608 [ oo 3,305
4. Unrealized ValUtion INCTEASE (HECTEASE)...... .. v ruurererereiseeereereiseesseteeeseeseetseesesseeese st esssstseesessessesesessessesssessessessenssesesss | ressessessnsssessessasssssessassassnessessassnssnssnss | sesseesessassssssnsssssssessessesssessnssessassnsssenes
5. Total gain (I0SS) ON ISPOSAIS........c.cviviieiiieiiiieisiete ettt sttt bbbttt s et a b s s a b s et b s s bbb bessnaetas | absssebessstesas s seses st et es e ses s ensebessesesesnaess | ebebesssebesseteses et e st et e s st s ees 21,671
6. Deduct consideration receiVed ON QISPOSAIS.............cveuiveieeiciieieieicesie ettt bttt ssssns | evsebsssssssss st es s st nsebeees 7,603,515 | oo 3,534,876,134
7. Deduct amortization Of PrEMIUML...........cceiiieiiceeee ettt et sttt bbb es s b s saebesseaes | oebebsssetesaseses s st esessese s s e bebensebessssesebans | 4ebssesasastesesnsss s s s ebes e s es s sn st sanbeaesnaes
8. Total foreign exchange change in DOOK/AdJUSIE CAITYING VAIUE.........c..ocuiuurirriuieieieiieieeeeseisees et stsesessaee ettt assssssaes | cesesseesastassessesseessessessesseebse s e st esb st esias | £eebseesastest et e st ee s e s e s s es bt ss st nies
9. Deduct current year's other-than-temporary impairment FECOGNIZEM............vuiurierieuiiririeieireeereseeeseessseeseesesssseees | eesesesseesssssesssssssssssesssssnssnsenssssnsessessssans | ersssessessesssssssessessnsessessssansessesnssssessesnes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........cccceuveirerrireiierresieiesesseieienees | et 343,559,337 | oo 209,625,753
11, Deduct total NONAAMItEA @MOUNLS...........c.ieerieiiirerrerr et nens | sefseesent s E e n ettt | chseesentensnesnen et st
12. Statement value at end of current period (Line 10 MINUS LINE 11)....vuiuiiireieiiieieiisiisissiesieisssssiesssssssessesssssssansessssnsessens | sisssssessessessssassesssssssessesas 343,559,337 | oo 209,625,753

QSI103




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

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

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

SCHEDULE DB - PART B - VERIFICATION

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

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

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

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

Change in variation margin on open contracts - All Other:

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

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

Add:
Change in adjustment to basis of hedged item:

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

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

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

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

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

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

Less:

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

4.22  Amount recognized 0

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

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

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

Deduct nonadmitted assets

Qsi04

652,506,758

266,370,954

(164,623,947)

(224,813,989)

529,439,775

529,439,775




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

QSI05, QSI06



Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COlUMN T4 ..o 529,439,775

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

3. TOMAl (LINE 1 PIUS LINE 2)...uuvereirereeiereeiiseessseesseesssesesseeseseessess st st 529,439,775
4. PartD, SECHON 1, COIUMN B........ouiiiiiiiiiiii bbb 599,380,769

5. PartD, SECHON 1, COIUMN B......uveeirieeieicieieisie ettt en (69,940,994)

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 6. 529,439,775

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

Q. TOtAl (LINE 7 PIUS LINE 8)......veveveieiecieteceeset ettt ettt s e e s e s et et a et b ee b s s st e bbb bbb s e b et R st b s bt n e bbb et s s sttt s b 529,439,775
10, Part D, SECHON 1, COIUMN 8........oevivceeieicteee ettt ettt b ss s sttt b s s sansaes 599,380,769

11, Part D, SECHON 1, COIUMN ..ottt ettt a st s et s st s bt s s b s s saes (69,940,994)

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

Potential Exposure Check

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

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

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

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

QsSl107



Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

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

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

. Cost of cash equivalents acquired............ccceeuveriererinieieseennne

. Accrual of dISCOUNL........cevveiciieiie e

. Unrealized valuation increase (decrease)........ccuveevrerierveriinnens

. Total gain (I0SS) 0N diSPOSAIS........ccccevrvrireirrirnireiriieieieirseieieisriennes

. Deduct consideration received on disposals.............ccccceevereiernnenns

. Deduct amortization of premium...........cccoeeevevieeniieeivecce e

. Total foreign exchange change in book/ adjusted carrying value.....

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

. Book/adjusted carrying value at end of current period (Lines 1+2+3

+H445-6-T48-9) ..o

. Deduct total nonadmitted @MOUNLS............cccviiieiriieice et enas

1
Year To Date
.......................................... 501,381,793
....................................... 2,087,122,792
....................................... 1,971,510,973
.......................................... 616,993,612

QSI108
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

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

0199999. Totals.

................................................................................................ 0 0 [ o 0. 1,864,344
0399999, TOAIS. ......eurereriruieseiseieeeisee s ese s s bbb bbb s btk eeR R e eeEseER RS E LR AR AR R AR E R RSk AR R Rt S4EseeR SRR R LRSS R 0 | oo 0| oo (1 OO 1,864,344
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
Emerson Apartment: oL AUSEIN . LI RN IS 06/05/2018.... | .cooovvrnecs 4.594 34,000,000 | evoureemerrrrereereeieee e et 59,300,000
Hotel Granduca..........cccevevevevreeeeeeceeiiee s HOUSEON. .. ..ottt sttt sttt st s et s st s enaeeas TXeooeeeeeeeeeereeevenins | e 06/28/2018.... | ... 5.326 36,500,000 | ..voveieereieeieeie ettt ettt en et | serreeen ettt ettt enens 71,000,000
Pacific Park...........c..c.... SANEA MONICA. ... CA. i | e 04/30/2018.... | .cooovvvennee. 6.697 20,000,000 | oo s 50,000,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All QT ..ottt ettt snsees st ens s etstsntens | febsesssssssassesasssnsessesssssssansessesnsensessesnss | seessa XXX....... XXX 90,500,000 | ... 0 | e 180,300,000
Mortgages in Good Standing - Mezzanine Loans
Vaca Morada New... co LNEW YOTK. i NY. 3815 | s . ...6,827,148 56,221,941
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS.........vuuieriiuieieieiteissse sttt snsansnnssnsssssensansensenssnsenssensnnssssensensens | oeress XRunnnne | conennessnsens s XK ursnnnnsnnsnns | arssmsssssrssssssssensssessnsssees 0 ... ...6,827,148 56,221,941
0899999. Total - MOrtgages iN GOOU SEANAING. ......vuuverrerirssiieseieeesseere e as s8££ oeEE ettt | s XXX XXX 90,500,000 |........ ...6,827,148 236,521,941
3399999, TOAI MOMGAGES. .......oocvverereereereeiaeiaseeesee ettt ees | eebies et e sttt | eeens XXX....... XXX 90,500,000 |........ ...6,827,148 236,521,941
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal
Mortgages Closed by Repayment
Montauk Yacht Club. . | Montauk.. NY. . | 10/19/2012.... | 05/02/2018.... | .. 121,380,446 | .o | e | | s | s 0 [ | oo 21,380,446 | ......... 21,380,446 |...... . 0
0199999. Total - Mortgages Closed DY REPAYMENT. ...ttt ereiss | eesesisssssee e ses sttt enrees 21,380,446 0. 0 (| . 21,380,446 | ......... 21,380,446 (O 0 0
Mortgages With Partial Repayments
43 Health Center........coovvvvrverninerininns SN DIEYO.....veevireriieesieeis e [S7. VSRR IV 06/28/2013.... [ 06/12/2018.... | c.ovvverrricirrinn 65,853 | ..o | s [ e | e | o 0 | oo | e 65,853 65,853 |...... .0
All SEASONS......ovrveererrereereeiseeseesiseriens West Bloomfield.... M [ 03/28/2014.... | 06/12/2018.... | .c.oovvercerrrirenne 92,290 [ coouvirrirrireeinnies | cerrerienieneennnens | e | e | e (0 TP [P 92,290 92,290 |...... 0
Amkor Technology Bldg . | Tempe . |AZ L 112/2172015.... [ 06/12/2018..... | oocvervirrereneeeee D197 | i [ e | eerissiesieniseneens | e | oeees [V ST O 51,917 51,917 |..... 0
Ben Arnold Beverage............covueeeinnenne RIAGEWAY.....cveeriieceesee e SC [ 10/2712014.... | 06/12/2018..... | ovevvevvreereaeeee TRA03 | e [ | cveeseeeiseeisseeens | ereeeseseseeesssssnenes | eees (0 TR ISR 79,403 | oo 79,403 |...... .0
Biltmore Hotel Coral Gables. ] FLeiies e 08/13/1999.... | 06/12/2018.... | .o.ovvvrrrrereeens 150,809 | oo [ rerineiriseineiierienes | ceveeesessesissessnsinns | oneesnensessnesssninees | conns 0 150,609 | ...oovvvveees 150,609 |...... 0
Chatham Bars Inn Cape Cod MA .1 05/06/2016.... | 06/12/12018.... | c.oovvverrrrerrenen 124,903 | i | v | v | e | oo 0 124,903 | ..oovvrnee 124,903 |...... .0
Convention Center Parking Garage.......... Philadelphia..........cccovveerreenireenersees PA...coon [01/31/2012.... | 06/12/2018..... | overeererereireeeeenB8,215 | s v | v | eereeseieeeeeesensnenes | eees (01 S IS 66,215 66,215 | ...... .0
Embassy Jacksonville...........cccocvevirnienec. JaCKSONVIlIE........evveieiiiie e | RPN IR 10/10/2013.... [ 06/12/2018.... | ceoovvererrrrrrenenn80,057 | oo | e [ | ceveeseseessssisessnnees | e 0 | oo | e 60,051 60,051 |...... 0
Embassy Memphi Memphis........covvvnrrenenes | 11/15/2013.... [ 06/12/2018..... | .oovervvririreneeenBBABT | e [ e | eriesiessesieninees | e | e 0 | oo | e 88,437 88,437 |...... 0
Franklin Marriot Cool Springs Franklin.........ccocveveneenne .109/24/2014..... [ 06/12/2018..... | oveovrrrrrneee 102,182 | e [ e | eerissinesessenienns | e | oeees 0 102,182 | coovvvvnnes 102,182 |...... 0
Grand AM........c.oovvvevernnnn. AUSHN...c.oooi e 10/23/2017.... | 06/29/2018.... | coovovveerrerineeeilOAATA | e [ | e | orsensssisssessssnnses | e 0 204,174 | oo 204,174 | ...... 0
Highland Dallas . DallAS. .cvovverereeserie s .112/18/2015.... | 06/12/2018.... | .. 288,579 | oo s | e | s | e L0 PRI [P 88,579 88,579 |...... 0
Kiewit Energy Building...........ccoccovvvnerin The Woodlands.... > .| 03/25/2015.... | 06/12/2018.... | .. J01,096 | oo [ e | e | s | s 0 101,09 | ...cccoonnve. 101,096 |...... 0
Las FUENtES.........everrercrieireieieris Prescott................ [V AT B 05/29/2015.... | 06/12/12018.... | .cooovvveerirerirs 109,032 | covovverieerierierens e | cereesienseesssisni | e | e 0 109,032 | ..oovvvernees 109,032 |...... 0
L-3 Communications Salt Lake City. .| 11/08/2013.... | 06/12/2018.... | .. 285,882 | oo [ e | e | e | e [V ST 85,682 85,682 |..... 0
McHenry Row. Baltimore .| 06/29/2012.... | 06/12/2018.... | .. 28,716 | oo | eeriesisseissiensiienes | v | s | oo 0 128,716 | .ovvvereeen 128,716 |...... 0
Mountain View Tucson 06/30/2014.... | 06/12/2018.... | oveovvevvrrrerreeeee8T, 597 | oo [ rerineeisssineieiieens | ceveesiessssissessssins | onsrsenssssnessensnees | conne L0 PRI [PV 87,597 87,597 |...... 0
OCWEN OWLIC Cincinnati OH .101/01/2006.... | 06/12/2018.... | ... BT | i e || s | 0 871 | e 871 | ...... . .0
Old Standard Cincinnati OH .101/01/2006.... | 06/12/2018.... | .. 7743 | oo [ e | cevvsssissssessesssnins | s | oo 0 | oo | o 27,743 (16,125) | ...... ..(43,867) | ... (43,867)
PacfiC Park........c.coocueeriereneeiineieiiineiens Santa Monica...... CA.ovvvvnees | v 04/30/2018.... | 06/12/12018.... | ...ovvvvrrrcrirs 154,852 | covoviecieerieerienins | rereneisssississsienes | cevessiessssesesissis | onssessessesessnenees | e 0 154,652 | ..oocovnev. 154,652 |...... 0




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

Palomar Common . Carlsbad [ 10/17/2013.... | 06/12/2018.... | covoovivienieienn95,388 | s e [ e | s | s 0 B 95,388 95,388 |........ 0
Pearland ....| Pearland cecnnees | 12106/2013.... [ 06/12/2018..... | cooovvveerrerrnnene83,980 [ oo | cevrerineiieniesineiis [ e | cerseseessssesessenies | e 0 B 63,980 63,980 |....... 0
Residence Inn Sacramento........ Sacramento..........ccevererreereiennns CA.ovvves [ v 11/07/2013.... [ 06/12/2018.... | c.ovoerevrrrerene 108840 | oo [ e [ e | covesessesesessssessenens | ooeee 0 108,640 | ..............108,640 | ........ .0
Sandestin Destin .| Fl L 107/3172013.... [ 06/12/2018..... | overcvririreereeTA,23T | s [ e | reviesssesessesssnenes | e | veees 0 274,231 | oo 274,231 | e 0
Semoran Commercenter........... ONlaNdo......c.oeveeeeeeeeeeeeeeeeeereen FL . [ 05/17/2013.... | 06/12/2018.... | ceceeveereereceee e TOAB2 | s [ eeiieeeieceeenieieies | et ereseiens | eveeeiesieeesesesenenes | e 0 | e | e 79,462 | ..............79,462 | ........ .0
Stop N' Go Center..........cc.coucvrvvnriiniinn Fargo.......covueverinissisisscsssens |\[D NSRRI N 03/18/2014.... | 06/12/2018.... | .oooovvvrvianiceerecB,267 | oo [ | o | s | s L0 RO [P 46,267 | ...............46,267 | ....... 0
Ulndy Health Pavilion...............cccoovvuunnce. Indianapoli o | NG cernees | 0911172015..... [ 06/12/2018.... | coovvecrrrerrneenn 207,014 | oo | cevrrnineiienisseeens [ eneeiseisssisssensens | sersesessessssesessesies | e 0 207,014 | ............207,014 | ........ 0
Vaca Morada New. New York........ccccoerrvunee NY. cecvenn | 09/26/2017.... [ 06/29/2018..... | cvvverireerei 10,552,858 | oo | e [ e | e | 0 [ oo | e 10,552,658 | .........10,552,658 |........ 0
Warner Brothers..........ccccouvunniinniiniinnns Burbank................. CA.ovvvvve [ 11/12/2013.... [ 06/12/2018.... | coooviirrieireeenn83,129 | i | s [, | e [ 0 e 63,129 | oo 63,129 |....... 0
Whispering Wind Phoenix................ AZ weeeenn | 05/17/2013.... | 06/12/2018.... | .. WBB,286 | i [ s | s | s | s 0 B 56,286 56,286 |........ . 0
Xactware Office Building.. Lehi. i UT.ois coeenee | 02/24/2014..... | 06/12/2018.... | .. 148,828 |... ] | e 0 . 148,828 | ............ 148,828 |....... . 0
0299999. Total - Mortgages With Partial Repayments OO OO P PO OO PP PO RO POTOOY [FFOOPPPRPOROON 13,565,885 | ..o 0 0 e 0 0. 0 0] o 13,565,885 | ......... 13,522,018 0 ..(43,867) | ... (43,867)
0599999, TOtAl MOMGAGES...........vvvevereereeieieeiieiiiesiesis st ene | eest s et b bbbt 34,946,331 | ...oooovvrernnn, 0 0. 0 0. 0 [V 34,946,331 | ......... 34,902,464 0 ..(43,867) | ... (43,867)
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

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

000000 00 0|Great American Capital Partners Fund Il, LP L0S ANGEIES......ocvvrveriiereriieie CA.... | Great American Capital Partners Fund II, LP. 01/12/2018.... | coeveeeeirreens [ e | ceeeinsienienaes 3,339,000

000000 00 0|MCC Senior Loan Strategy JV I LLC New York .| MCC Senior Loan Strategy JV I LLC........ciuiiiriiireirereereieeseeeeie s 07/16/2015.... .....1,212,500

000000 00 O[Monarch Capital Partners H, L.P...........ccccoeirininieinenssceeieseiesesee s NEW YOrK.......coevevvierereeecceiceeiaa .| Monarch Capital Partners IIl, L.P........... 01/12/12015.... | oo | e | eeeeverieieeinne 1,775,978

000000 00 0|Monarch Capital Partners IV, L.P.. [T, .| New York.. .| Monarch Capital Partners IV, L.P. e 10/30/2017.... .700,000

000000 00 O|NB Private Equity Credit Opportunities Fund LP.... New York.. . | NB Private Equity Credit Opportunities FUNd LP...........c.cooeriremeerrreesceneeenn 06/07/2017.... .588,506

000000 00 0|Sierra Senior Loan Strategy JV | LLC New York .| Sierra Senior Loan Strategy JV | LLC 07/16/2015.... 435,179

000000 00 O TTGA C-TMMF, LP.....couiimiiirieeieeiseeseeisesie et sssssensens Cincinnati | TTGA C-1 MMF, LP.oiieeieeseissise st 1211812017 . [ o [ e | v 1,081,568

000000 00 0] Vida Insurance Credit Opportunity Fund II, LP......... Austin . . | Vida Insurance Credit Opportunity FUnd Il, LP..........cooiiieirieieee s 08/02/2017 ... | coverereerieenn [ ererereereereirniseieee e | ceeeeneiseeenaes 7,722,130

000000 00 0| Yukon Capital Partners Il L.P.........cccvrrernereimeinrineineinsiseeseerinnenes .| Minneapoli MN... [ Yukon Capital Partners Il L.P..........ccceiiriinrininreisseesiessssesesssssssssssesssssessessenes 07/17/2014.... 2 ...41,264

000000 00 O[Yukon Capital Partners Ill L.P....... et . | Minneapoli MN... | Yukon Capital Partners 1 L.P.........coooiiiiirissei s 07/18/2017.... 2 .338,326
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXd INCOME = UNGIFIBIEA. ........evuiuiuieii it tiis ittt s8££ 8884080kttt snnnis | nrbasesa 0 17,234,451
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O|Bridge Growth Partners L.P.........c.ccccooeieiiniininncceeseeeeeee NEW YOrK......ovovrerrieireieieeiecienias NY.... | Bridge Growth Partners L.P..........c.ccccocurenn 07/15/2014.... 3 ....87,500

000000 00 0|Cincy Tech Fund IV, LLC.....c.covvuirieriiiinirieiiesienienes Cincinnati OH... | Cincy Tech Fund IV, LLC 03/18/2016.... 1 .154,857

000000 00 O|Cintrifuse Syndicate FUNd I, LLC.........ccooririirireieineirireeeiseeseee st Cincinnati........cooveeererereeineenes OH... | Cintrifuse Syndicate Fund I, LLC.......... 04/29/2013.... 1 ....69,020

000000 00 0|Cintrifuse Syndicate Fund Il, LLC...... Cincinnati . OH... | Cintrifuse Syndicate Fund II, LLC 09/18/2017.... 1 .

000000 00 0|Corsair Assist INVESIOrS, LP........c..ccuiiiiieiiiierininiieeeseie s ssesesneesenes NEW YOrK......c.vvirieeerescenis NY.... | Corsair Assist Investors, LP 05/25/2018.... | .cvvveereins | v 7,210,000

000000 00 0| Corsair Boomer Investors L.P...... . L INEW YOrK. ..o NY.... | Corsair Boomer Investors L.P O OSSP OT RPN 06/25/2018.... | ooveveeerrens | e 10,030,367

000000 00 O0|Corsair V Financial Services Capital Partners LP ....... New York NY.... | Corsair V Financial Services Capital Partners LP 06/25/2018.... | .evvverierns | v 7,197,137

000000 00 O |The Cranemere Group Limited . e London.......cccveeerieirreeeeeeees UK.... | The Cranemere Group Limited........... 05/21/2014.... .

000000 00 O|Foresite Capital FUND IV, LP......c.ccorviiiiiiiiniseieises e San Francisco...........cccocvvverenirenans CA.... | Foresite Capital FUND IV, LP........coviueiiiiniieisiessiseeesie s 04/16/2018.... | oovrvervrenn | e, 1,750,000 | ..coovvvriiriieiinnn 250,000

000000 00 O |Greenspring Opportunities V, LP...... Owings Mills.. . | Greenspring Opportunities V, LP..........cvieirircrirrenescecseese s 01/22/2018.... 1 .315,000

000000 00 0|Greenspring Global Partners VIII, L.P.........cccccocuiiiiiiiniiiniiniicisnissiccissiies Owings Mills.. . | Greenspring Global Partners VIII, L.P.. 07/14/2017.... 1 .336,432

000000 00 0| Gryphon Partners IV, ... ssessssssessnes San Francisco........o.vurnverernrinnenns CA.... | Gryphon Partners IV, L.P.........c.ccoiierinninsnesieissseeesssseessenines 12/06/2016.... 3 432,998

000000 00 O|LLR Equity Partners IV, L.P Philadelphia . PA.... | LLR Equity Partners IV, L.P . 03/14/2014.... 3 .350,000

000000 00 0|Medley Credit Opportunitiy Del Fund, P NeW YOrK........ocvvivrniricinincieiis .| Medley Credit Opportunitiy Delaware FUNd, L.P.........ccccoovniiminmininieneiinineies | e 07/15/2016.... A RN R 5,285,922

000000 00 0|Medley Real D (Annuity) LLC.......c.oveeierireireieireieeeeei e eseeeeeesnseens New York.. .| Medley Real D (Annuity) LLC........ocvveiereieereeceeeeesee s 03/21/2016.... 3 ....31,815

000000 00 0|Medley Tactical Opportunities, LLC New York.. .| Medley Tactical Opportunities, LLC ... 11/16/2017..... .

000000 00 0[Monza Energy, LLC.........ooiuiirireeieiseneieieieissieee et Houston.... . [Monza Energy, LLC........cooiiierecnee s 04/1712018.... | oo | e, 1,696,095

000000 00 O|NBDyal IV US INVESLOrS, LP.......ooiuuuiirrireeincineriseisessesisseesssise s ssessseseseesas New York.. .|NB Dyal IV US Investors, LP..........cccccoururenns 06/11/2018.... | covveererereees | cevrreenne 350,000 | cooueenrenreienieeieenenins | e

000000 00 0|NB Secondary Opportunities Fund Il L.P. New York.. .| NB Secondary Opportunities FUNd I L.P. .......cccoovrrirninirereneeenieens 05/23/2013.... 3 450,000

000000 00 O|NB Secondary Opportunities Fund IV L.P. ......... . | New York.. . |NB Secondary Opportunities FUNA IV L.P. .........cooirrirnnereseeeeeseseeseesiees 04/19/2017.... 3 .325,000

000000 00 O|NB Strategic Co-Investment Partners Il L.P. ........cc.cccovvenee New York .| NB Strategic Co-Investment Partners Il L.P. ..... 10/01/2012.... 3 ...19,714

000000 00 O|NB Strategic Co-Investment Partners Il L.P. ....... . | New York.. .| NB Strategic Co-Investment Partners Il L.P. 01/28/2016.... 3 636,715

000000 00 O|OLG Investment Partners, L.P. (LUCAS GIOUD).........covrvrrerurerieniirireinsiesiesisiseeseseeeies Atlanta .| OLG Investment Partners, L.P. (Lucas Group) 09/27/2013....

000000 00 O [OVIP, LPu..ooiiiiiiirisrieisiieeissiesie s Cincinnati . OVIP, LP e 07/27/2017....

000000 00 0 |Patriot Financial Partners Ill, L.P..........cccccoeveiiervicrircnee. Philadelphia..........ccccoveririrrerrnrnnnn PA.... | Patriot Financial Partners Ill, L.P........................ 07/21/2017.... 3

000000 00 O|PWP Growth EqUity FUNA I1 LLP.......ccuieriririeisiiensieiesicsesiesssssesssssseenssnenes New YOrK.......covvrerierinreierciniis .| PWP Growth Equity FUnd 11 LLP.........covviiieiresenceseeeniein 02/28/2018.... 3

000000 00 O|River Cities Capital Fund II, LP ...... . | Cincinnati.. . | River Cities Capital FUNG 1, LP ..o 05/15/2018.... 3 980,000

000000 00 O|River Cities Capital Fund ll, LP ..... . | Cincinnati.. . | River Cities Capital FUN 111, LP .........ooovioeieeeeee s 05/15/2018.... 3 595,000

000000 00 O|River Cities Capital Fund VI, LP CINCINNGL. .o . | River Cities Capital FUNA VI, LP ..o sssssensnes 02/15/2018.... 3

000000 00 O|Rivercrest Capital Partners, LP. Fort Worth . | Rivercrest Capital Partners, LP...........cccovirrnineeeeseeseece s 04/02/2018.... | ceevererereeees | v 1,131,366

000000 00 0O|Snow Phipps I, L.P. ........ Wilmington.... | SnOW Phipps 11, LP. oo 01/08/2010.... 3 219,191

000000 00 O|Solamere Capital Fund II, LP ...... . | Boston . | Solamere Capital FUND 11, LP ..o eeeeeenes 08/19/2013.... 3 .647,500
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership

000000 00 O[Solamere Capital Fund II-A, LP ....... .. BOStON. ... MA... | Solamere Capital FUNd 11-A, LP ... 08/19/2013.... 3 | 371,000 | e | s | e 1.910
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON SIOCKS = UNGMfIIALEG. ... vttt ittt 188188888 E bbbttt | bensensnesanena 30,939,965 20,472,267 (P 0. XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 0|Cornerstone Office Partners, LLC ........c.ccocucueieiieiiieieicece et CinCiNNaAti........ccvevreererecereiiieieine OH... | Comerstone Office Partners, LLC ........ 06/22/2018.... | coverrrerereens | e 87,750 | o

000000 00 O |Lubert-Adler Real Estate Fund VII-B, LP Philadelphia . | Lubert-Adler Real Estate Fund VII-B, LP .........ccocovvvernininiicrcicine 0410712017 ... [ ovvevervrrvees [ errreneierseesssiseeniiens | e 2,916,667

000000 00 O0|Park Meadows CO Investors, LLC.........cccouumirvermerrerernrerersnireerenes Denver. . | Park Meadows CO Investors, LLC 02/28/2017.... 121,401

000000 00 0|PRCP-Del Coronado Partners, LP....... Phoenix . | PRCP-Del Coronado Partners, LP. 05/15/2018.... [ .evevveeeerins | e TTTB78 | oo

000000 00 O|PRCP-Murietta Partners, LP..........ccocovueremiernererninrereseieeines Phoenix . | PRCP-Murietta Partners, LP...........cccovieiiriinieresiseecseseeenisessessese s 05/15/2018.... 586,999 | ..o

000000 00 O|PRCP-Missouri Partners, L.P...........cccceeiieriimcieieceeeeeieesese e St. Charles . | PRCP-Missouri Partners, L.P............ccccoeiiiniceiicceecce 10/22/2015.... .563,440

000000 00 O|PRCP-NC Wilmington Partners, LP .........cccocrernininiinerneieierissienenines WIIMINGEON. ..o .| PRCP-NC Wilmington Partners, LP ........cccccvvrverrinrireinninenns 05/08/2018.... [ .ovvvveeeerens | cererririrernninnenad 646,800 | ..cooverrriennnes 1,150,997

000000 00 O[PRCP-Tempe/Mesa Parners...........cccovreureurereeneereinenereensinsiesssesesesssseessensenes Phoenix . | PRCP-Tempe/Mesa Partners...........c.ocoeeeereneencneeereenseeeennenes 05/15/2018.... |.

000000 00 O |PRCP-Unon HEIGNES. ......ucvvveereeriierierieienisieeesiesssessssesesssiensnsees Colorado Springs . . | PRCP-Union HEIGtS........couvvviireririeicisieeeseennies 06/18/2018.... |.

000000 00 0| TRG SOUthGAte 1], L.P.......vorrirciiiiirieriericeeiiesi et Dallas........coouveeirierieeierieeeii TX.... | TRG Southgate Il L.P.....cccvuvirererceiinieiiereseeieiseeiessienienes 03/08/2018.... | .cveeerrrerees [ v .334,352

000000 00 O|Water Street O'Connor, L.P.............cccccoveruiviviieeiccieiceeeceeee Atlanta.............cccoevevereeiiieiiienn GA....| Water Street O'Connor, L.P.. 10/22/2015.... ....16,943
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState = UNAFfIBIEA. ... it ittt 1818082808 E bbbttt 2,976,724 | ..o 5,103,800
4499999, SUDEOLAL = UNGFAIIIBEEA. ... vttt 8 850 €4 44E8 LR 84 EE£LE 18£8 48 4R £LEE£EEE LR 4EEE SR 4R 814 £EeEEEHEEEHoLE 1R EHoEE LR R AEEEHLE LR E LA 4EEE LR LR HEEE LR 1R R 4L R EE LR R84 HEE LA E R E ettt | cbienne s 33,916,689 | ..ooiivriinnns 42,810,518
4899999, TOAIS...........oovvreireieiieeieeeise ettt s bbbt ees | S4eetieebsee s s e e R sk s et s e sk eebiee | 44ieetseeLseL e e s LR R SRRkt enis | deesiieenienins 33,916,689 | ......ccoce..... 42,810,518

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) [ Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss)on (Loss) on Investment

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

000000 00 O|NB Private Equity Credit Opportunities Fund LP........... New YOrK.......ccceeeereeeuns NY.. | NB Private Equity Credit Opportunities Fund LP..... 06/07/2017 |06/29/2018 | ..........177,843 0 [ oo | e 177,843 | e 177,843

000000 00 0] Vida Insurance Credit Opportunity Fund II, LP. Austin TX.. | Vida Insurance Credit Opportunity Fund II, LP........ 08/02/2017 {05/10/2018 | ........5,719,760 0 . ......5,719,760

000000 00 O |Vida Opportunity Fund, LP Austin TX.. | Vida Opportunity FUnd, LP.........cccoeeeevvvveennnnssneenns 12/05/2016 | 04/24/2018 | ...........317,316 (VN (SOOI IV 317,316 | coovvvens 317,316

000000 00 0] Yukon Capital Partners Il L.P. Minneapoli MN. | Yukon Capital Partners Il L.P........cccccoovrersrrernnrees 07/17/2014 | 06/05/2018 352,210 0 352,210 352,210
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income = Unaffiliated. ... sssnssssesssssssssssssessssessssssssssnsssees | seseeens 6,567,130 0 0 0 0 0 0 6,567,130 | ......6,567,130 0 0
Joint Venture or Partnership Interests That Have Underlying Ch istics of C Stocks - Unaffiliated

000000 00 O |Arclight Energy Partners Fund VI, LP Boston MA. | Arclight Energy Partners Fund VI, LP............ccccoeeee 08/04/2015 | 05/03/2018 | ...........370,019 0 [ eeorrrrreerrrreennns | e 370,019 | ..o 370,019 0 256,940

000000 00 O |Blue Chip VI Extension Fund, Cincinnati OH. |Blue Chip VI Extension Fund.............ccooevvevrnerrennns 11/05/2014 | 04/04/2018 | ...........147,351 (VN SOOI IO 147,351 | ..ooooes 147,351 0

000000 00 O |Cintrifuse Syndicate Fund I, LLC. Cincinnati OH. | Cintrifuse Syndicate Fund I, LLC..............ccorrrmmrmrnrs 04/29/2013 | 06/28/2018 24,162 0 24,162 24,162 0 4,440

000000 00 0| CorsairV Financial Services Capital Partners LP ........ | New YOrK.........cccoovurrunncee NY.. | Corsair V Financial Services Capital Partners LP .. | 06/25/2018 | 06/28/2018 394,657 0 394,657 | ......... 394,657 0

000000 00 O |Energy Impact Fund LP. New York NY.. | Energy Impact Fund LP.... .105/19/2017 | 04/23/2018 | ...........544,991 0 [ oo | e 544,991 | ......... 544,991 0

000000 00 O |Gryphon Partners IV, L.P San Francisco CA.. | Gryphon Partners IV, L.P.. ..| 12/06/2016 | 05/29/2018 92,440 0 92,440 92,440 (1 I 17,550

000000 00 O |LLR Equity Partners IV, L.P Philadelphia PA.. | LLR Equity Partners IV, L.P...........ccccoouumerrrrreernrs 03/14/2014 | 06/26/2018 | ...........344,000 (VN FUOUORIIIION IV 344,000 | ..ooveees 344,000 (U I 171,789

000000 00 O |Medley Credit Opportunitiy Delaware Fund, L.P........... | New YOrK.......ccccocerrerernrnes NY.. | Medley Credit Opportunitiy Delaware Fund, L.P..... 07/15/2016 | 04/10/2018 2,520,142 0 2,520,142 2,520,142 0 .189,485

000000 00 0O|NB Secondary Opportunities Fund IIl L.P. New York NY.. | NB Secondary Opportunities Fund lll L.P. ............. 05/23/2013 | 06/08/2018 96,290 0 96,290 | ........... 96,290 0 .995,308
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

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

CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income

000000 00 O|NB Strategic Co-Investment Partners Il L.P. New York. NY.. | NB Strategic Co-Investment Partners Il L.P. .......... 10/01/2012 | 06/07/2018 99,387 0 99,387 | .......... 99,387 0 [ 285,837

000000 00 O|NB Strategic Co-Investment Partners IIl L.P. New York. NY.. | NB Strategic Co-Investment Partners Il L.P. . 01/28/2016 | 06/07/2018 45,061 0 | e | e 45,061 | ..ooo.. 45,061 0 7,038

000000 00 O]River Cities Capital Fund II, LP Cincinnati OH. | Gain on acquisition due to purchase discount. .| 05/15/2018 | 05/15/2018 0 ..178,151 178,151

000000 00 O|River Cities Capital Fund II, LP Cincinnati OH. |River Cities Capital Fund II, LP .... | 05/15/2018 |06/05/2018 | ...........543,525 (V1 RTINS 543,525 | ......... 543,525 0

000000 00 O]River Cities Capital Fund Ill, LP Cincinnati OH. | Gain on acquisition due to purchase discount. .1 05/15/2018 | 05/15/2018 0 [ oo | e | e | e | e 79,652 |..........79,652

000000 00 O|River Cities Capital Fund IV, LP Cincinnati OH. |River Cities Capital Fund IV, LP . 109/30/2012 | 06/05/2018 | ...........111,530 0 ..111,530 0

000000 00 0| Solamere Capital Fund Il, LP Boston MA. | Solamere Capital Fund II, LP .108/19/2013 | 06/29/2018 .151,924 0 151,924 0

000000 00 0| Solamere Capital Fund II-A, LP Boston MA. | Solamere Capital Fund II-A, LP .......ccccovevrernvrrercnen. 08/19/2013 | 06/29/2018 61,387 0 61,387 (V1 I 10,056

000000 00 0| Stanley Martin Community LLC Reston VA.. | Final Distribution 12/09/2009 | 06/02/2018 0 62,137 62,137

000000 00 0| TriArtisan Orlando Partners, LLC New York NY.. | TriArtisan Orlando Partners, LLC.......ccccoccvvvvveeevnnee 03/12/2018 | 04/04/2018 43,750 (VI RTRRRR IR 43,750 0

000000 00 0] Vida Longevity Fund, LP Austin TX.. | Vida Longevity Fund, LP........ccooovvriinsmnreissssrieinnes 04/01/2015 | 04/26/2018 | ........ 3,500,000 0 3,500,000 | ......3,500,000 0 206,750
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated ,090,617 0 0 0 0 0 0 9,152,754 ..319,940 | ........319,940 | ...... 2,935,510
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 0 | L-A Laramar Urban Neighborhood Fund, L.P | Philadelphia | PA.. | L-A Laramar Urban Neighborhood Fund, L.P.......... | 10/15/2015 |06/1 2/2018 41,519 0 41,519 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 41,519 0 0 0 0 0 0 .41,519 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

000000 00 0] GAKEY LIME, LLC | Gumee [ IL.... | Final Distribution [ 1111912015 [ 0610212018 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated 0 0 0 0 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Ch istics of Mortgage Loans - Unaffiliated

000000 00 0] Pretium Morgage Credit Partners |, L.P [ New York [ NY.. [ Pretium Mortgage Credit Partners I, LP..........cc [ 1210472014 [ 0411312018 639,233 0 639,233 639,233 0
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated 639,233 0 0 0 0 0 0 639,233 639,233 0 0 0 0
4499999, SUBLOLAL = UNGIAIHIAIEA. .............ooovveeeieevieeecesieeeeeeeeee e esss s esss s seesss | aessssssssssssssesssssesessss e sssssssesssssseesssssessssssssssssssssessssesesssssesessssesessssnssessesenes | cooies 16,338,498 0 0 0 0 0 0 [ 16,338,498 | ....16,400,635 |.........ccc.....0 |........319,940 | ....... 319,940
4599999. Subtotal - Affiliated 0 0 0 0 0 0 0 0 [ 100,000 .100,000
4699999, TOMAIS.........ovvveeecvvveeseeevseee v s bisieee s ensnsns | ereees 16,338,498 0 0 0 0 0 0| 16,338,498 | ....16,500,635 419,940
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1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Special Revenue and Special A
3137FA° NH 7 |FHR 4709 WI 10 INV 10/15/2038.........ccovvrrirerrrierinnisirssierssnienns 03/02/2018........ AMHERST SECURITIES CORP........coiiiiiiiriirerisieissssissssesssssssssesssssssesssnss | ossssesessssssssesssssssssssessssssessessssssessos | osssssosssessosssssesssssessessssssessesssessassnes | 1essesssssessssssnssosssessssssessessssssessassnssons | aosmssssssosssessnssessessassessossssssasssenes (60) |1
64613A BC 5 |NJHSG &MTGE B 3.80 10/01/2032 06/15/2018. RBC CAPITAL MARKETS .. 3,500,000 3,500,000 1FE
88275F  PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47.......... 06/15/2018........ RBC CAPITAL MARKETS....... oo ttutiutieriiisesenissnssnsses s sssensenss | fotesessssssssssnssessssssessensssssenssnsssssnssensns | srsseesosssssssnsssssnssssesenssssnes 1,853,832 | oo 1,965,627 3,047 [1FE
3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENS. ... .. . rreisirsteitateaeerterttsrsamiees  eetiesserssesessssaeeeseeaseeeseeeeseeeeeseseeseese8 401 eE £ E4EEoE8 £ 08 L8 £84E8 421 S0 8 4E 8408401 £ 028 4EE S0 8L E 8128428402848 40 1408812848401 £ 08 e et eeEem e e e b eeEeeree | oe1ebaeEsesees et seteehantee st et en e er st ennenss 5,353,832 5,465,627 2,987 | .o DS S
Bonds - Industrial and Mi:
00184@ AA 4 |AMAZON EUCLID OH CTL 4.095 06/30/2039........... 04/24/2018........ Private PIaCEMENT.........c.iiiiciicicirtie e sninne | ereee et 2,963,073 2,963,073 |........ 1FE
00191# AA 3 |AMAZON TUCSON AZ CTL 4.095 08/31/2039...... 05/15/2018........ Private Placement. . 2,524,531 2,524,531 |........ 1FE
00191@ AA 5 |AMAZON OK CITY OK CTL 4.233 09/30/2039........... 05/25/2018........ PrVALE PIACEMENL........cvriteieciisciii it | eeesesseb sttt enis | erbessess bbb 4773831 | e 4,773,831 |........ 1FE
00193  AA 5 |AMAZON TULSA OK CTL 4.233 09/30/2039......... 06/07/2018........ PrVAte PIACEMENL. ..ot | eeesessss s ss bt enies | eesresens e 4,991,569 | ..ooooviernd 4,991,569 |........ 1FE
00214M  AB 9 |ARLFR 2014-1A A2 ABS SNR SEQ 3.97 06/44..... 06/26/2018........ CREDIT AGRICOLE CIB......ouviritiriiiieisiericeiesiseisssiesesissesesissssssssesesssssnses | stvsesessesssssssssessssssessessessessessessnsssens | sonesesssnsssessnsssessessssssessseres 5,919,375 | .o 6,000,000 8,602 | 1FE
00225#  AA 3 | AMAZON GRAND RAPIDS CTL 4.095 09/30/2039......... 06/15/2018........ Private Placement..........ccouriiininiiieicnne s 2,358,379 2,358,379
004222  ZZ 1 |ACCOMMODATIONS PLUS L+500 04/30/2024 AR.........ccomrermrmrirernniniererensisessernnens 05/11/2018........ PrVate PIACEMENL........... v nine | essesnes e 2,530,095 2,581,730
00436M  AA 3 | AALLC 2018-1 A ABS SSNR 3.87 12/02/2033..... 06/13/2018........ DEUTSCHE BANK........cccooirinrinriciis ..6,998,232 ..7,000,000
00760Z  ZZ 8 |ABPCIV L+225 01/24/2028............coovirireiniiiieiiseieeeiseesissi s 04/10/2018........ Private Placement.............cccoueune.. ceveeeenn. 1,200,500 ..1,200,500
00760Z  ZZ 8 |ABPCIV L+225 01/24/2028............cooeeiririrniirieeiineieeineiesissiesissi s 04/13/2018........ PrVALE PIACEMENL. .......couvirieiircii ittt | reesesstb bbbttt enies | erbtesen bbb 1,421,000 | oo 1,421,000
00760Z  ZZ 8 |ABPCIV L+225 01/24/2028 04/19/2018........ Private Placement. 2,548,000 2,548,000
007602 ZZ 8 |ABPCIV L+225 01/24/2028 04/25/2018........ Private Placement. 2,793,000 2,793,000
00760Z ZZ 8 |ABPCIV L+225 01/24/2028 05/10/2018........ Private PlaCeMENT.........c.oiiiiiiciiciice e | et 3,748,500 3,748,500
007602 ZZ 8 |ABPCIV L+22501/24/2028 05/31/2018........ Private Placement. . 5,194,000 5,194,000
007602 ZZ 8 |ABPCIV L+225 01/24/2028 06/06/2018........ PrVALE PIACEMENL. .......couiieieiirciici it | fetesesse bbbttt enies | erbeeses bbb 1,029,000 | .oooovevreicierieeeierni 1,029,000
00760Z  ZZ 8 |ABPCIV L+225 01/24/2028 s 06/21/2018........ Private PIaCEMENL...........coiiiiiicn s | e 759,500 759,500
01447Y  AB 0 |ALESC 1A A2 CDO MEZ FLT 10/15/2033.........cceverrirermiieieiineieriserseineienissieseeenenes 04/17/2018........ CS FIRST BOSTON ..3,688,296 ..3,734,983
015271 AN 9 | ALEXANDRIA REAL ESTATE 4.70 07/01/2030........ccvvvrrermrrernireererisisnseiesssseseenenes 06/12/2018........ JP MORGAN SECURITIES INC cevennn.4,995,800 ..5,000,000
01882Y  AB 2 |ALLIANT ENERGY FINANCE 4.25 06/15/2028............cooooevenrererinirriineierissienierisnienenns 06/06/2018........ BANC OF AMERICA SECURITIES.........coeiiieirirereeeeeireieieeeseseeeesessssesseseeseas | reseeseesenssesssessessssssesssssssssssssesssssssesss | ssessessesssssssesssssesessssessees 14,970,900 | ..oooverreieereeeeieeis 15,000,000
020002 BB 6 |ALLSTATE CORP 5.75 08/15/2053 04/25/2018........ JEFFERIES & CO.....ccooviiiiiiiinssicscses s ..5,485,305 ..5,268,000
02343U AB 1 |AMCOR FINANCE USA 4.50 05/15/2028............ 05/07/2018........ CITIGROUP......oouiiiiieieeiie sttt v 1,984,720 ..8,000,000
02376C AT 2 |AMERICAN AIRLINES B L+200 04/28/2023......... 06/28/2018........ BARCLAY'S CAPITAL. ..ottt sesssanes | fetesesssissssesssesses s ssss st ssesssesienies | erbtesessesssssessessssesessesanes 1,582,000 | oo 1,600,000
026667 AA 5 | AMERICAN HOMES 4 RENT 4.25 02/15/2028..........coccvvvvrrniireriniesernsierssiesssssissenns 06/26/2018........ BANC OF AMERICA SECURITIES ..1,911,840 2,000,000
03027W  AJ 1 |AMERICAN TOWER TRUST 3.07 03/15/2023 06/11/2018........ BARCLAY'S CAPITAL. ..ottt esessensenes 29,741,200 | oo 10,000,000
038923  AC 2 |ARBOR REALTY TRUST 5.625 05/01/2023 05/10/2018........ SANDLER & O'NEIL PARTNERS.........cooitimrieiinieieriseiesie s 2,983,350 3,000,000
04686J  AA 9 | ATHENE HOLDINGS 4.125 01/12/2028 06/26/2018. BANC OF AMERICA SECURITIES, ..4,643,500 ..5,000,000
04686 AA 9 | ATHENE HOLDINGS 4.125 01/12/2028 06/27/2018........ WELLS FARGO BROKERAGE SERVICES.......... .4,661,550 ..5,000,000
050222 ZZ 4 |AVETTALLC TL L+525 04/10/2024 AR 04/10/2018........ Private Placement..........ccviiiiiiiicce e 2,060,078 2,102,480
052113  AB 3 | AUSGRID FINANCE 4.35 08/01/2028.... 04/23/2018. BANC OF AMERICA SECURITIES .. 6,993,490 ..7,000,000
05279@ AA 9 |AUTOLIV ASP A-1 CTL 4.101 08/15/2034.........corvvuiririiiierisrissiseiesiseesseas 05/15/2018........ Private PIaCEMENL.........c.ciiiiieiciiic e bsines | bbbt | eeieb e e 1,189,872 ..1,189,872
05352P  AA 5 |AVNT 2018-A A ABS SSNR 3.09 06/15/2021........ 05/22/2018........ JP MORGAN SECURITIES INC.. 8,999,775 9,000,000
054561 AG 0 | AXA EQUITABLE HLDGS 4.35 04/20/2028 04/17/2018. JP MORGAN SECURITIES INC.. ceennnnn 22,957,450 ...23,000,000
054561 AG 0 | AXA EQUITABLE HLDGS 4.35 04/20/2028 04/19/2018........ GOLDMAN SACHS......cooiiririieieiitiesisissisesises s sssssss e ssssssenssnsss | stssssessesssssssssessssssssesssessssssessessesssens | siosssssssssessassessessnssasssenes 9,820,300 ...10,000,000
054561 AG 0 | AXA EQUITABLE HLDGS 4.35 04/20/2028 04/25/2018........ BANC OF AMERICA SECURITIES .4,856,750 ..5,000,000
054561  AG 0 | AXA EQUITABLE HLDGS 4.35 04/20/2028 05/16/2018........ WELLS FARGO BROKERAGE SERVICES.......... ..7,780,320 ..8,000,000
05525H AW 7 | BAMLL 2014-FRR5 BK37 PO MEZ 01/27/47RE 06/26/2018........ AMHERST SECURITIES CORP........ccvviiiiiiieiiiiiesieisesise s sississsssnes | ossisteessesisssesse s sssseessessnesenene 6,308,145 9,160,909
05580M 50 4 [BRILEY FINL INC 7.375 05/31/2023.......cocoveieieieeieeieieieisiesie et 05/14/2018........ FRIEDMAN BILLINGS RAMSEY........ccovueiniiirniiciirienns 21,000,000 [ ..corerreiiierieienieeneei e | s 1FE
05588*  AA 7 | OERLIKON HUNTERSVILLE CTL 4.43 5/15/2038..........ccovvuirmrinrererieinnisisssnserensenns 05/15/2018........ Private Placement..........ccviiiiiiinccee e ceoreennn 4,941,667 4,941,667 |........ 1FE
059666 ZZ 3 |BAKEMARKHOLDINGS TL L+525 08/17/2023 AR s 05/09/2018........ PrVALE PIACEMENL. .......couiieiierireiiiicieri ettt | eeesesisb e bbb enis | eebtesessess s 1,302,385 | ..o 1,328,422 | ........ 3FE
06051G  HG 7 | BANK OF AMERICA CORP MTN 3.97 03/05/2029..........cccomvrirreriierinsieernsisnessereniees 04/19/2018........ BANC OF AMERICA SECURITIES ..9,895,000 ...10,000,000 52,933 |1FE
06368B  GS 1 | BANK OF MONTREAL 3.803 12/15/2032 05/17/2018........ BANC OF AMERICA SECURITIES 14,873,440 ...16,000,000 268,745 | 2FE
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06738E  BD 6 |BARCLAYS PLC 4.972 05/16/2029..... C 05/09/2018. BARCLAYS CAPITAL s | St bbb niens | snbess b 15,000,000 2FE
06738E  BD 6 |BARCLAYS PLC 4.972 05/16/2029..... C 05/16/2018........ BANC OF AMERICA SECURITIES.......coeviviirieeiieieseieiessie s ssssssssiessssessses | eviesieisssssessessssssessesssssssssessesssssssesss | ssiesssssssesssssessssessessesssssesns 4,986,350 2FE..oiiiiiiie
06738E  BD 6 |BARCLAYS PLC 4.972 05/16/2029..... C 05/16/2018........ BARCLAY'S CAPITAL. ..ottt sssessessssesenss. | ressssanssessessssssessessssssessesssessensesenssns ...4,987,150 2FE e
06760P AN 1 |BABSN 2018-3A B2 CLO MEZ 4.477 07/20/29..........cocmiverniirernieesensieiseireriesisissens C 05/18/2018........ MORGAN STANLEY ...ttt snssntens | esbssesssesi bbb ...7,000,000 1FE
07274N AL 7 |BAYER US FINANCE 11 4.375 12/15/2028.......... 06/18/2018........ JP MORGAN SECURITIES INC......coooiiiiiiiiriiiiciseieisniseiesssissesesiesissiesiens | sesssiesisssssessssisssesssssssssessesssssessenss | oossosssesssssnssssessssssessnes 26,803,170 . 2FE
07384D  AB 8 |BELKINC TL B 1L L+475 12/10/2022.........coeverrereeereeeieieireiseiseeieisseseiessseeessesnsesaen 06/14/2018........ BANC OF AMERICA SECURITIES.......cceiiiririeriieieineineieireeseeisissssssessssssssnas | essesseisesssessssssessssssesssssssessessessnsassesss | ssesssssssesssssessssassessesnsnens 1,185,000 1,500,000 | ........ 4FE
09659W  2C 7 | BNP PARIBAS 3.50 11/16/2027.. .|C 04/19/2018........ BNP PARIBAS........ooviiiiiitirieisisisssie st ssenins | seessessssssssessssssnsssessessssssessesssssansesses | sssessesssssssssssessssssessssanns 9,495,500 | ..o 10,000,000 | .ooverereiriernieierrireisieeenes 152,639 | 1FE ..o
09659W  2C 7 | BNP PARIBAS 3.50 11/16/2027.. .|C 05/18/2018........ BNP PARIBAS.........ooiiiiiniietieiistiesierseiss et sssssnsses | ressssanssessse s seenss 5,833 [1FE
11271L  AC 6 |BROOKFIELD FINANCE 3.90 01/25/2028. 04/25/2018........ JEFFERIES & CO..oviiiicirriisii ittt nsssssssenes | aesesssessnss s esssss sttt nsnes . 54,167 | 1FE ..o,
114536 AA 3 | BROOKSTONE HOLDING PIK 10.00 07/07/21 06/30/2018........ CapitaliZed INTEESL..........uiiieierri e esssieneenes | oo LA47 12,073 |........ 5*Gl
123250 AD 3 |BUSINESS DEVELOPMENT 5.375 05/30/2023 05/11/2018........ SANDLER & O'NEIL PARTNERS... ettt | e | fesbesiee s 11,188,463 | ..o 11,250,000 |........ 2FE
12326R  AA 0 |BJETS 2018-2 A ABS SSNR 4.447 06/15/2033.......... 06/21/2018........ DEUTSCHE BANK ...ttt ssessssssessseness. | soretssssssssssesse st esssssssessessssenssens | eossesessmssessssesssesssesssesens 14,999,744 | oo 15,000,000 |........ 1FE
12541W  AA 8 | CH ROBINSON 4.20 04/15/2028 s 04/09/2018........ JP MORGAN SECURITIES INC......cooviiiiieiirierrieienierisniseeesssissesesisesssnienens | sesesiessssisssessssssssesssesssssessessssesessenss | oosssesessssssssssessessnessnes 11,928,240
12707 AA 9 |CVS(NC SC PA & VA) CTL 4.880 01/15/2044....... 05/17/2018........ Private PIaCEMENL........c.ciuiiiiciiiiir e | e
14040H BW 4 |CAPITAL ONE FINL 3.80 01/31/2028.... 04/19/2018........ UBS WARBURG.......ovuiiiiiiiietinei et nanns | essssanssess e
14856C  AA 7 |CLAST 2018-1 A ABS SSNR 4.125 06/15/2043......... 06/07/2018........ CITIGROUP......ooettiti ettt | feseseseb s bbbt
149556  ZZ 8 | CAZ CREEK TAX LIEN FUND 6.50 05/08/2021... . 05/08/2018 Private Placement...........ccovriiiniiiiicicnce s
15672R  AA 3 |CERB 2018-3A A CLO SSNR FLT 07/15/2030........ C 06/29/2018........ | WELLS FARGO BROKERAGE SERVICES. . .17,500,000
15672R  AC 9 |CERB 2018-3A B CLO MEZ FLT 07/15/2030, C 06/29/2018........ WELLS FARGO BROKERAGE SERVICES........ccoiuiiriireiiiiiisisisierssisienes | orensiesssiessesssssssssssssssssessssssesss | sesesssessessossessessssssessssnns 7,000,000
161175 BQ 6 |CHARTER COMM OPT USD 4.50 02/01/2024.......... 06/28/2018........ MORGAN STANLEY ...ttt ssssssniens | essssanssesssessssssssse s sensss ...7,991,440
17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043 05/15/2018........ SANDLER & O'NEIL PARTNERS... s | e ...7,000,000
19423D AB 6 |CASL 2018-A A2 ABS SSNR 4.13 12/26/2047........... 06/12/2018 BARCLAY'S CAPITAL. ..ottt sessessssssse st sssssssenes | soreseseessnsssssssessesss st esessssesseesssnens 8,995,972
20605P  AK 7 | CONCHO RESOURCES INC 4.30 08/15/2028...... 06/14/2018........ | BANC OF AMERICA SECURITIES. ...4,983,000
21872B  AG 1 |CAFL 2018-1 B ABS MEZ 4.003 06/15/2051..........cvueverriermeireernsisessniesssssssesssisnnens 06/27/2018........ MORGAN STANLEY ..ot 2,999,882
22549U  AA 3 |CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24 06/22/2018........ CS FIRST BOSTON.....outiuiiuiuieiiisiseieresiresessesssssssesisssssssessssssssssessessssssesss | sesmssesssessssssssesssssessssessssssessessesssens | sooessnsssssessnsssessessnssensseres 9,999,667
22822R  BH 2 |CROWN CASTLE TOWERS 4.241 07/15/2028..... 06/26/2018........ MORGAN STANLEY ...ttt sissssssiiens | sossisnss bbb sssens | cotsnisnssss s essssins 15,000,000 .
23204G  AA 8 | CUSTOMERS BANCORP 4.625 06/26/2019 06/28/2018 STIFEL NICOLAUS.......couieiiniiierierisseissiesssie st ensssssines | etessssssssssesses s ssesessesssenens 2,010,000 2,000,000
23359Z  ZB 0 |DTV AMERICA 14% 6/22/2019......c.ccvoieirriericininiierineieiesireresineens 06/19/2018........ | Exchanged 900,000 . 900,000
233851 DF 8 | DAIMLER FINANCE 3.75 02/22/2028 . 04/30/2018........ GOLDMAN SACHS.......cootuririiiiieiitiesisissesesises s ssssssss s ssssssessssss | stssssessssssssssssessssssssesssssssssessessesssens | srossssssssssessassessossnssasssenss 9,799,300 | ..o 10,000,000
24023# AA 7 |DC DEPT OF CORRECTIONS CTL 4.57 03/15/33.......ccovvierrriiererierseirererissesesieenenes 04/19/2018........ PrVAtE PIACEMENL........couviiiecircrici et | eeesessssnes st enes | eesresessessnns e 9,787,798 | ..o 9,787,798
240666 ZZ 3 |DATIXBIDCO TL B1 L+450 04/19/2025 AR 04/27/2018........ Private Placement... OSSO OO OO 886,835 904,934
24702N  AX 8 |DELL INTL TL A2 L+175 09/07/2021... 06/28/2018........ JP MORGAN SECURITIES INC.....ctvimiiiiiniiniiienirsiisissiissiesssesesesssssesens | revessssssssssesiesssssssesssssssssssssssnsssessns | siesssmmesesssssesessessssnessnenes 1,594,000 | ..o 1,600,000
251526  BY 4 |DEUTSCHE BANKNY *3.70 05/30/2024 C 06/01/2018........ NON-BROKER ..ottt | esbssssesess bbbt b s enins | shenisessesises e sesen e neesis 16,049,700 ...17,000,000
25156P BB 8 |DEUTSCHE TEL FIN 144A 4.375 06/21/2028..........ccccovrnirmiieirernsissernsieisssiessersnis C 06/14/2018........ RBC CAPITAL MARKETS ..ottt iesssssessesssssssnsssssssss | sesssssssssssssesssssssssessassssssesssssssssesessans | sosssessssssssessssssssssnsses 19,910,400 | ..o 20,000,000
25389) AT 3 |DIGITAL REALTY TRUST LP 4.45 07/15/2028 06/14/2018........ BANC OF AMERICA SECURITIES. ...ttt eeesessessiennees | eoieeeistesesesessese et ssesesess s sssessssaseneneas ...9,985,200
25755T  AJ 9 |DPABS 2018-1A A2I ABS SSNR 4.116 07/48 04/18/2018........ GUGGENHEIM CAPITAL MARKET ...ttt siessississiieis | otssssiasisessessssssssia s sssesssenees ...7,000,000
25755T  AK 6 | DPABS 2018-1A A2l ABS SNR 4.328 07/48 06/06/2018........ CANTOR FITZGERALD & CO....covuiiriiiiiiiieiesieineieieseesissiesisssssssesisssisnies | sesssisesisssssssessssssssesssssssssesessssesessnes 3,498,906 . 3,500,000
26208L  AC 2 |HONK 2018-1A A2 ABS SNR 4.739 04/20/2048. 04/17/2018........ BARCLAY'S CAPITAL. ...ttt sssanes | fetesessssissssesss st sesse s en s sssesienses | erbstesesssesssssessessnsesessnesaes 7,000,000 | ..o 7,000,000
26885B  AD 2 |EQT MIDSTREAM PTR 5Y 4.75 07/15/2023 06/20/2018........ DEUTSCHE BANK ...ttt ss st ssnene | nesssssssssasssesssssessessssssessessssssasssessessans | sresssesssssssssesssssssssssnssane 21,947,420 | oo 22,000,000
26928B AJ 8 |EW SCRIPPS TL B L+200 10/02/2024 04/03/2018........ PrVAtE PIACEMENL. .......couviriecirciiii ettt | eeesesieb et s bbbt enis | eebtesens bt 1,598,973 | oo 1,592,000
28176E  AD 0 |EDWARDS LIFESCIENCES 4.30 06/15/2028 06/06/2018........ BANC OF AMERICA SECURITIES.......cocvieieiieietieete ettt ievenasas | etesseiesesssssesssesesesassssesesesesssesasnaneas
28852L  AA 1 |ECLO 2018-3A A1 CLO SSNR FLT 07/20/2030........ C 06/06/2018........ CITIGROUP.....o ittt | sesesies st snee
28852L  AE 3 |ECLO 2018-3A A2 CLO SSNR 4.482 07/20/30..........oumivrereneirerirrensierssiesssisissens C 06/06/2018........ CITIGROUP.....ootiiti ittt | cesesiseb sttt
299670  AC 3 | XAN 2018-RSO6 B CLO SNR FLT 06/15/2035......... 06/07/2018........ WELLS FARGO BROKERAGE SERVICES..........ooviiiirrieieisisriseiesisiseenes | onsinsiesssisssssssssssssesssssessessssssnsns
315222  ZZ 5 |FERRARO FINE FOODS L+425 05/09/2024 AR 05/09/2018........ | Private Placement...
318916 AA 1 |FIRST BANCSHARES 5.875 05/01/2028..........cocoviurirniicirnrieiseierssissiessssisssssenss 04/24/2018. STEPHENS ...ttt sttt ssesns | sbsebsessssesses et s s bbb st nsenes
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318916  AB 9 | FIRST BANCSHARES 6.40 05/01/2033 04/24/2018. STEPHENS ...ttt niens | sesesses st snen 2,000,000 2,000,000
31982Q AX 7 |FIRST COMMWEALTH BANK 4.875 06/01/2028.... 05/16/2018........ SANDLER & O'NEIL PARTNERS... s | s 8,000,000 8,000,000
31982Q  AY 5 |FIRST COMMWEALTH BANK 5.50 06/01/2033 05/16/2018........ SANDLER & O'NEIL PARTNERS... s | e 8,000,000 8,000,000
34960 AS 4 |FCO 2015-6A A1TR CLO SSNR FLT 07/10/2030.... C 06/29/2018........ INATIXIS oottt | Htes bbbttt | erbee et 7,000,000 | ..o 7,000,000
34960 AU 9 |FCO 2015-6A A2R CLO SNR FLT 07/10/2030.........ccmvveeerirernniiererieiseisersseseeseerenes C 06/29/2018........ INATIXIS ..t | esbebne bbb 27,000,000 | oo 7,000,000
34960) AW 5 |FCO 2015-6A BTR CLO MEZ FLT 07/10/2030........... C 06/29/2018........ INATIXIS .ot ent | ebbe bbbt ...1,000,000
34960J BC 8 |FCO 2015-6A BFR CLO MEZ 4.95 07/10/2030..........c0vvvrevrrieeriniernnseerenesessnssesnnnns C 06/29/2018........ INATIXIS oottt sents | enbsbsne s bbbttt ensns | erentsen st 11,000,000
34960N AN 6 |FCBSL 2015-1A B1R CLO MEZ 4.0851 04/31 06/07/2018........ MITSUBISHL. ..ottt | esbesanss e 6,092,375 6,100,000
34960N AQ 9 |FCBSL 2015-1A B2R CLO MEZ 4.47 04/18/31 04/11/2018........ MITSUBISHL. ..ottt | esbebssss bbb enbns | shentsessesbes st 12,000,000 | ..oooevvnivrnrriereierinins 12,000,000
34961 AC 8 |FCO 2017-9A A1T CLO SSNR FLT 11/15/2029 03/15/2018........ WELLS FARGO BROKERAGE SERVICES.......... O O OO OO
34961L  AJ 8 |FCBSL 2017-1A B2 CLO MEZ 4.08 10/26/29...........ccomiuiririrererineirerireissineiesesnessirenes C 06/20/2018........ RAYMOND JAMES & ASSOCIATES. et | e 2,949,375 3,000,000
34961P  AE 0 |FCBSL 2017-2A B2 CLO MEZ 3.95 07/11/2030........c00ivrrremeieiieiriesieeesenisssisnnans 06/19/2018........ CS FIRST BOSTON......couiiuuiimiiiirieeiserississesseesiesiesessssssssssssesssesssesssenesns | nevestssssssssessesssessssessssssssssssssnsssensns | tioesssemsssessssssessessssnessnenes 5,895,000 | ..cooovvriiieirieiinind 6,000,000
361448 BC 6 | GATX CORP 4.55 11/07/2028..... RO 05/03/2018........ CITIGROUP......tiierici ettt sssenins | sesesiessessse s es st ensenns | esssessesssessss s enesensees 10,000,000 | ..oooveereeiiereieeieeies 10,000,000
36228F  UJ 3 |GSR 2003-7F 4A1 PAC SSNR 3.25 10/25/2032 05/02/2018........ AMHERST SECURITIES CORP........coiiiiiriiiirerisiceisisissiessssssesessssisssssens | ossssisesssssssesssss s sssssessesssssensns 924,953 948,366 257 | 1AM
36656A AG 3 | GRBSL 2018-1A A3 CLO SSNR 3.89 07/17/28 05/18/2018........ MORGAN STANLEY ...ttt ssssssssssniens. | revsesanssesssessssssse s seesse
370334 CG 7 |GENERAL MILLS INC 4.20 04/17/2028.............. 04/03/2018........ GOLDMAN SACHS.......oootiiiiiciierieresistiesissi e esse s ssensseneenins | sesesiessess st rinen
381362 AL 6 |GTCOP 2012-1A A2R CDO SSNR 4.604 06/34.......... 06/08/2018........ WELLS FARGO BROKERAGE SERVICES..........
38141G WZ 3 | GOLDMAN SACHS GRP 4.223 05/01/2029... 04/18/2018........| GOLDMAN SACHS.........cccoovvrrvrire. 5,000,000
38141G WZ 3 | GOLDMAN SACHS GRP 4.223 05/01/2029... 04/25/2018........ CS FIRST BOSTON.....ouiuiimiiniiiisissersieesssesssssssessssssssesssesssssssssesssssessessns. | sosmsssessnsssssessssssssesssssassessessasssessones ..4,917,750
39138Q  AA 3 | GREAT-WEST LIFECO0 4.047 05/17/2028, . 05/14/2018........ JP MORGAN SECURITIES INC......cooviiiiiiiiriiiicineieissiseiesssissesesiesnsienens | sesssiesissssssessssisssessessssssessesssssessenss | oossssssessssnsssssessssesessnes 10,000,000
404280 BK 4 |HSBC HOLDINGS 4.04103/13/2028 C 04/19/2018........ BANC OF AMERICA SECURITIES........coeiiiririeriieieiecineie e issssssesssssessnss [ essesseisssssessessssssssssessssssesssssessssnsenss | ssesssssssesssssessssessessessssnsnn 9,870,300
404280 BK 4 |HSBC HOLDINGS 4.041 03/13/2028 C 05/08/2018 UBS WARBURG.......ccouiiuiiiniirriites it ssssssss st sassssessssnes | costsssssisesisesssesssesssssssesseesssesssenssne | revesesssssssnssssssssesssesesneses 9,738,900
411707  AB 8 |HNGRY 2018-1A Al ABS SNR 4.25 06/21/2048... 05/23/2018........ | BARCLAYS CAPITAL .10,500,000
411707  AD 4 |HNGRY 2018-1A All ABS SNR 4.959 06/21/48..........ccocrirmrririnrirerisincinsississiersinns 05/23/2018........ BARCLAYS CAPITAL. ..ottt sss st ssssssessessssssenss | nesssssssssssssesssssssssesssssssssesssssssssessessans | sosssessssssssessssssssnssnsses 14,000,000
442775  ZZ 8 |HYGIENATL L+400 04/30/2024 AR . 06/29/2018........ Private PIACEMENL...........cviireirieiceire e | esbesnss e 391,040 398,410 |........ 3FE
453667  ZZ 3 |IMPACT SALES LLC DD L+700 12/30/2021 MD........... 04/02/2018........ PrVAtE PIACEMENL........couiviiiiiirciei it | esbebss st 112,500 112,500 |........ 2FE
453667  ZZ 3 |IMPACT SALES LLC DD L+700 12/30/2021 MD........... 05/15/2018 Private PIaCEMENL...........coiiiiiiin s | s L81,250 | 1,181,250 | ........ 2FE
455222  ZZ 5 |IMPACT SALES TL L+650 06/27/2023 MD.... 06/27/2018........ | Exchanged .5,941,688 2FE
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 04/30/2018........ CaPIANZEA INTETESE... ... vveirriiiriiie e ensserenss | eesesser st ensnss | Hbeesess s b s bbbt 64,036 |........ 5*Gl
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 05/31/2018........ CapItaliZEd INTEESL.........eerieeiereiie e nsnerenes | ceseieree et 67,080 |........ 5*Gl
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 06/30/2018........ CapItAliZEA INTEIESE. .. ... vvurirririiiie s eerenes | ceresier st 65,839 |....... 5*Cl
46603V AB 1 |IVYH 14A A2 CLO MEZ FLT 04/18/2030 04/06/2018........ MORGAN STANLEY ...ttt ssessessssesssssssessesssnessens. | sostsssssisssisessesssesssssssesseesssesssesssne | revesssssssssnesssesssesssesssneses 7,000,000 | ..o 7,000,000 |........ 1FE
46617F  AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067 04/19/2018........ BARCLAY'S CAPITAL. ....oviriiiiiiireiiiitiesiseisess e es s sissssenss | resissasssessessssssss s siess e seenies 267,605 . 280,054 | .ooooore s 175 [1FE e
46647P AR 7 | JPMORGAN CHASE FIXED TO FLOAT 04/23/2029... 04/16/2018........ JP MORGAN SECURITIES INC.....coouiieiiiririrsierisienisisssssssssssesesssesssses | sesssssesssssssssssessssssssssssssssssessesssssens | sosssssssssesssssessosssssosssenes 7,000,000 | ..o 7,000,000 |........ 1FE
46849L  TC 5 |JACKSON NAT LIFE 144A 3.875 06/11/2025.......... 06/06/2018........ GOLDMAN SACHS.......c.ociiiiirieineieresisteesissssess e sissesessessssssssennsins | seseseesssssssssessssssssesssesssssessessssssessenss | oesssesesssssnssessessesssessnes 14,970,900 ...15,000,000 |........ 1FE
487836 BW 7 |KELLOGG CO 4.30 05/15/2028............ccoomruriririnriiniiinns 05/07/2018........ HSBC SECURITIES........oouiiiiiiiisiieiieritinissiiesie s sssesseniss. | sortisinsis st ssiens | eossnesenssass s essssees 15,943,360 ...16,000,000 |........ 2FE
49918%  AA 2 |KNOPP BIOSCIENCES LLC 5.00 04/01/2019......... 05/24/2018........ PrVate PIACEMENL...........oviiiiireiiiris s | eresesisi st enis | eesres st 1,050,000 | oo 1,050,000 |........ 5
49918%#  AA 2 |KNOPP BIOSCIENCES LLC 5.00 04/01/2019......... 05/31/2018........ Private Placement... bbbt | Sare bbb 840,000 . 840,000 97,588 |5
50077L AT 3 |KRAFT HEINZ FOODS 4.625 01/30/2029 06/04/2018........ BANC OF AMERICA SECURITIES........ouiiiiieieiisiesisissssesssesssssessssisssesssees | resssssssssssessssssssessssssessossssssssesessans | sossessssssssessssssssssnssae 29,823,300 | .o 30,000,000 |........
50077L AT 3 |KRAFT HEINZ FOODS 4.625 01/30/2029 06/05/2018........ CS FIRST BOSTON.....tiuiiiireiiiriresisiseesesiessssssseess it ssssssensessse. | sesesssessessssssessssssessesssessesssessessssssessnes
502413  BG 1 |L3TECH INC 4.40 06/15/2028..........ccceuemriirririireriniissineiessssiesississssessesssssessesinens 05/30/2018........ BANC OF AMERICA SECURITIES.......cocvieieiieietieete ettt ievenasas | etesseiesesssssesssesesesassssesesesesssesasnaneas
539439 AR 0 |LLOYDS BK GR PLC 4.375 03/22/2028 C 05/18/2018........ JEFFERIES & CO....viiires s ssssssisenes | sesesisesisss st ssees 36,458
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45.......... 06/12/2018........ CANTOR FITZGERALD & CO.....cvvrririiiiriieiintiresieissinsiersessssiessesisssessssssnins | sesesssessessssssessssisssse s ssssssessnes 24,529
552915  AC 4 |MAIHOLDINGS INC IAI 9.50 06/01/23.................. 06/20/2018........ WILLIAM BLAIR & COMPANY .....oucvriiiiririieissssiesisisssessssissssssssessssssessessssses | onsssssesssssssessssssssssssesssssessesssssanses 3,000,000 3,000,000 |........
55312H  AA 7 | MMCAP 17A A1 CDO SSNR FLT 12/01/35........coevviviiririericcieciens 05/03/2018........| GUGGENHEIM CAPITAL MARKET. 1,022,673 | ... 1,054,982 | oo 4,626
565122  AB 4 | MAPLE ESCROW 4.597 05/25/2028...........coovuurirmiiriniierinsiesisissesssisesssssessessssisenens 05/14/2018. GOLDMAN SACHS.....cooiitiiiiitisierssiseiesis st sensnsns | sesesssesssss ettt nsnes 22,000,000 | .cooovererereireniennn..22,000,000 | e
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56577D  AA 4 | MRNON 2018-1A A1 CLO SSNR FLT 04/15/2030. 05/29/2018........ CITIGROUP......ctiiietiti ettt | stbsteses ittt nsrens | sbebanssnns st seres 6,189,770 | ..o 6,200,000

56577D  AC 0 | MRNON 2018-1A B CLO MEZ FLT 04/15/2030.......... . 04/20/2018........ WELLS FARGO BROKERAGE SERVICES. ..6,750,000 ..6,750,000

56577D  AJ 5 |MRNON 2018-1A A2 CLO SSNR 4.363 04/15/30..... . 04/20/2018. WELLS FARGO BROKERAGE SERVICES. . . 14,494,603 14,500,000

57385L  AB 4 |MARVELL TECHNOLOGY GRP 4.875 06/22/2028....... . C 06/20/2018........ GOLDMAN SACHS........ooiiiiiiniiiieinss e 16,995,920 | .. ...17,000,000

590111 ZA 1 |MJX VENTURE SENIOR TL L+1682 04/30/2031 s 04/04/2018........ PrVAtE PIACEMENL........cooviiiriicieis et | essesnes bbbt snine | shenesesien e 23,170,000 | ooovvreiceces 23,170,000

590111  ZB 9 |MJX VENTURE JUNIOR L+4.418 4/30/2031......... . . 04/04/2018. Private Placement. . 2,611,000 . 2,660,000

59523U AP 2 | MID-AMERICA APTS 4.20 06/15/2028 . . 05/07/2018........ WELLS FARGO BROKERAGE SERVICES.......... crtre | s | e 12,922,390 | oo 13,000,000

600333  ZZ 4 |MINISTRY BRANDS TL L+500 12/02/2022 AR SO 04/18/2018........ Private PIaCEMENt...........c.ovireiereicerceeee e 272,681 . 275,455

609207 AM 7 | MONDELEZ INTL INC 4.125 05/07/2028 . 05/03/2018........ CS FIRST BOSTON....oucvrriieieierieienrniaes cereenien | e 11,882,640 | oo 12,000,000

617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. . 05/16/2018........ Private PIACEMENL...........couiiriieiece s | esiesnss e 476,129 . 476,129

617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. . 05/17/2018........ PrVAtE PIACEMENL. .......couviriecirciii ittt | freesesiebs bbbttt enies | erbtesenb b 1,521,290 | oo 1,521,290

61743Z  ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23 . 05/23/2018........ Private Placement. . . 894,194 . 894,194

617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. . 06/19/2018........ PrVate PIACEMENL........... v nine | essesnes e . 2,078,710 . 2,078,710

62946A  AD 6 |NPRL 2017-1A A2 ABS SSNR 4.219 10/21/47 R 06/26/2018........ CANTOR FITZGERALD & CO.... e ..1,986,250 ..2,000,000

63859W  AF 6 | NATIONWIDE BLDG 4.125 10/18/2032 . .. |C 05/16/2018........ BNP PARIBAS........oooiiiiiieieiitiesiseses s v 9,248,700 | . 10,000,000

640223  ZZ 9 | SAVATREE DD L+525 06/01/2022 MD.............. BN 05/31/2018........ PrVAte PIACEMENL........couiviiiiriieii et | esbsbss st 131,444 . 131,444

64829T  AA 9 |NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23.... . 05/14/2018........ CS FIRST BOSTON......coouvieiierirriierirerireenns . 5,998,765 . 6,000,000

64829T AB 7 |NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023 . 05/14/2018........ CS FIRST BOSTON.......ocvrreieierrerineierienines e | e 7,499,395 | ..o 7,500,000

649604 AD 7 |NY MORTGAGE TRUST 6.25 01/15/2022 . 06/19/2018........ CLEARVIEW.....cooiiiiiisiesie et essesssssns | sosesssssssssssssessssssssesssssssnsssssessasssessanes . 3,735,938 . 3,750,000

65130P  AS 9 |NEWFL 2016-1A CR CLO MEZ FLT 04/20/2028... . 05/21/2018........ WELLS FARGO BROKERAGE SERVICES. ..9,500,000 ..9,500,000

65130P AW 0 |NEWFL 2016-1A A2R CLO SSNR 3.868 04/28...... 05/21/2018........ WELLS FARGO BROKERAGE SERVICES. . . cerrennn | . 10,900,000 | .. 10,900,000

65252B  AC 7 |FSSLF 2015-2A A2N CLO MEZ FLT 04/29/2030 SRR 04/11/2018........ NATIXIS .ottt | Herenesees bbbt . 3,600,000 . 3,600,000

660222 ZZ 6 |NSMINSURANCE DDTL L+450 05/04/2024 AR FEO RN 05/17/2018........ Private Placement. 931,742 . 941,154

660555 ZZ 9 |NSM INSURANCE TL L+450 05/04/2024 AR............ . 05/11/2018........ Private Placement. . . et | 1,799,296 | ..o 1,836,017

661555 ZZ 8 |NSM SUB HOLDINGS TL L+450 10/03/2022 AR . 06/01/2018........ Private PIACEMENL...........cviireirieiceire e | esbesnss e 341,906 . 347,348

67108L  BE 2 |OZLM 2014-6A A2BS CLO MEZ 4.49 04/17/31.. 04/11/2018........ BANC OF AMERICA SECURITIES.......cooiriiiririieieieineieieee s issssssesssssessnsas | ersesseisssssessesssssssssse s ssssesssssesssssssenss | ssesssssssesssssessnsessessessssnsnn 9,000,000 | ..o 9,000,000

67573C AG 4 |OCT322017-1A B2 CLO MEZ 3.76 07/15/2029 e C 06/08/2018........ MORGAN STANLEY........ccovmrvririirirnriinrinns 485,000 . 500,000 | .... 2,977 |1FE
682680 AU 7 |ONEOK INC 10Y 4.55 07/15/2028.... s 06/19/2018........ CITIGROUP.....ooettitie ettt | fesesee bbbttt BT 16,953,590 | ..coveveririririerieireneis 17,000,000 |........ 2FE
690222 ZZ 0 |OTG MANAGEMENT DDTL L+900 08/26/2021 AR.... . 05/09/2018........ Private Placement. 166,734 . 166,734 | ........ 3FE
690222 ZZ 0 |OTG MANAGEMENT DDTL L+900 08/26/2021 AR.... . 05/15/2018........ Private Placement. . . 193,740 . 193,740 | ........ 3FE
690222 ZZ 0 |OTG MANAGEMENT DDTL L+900 08/26/2021 AR.... . 06/13/2018........ Private PIaCEMENL..........oviiiiiieiceree s 68,102 68,102 3FE
69346M  AA 7 |PNMSR 2018-FT1 A ABS SNR FLT 04/25/2023 . 04/20/2018. CS FIRST BOSTON.....coouviuiierieriienirenirnenns ..7,000,000 | .. ..7,000,000 . 2AM
70325E  AC 4 |PATHWAY PARTNERS TL L+425 10/10/2024 AR...... . 05/25/2018........ EXChANGEA. ..ottt 512,340 . 512,391 |....... 3FE
70325E  AF 7 | PATHWAY PARTNERS DD L+425 10/10/2024 AR 04/09/2018........ Private Placement. 18,824 18,824 |........ 3FE
70325E  AF 7 | PATHWAY PARTNERS DD L+425 10/10/2024 AR 04/13/2018. Private Placement. 93,787 93,787 3FE
70325E  AF 7 |PATHWAY PARTNERS DD L+425 10/10/2024 AR 04/17/2018........ Private Placement. 14,706 14,706 3FE
70325E  AF 7 |PATHWAY PARTNERS DD L+425 10/10/2024 AR 04/27/2018........ Private Placement. 14,706 14,706 3FE
70325E  AF 7 | PATHWAY PARTNERS DD L+425 10/10/2024 AR 04/30/2018. Private Placement. 14,706 14,706 . 3FE
70325E  AF 7 | PATHWAY PARTNERS DD L+425 10/10/2024 AR 05/15/2018........ Private Placement. ..3,676 | ..... 3,676 |........ 3FE
70325E  AF 7 | PATHWAY PARTNERS DD L+425 10/10/2024 AR 06/01/2018........ Private Placement. 13,971 13,971 |........ 3FE
70325E  AF 7 | PATHWAY PARTNERS DD L+425 10/10/2024 AR . . . 06/12/2018........ Private Placement. . . 13,235 13,235 |........ 3FE
70325E  AF 7 | PATHWAY PARTNERS DD L+425 10/10/2024 AR O 06/29/2018........ Private PIACEMENL...........cvuiiriieieiiei e | eviesnes e 120,662 . 120,662 |........ 3FE
704900 ZZ 5 |PDIHOLDINGS TL L+475 08/25/2023 AR 04/11/2018........ PrVALE PIACEMENL. .......cvuiieieiircrici it | etesesse bbbttt enies | erbeesenb bbb 4,183,543 | .o 4,196,093 |........ 3FE
704955  ZZ 9 |PDIHOLDINGS DDTL L+475 08/25/2023 AR . 05/30/2018........ Private Placement. . . 56,854 57,284 | ....... 3FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 05/02/2018........ Prvate PIACEMENL........... v | esbessss e SO 19,256,944 | ..o 19,444,444 | ........ 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 05/08/2018........ Private Placement. 2,698,413 N 2,698,413 |........ 1FE
708062 ZZ 0 | PENNANT PARK SENIOR SECR RL L+225 05/23..... 05/14/2018........ Private Placement. 3,269,841 . 3,269,841 | ........ 1FE
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708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 05/30/2018........ PrVAtE PIACEMENL........couviiiieiireiiii ettt | reesessssb e bbbttt enis | erstesessensnn s rees 1,587,302 | oo 1,687,302 | ........ 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 06/01/2018........ Private Placement. 793,651 793,651 |........ 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 06/06/2018. Private Placement. .4,000,000 ..4,000,000 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 06/15/2018........ Private Placement. 904,762 904,762 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 06/20/2018........ PrVAte PIACEMENL. ...t | eeesessss st enis | eeiresens e 1,687,302 | oo 1,587,302 1FE
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021... 06/30/2018. Capitalized Interes ...1,492 1,492 5*Gl
714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021.......ccvmiiririierirnnirerinsieesesisessssessesssessessssssssssessesssenes 03/31/2018........ Capitalized Interest... O OO OO B | o 6 [ 5*Gl
714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021.......cvoeereviirrirnrirerinsieeiesieeseseeseesissesesssessssssessesinsenes 06/30/2018........ CaPItANIZEA INTEESL........ceeeeeirrii et rnesenes | sebtesess et s s entens | entesanss st s st TB8 | ovverereereeerseieeserensrreen 108 | i 5*Gl
74040Y AR 3 |PRETSL 10A AW CDO SSNR FLT 07/03/2033...... 06/06/2018........ GUGGENHEIM CAPITAL MARKET.........coutiiiirieiiieiseierisisesssiesseesssiessssssesens | stssssessesssssssssessssssssssssssssessesssssens | sinsssssssssessnsssessesssssasssenes 4,754,649 ..4,789,071
74041N  AA 3 |PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33.........cccovrirrinrinrvernreienseires e 04/24/2018........ GUGGENHEIM CAPITAL MARKET.......oouiiiiieiireiieierisisesssseissessssesinssssssens | sovresessesisssssssesssssssssesssssssssessessesssens | ssossnsssssessssssessessnssenssenes 9,489,431 | oo 9,621,730
74041N  AA 3 |PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33.........cooovrirminrierireririreierscies s 05/18/2018........ GUGGENHEIM CAPITAL MARKET........outiiiiriiieiitirenieissiseirerissiseessesissssesiens | sosssisessssssenessnsisssesssessessessessssssessesss | oessstesesssssssnsssessassnessnes 13,944,096 ...14,142,981
74041W  AC 9 |PRETSL 11A B1 CDO MEZ FLT 09/24/2033 05/11/2018........ SANDLER & O'NEIL PARTNERS.........cvviiiiiiiirimtiiirieiiesisssssessssiesssiesienes | oneeessisessesssessessssssesssssssesssenssness | sotesensssesssnsssesssssssnsiens 17,448,000 ...17,448,000
74041W  AD 7 |PRETSL 11A B2 CDO MEZ FLT 09/24/2033 05/11/2018........ SANDLER & O'NEIL PARTNERS........ctviieiniierniitienie e eessssiesiessnssenes. | sesesiesissssessesssssssssessessesssessessssesessnes 2,100,000 2,100,000
74041W  AE 5 |PRETSL 11A B3 CDO MEZ FLT 09/24/2033 05/11/2018........ SANDLER & O'NEIL PARTNERS........cviiiiiieiieritiesisissssiesesssssiessesssssenss | aorsssssssssssesssisssessssssssesesssssessesss | oossssesessssssssssessassnessnes 12,735,000 | woooevvivinrrieieiennins 12,735,000
7425A0  BC 3 |PRINCIPAL LIFE GLOBAL 6.125 10/15/2033..........ccovvererirerieineieieiseeeiereeninenene 05/15/2018........ AMHERST SECURITIES CORP 3,813,484 3,150,000
74340X  BH 3 |PROLOGIS LP 3.875 09/15/2028... 06/11/2018........ CITIGROUP......oo ittt sesenin | cesesiesses bttt eninnes | erbtesessne bt sines 11,918,400 | ..o 12,000,000
745555  ZZ 8 |PYRAMID MGMT TL L+675 07/15/2021 AR 04/12/2018........ Private Placement. ..1,494,107
750222  ZZ 7 |REVINT INTERMED DDTL L+450 12/13/2023 AR........ 06/15/2018........ Private Placement. 1,271,427 .
750222  ZZ 7 |REVINT INTERMED DDTL L+450 12/13/2023 AR........ 06/19/2018........ Private PlaCeMENT.........c.oiiiiiiciiciice e | et 358,057 362,589
750555  ZZ 0 |REVINT INTERMED TL L+400 12/13/2023 AR......coovvvriiririniriiierseiseeseissnie s 06/15/2018........ Private PIaCEMENt...........coiiiieieiieic e 854,069 862,164
75574W  AA 5 |RCMT 2018-FL2 A CLO SSNR FLT 06/25/2035......... C 06/15/2018........ JP MORGAN SECURITIES INC.....coouiiieiiiciriiiierintiesieiesieesssssseesisssssnies | stvsssessessssssssessssssssessesssssessessesssens | sinssessssssessnsssessesssssassnenes 7,500,000
75574W  AC 1 |RCMT 2018-FL2 B CLO MEZ FLT 06/25/2035...........cccovvvrererrernriinrrierinseienieninniens C 06/15/2018........ JP MORGAN SECURITIES INC......ovvimiiiiiiiriienirisssissiissiessesssesssssssens | sevesmsssssissesiesssesssesssssssssssssssnsssessns | toesssemesesssnsssessessssnessnenes 4,250,000
77879R  AB 2 |ROTOR 2011-1A A ABS SNR 5.75 06/15/46.......... C 06/14/2018........ STIFEL NICOLAUS.......ooieieiieicietissi et 23,980,224 101,617
780097 BG 5 |ROYAL BK SCOTLAND 4.892 05/18/2029 C 05/15/2018........ CS FIRST BOSTON......coovviriierinriienireniriens 23,000,000
78249L  AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023..... 06/11/2018........ BARCLAY'S CAPITAL. .....oviriviiirireeierriessietissis e essessssssesssesssssnnes | eeesesssssnssesssessssssessessssssessessssssesssessns | sesmesesssesssmssessesssnesessesanes 1,733,375
78411K  AB 0 |SCFET 2018-1A A2 ABS SNR 3.63 10/20/2024..........ccoeovrmririrriirerriisineeiseienienes 05/17/2018........ BANC OF AMERICA SECURITIES ..6,999,943 ..7,000,000 |........
78411K  AC 8 |SCFET 2018-1A B ABS MEZ 3.97 12/20/2025......... 05/17/2018........ BANC OF AMERICA SECURITIES ..6,297,457 ..6,300,000 |........
78516F  AA 7 | SABAL TRAIL 4.246 05/01/2028..........ccvverererierneicieiisiesisesesisseesssssssessesssseeneees 04/26/2018........ MITSUBISHL. ..ottt | esbebanes bbbttt enins | sbetisebsenbce bbb 10,000,000 | ..coovenveriierieierinins 10,000,000 |........
80281L  AG 0 | SANTANDER UK GRP 3.823 11/03/2028...........cccovvurernriernrirerinsissirssssernssssessssesnnens C 05/17/2018........ MORGAN STANLEY .....co.cvvvrrriirrirsinnienns .4,625,800 9,558
803169  AQ 4 | SRANC 2014-3A AFR CLO SSNR 4.088 06/30..........cccrvrererereriirrereirerisnererieerreseenns 04/30/2018........ JEFFERIES & CO....virceese e 25,000,000 | ..ooivrirerrrieneiieinn.25,000,000 | ...
805564 EM 9 | SAST 1999-3 BF1A SUB 8.64 12/25/2032 03/25/2018........ Capital INEETESE........oueerriierc e (3,302) [ covveernierieieierieieesieenisnensnine [ s
82671A  AA 1 |SIGNET UK FINANCE 4.70 06/15/2024 .|C 06/08/2018. WELLS FARGO BROKERAGE SERVICES. 941,250 ..1,000,000 23,108
82671A  AA 1 |SIGNET UK FINANCE 4.70 06/15/2024... . .|C 06/11/2018........ JP MORGAN SECURITIES INC 2,835,000 3,000,000 | cooocerereirriiereeeeeeeenend 69,717
82671A  AA 1 |SIGNET UK FINANCE 4.70 06/15/2024............... .|C 06/13/2018........ WELLS FARGO BROKERAGE SERVICES.......... 472,500 500,000 |........
83368) KF 6 |SOCIETE GENERALE 4.25 08/19/2026 .|C 05/18/2018. CS FIRST BOSTON ..9,632,600 ...10,000,000 .109,792
840555 ZZ 2 | SPAREFOOT TL L+425 04/06/2023 AR 04/13/2018........ Private Placement...........ccociiiiiiinieee e 638,906 648,636
841222  ZZ 8 |SPECTRA FINANCE L+450 04/02/2023 AR.......ccccvvimeinrieriniinriesiserssisesesisseseeeneens 04/02/2018........ Private Placement. 2,369,254 2,417,787
850777  ZZ 9 | SUNSHINE SUB TL L+475 05/18/2023 AR 05/25/2018. Private Placement. ..1,643,055 ..1,676,587
85572R  AA 7 | STARR 2018-1 A ABS SSNR 4.089 05/15/2043 C 06/15/2018........ DEUTSCHE BANK.......ooeviierricirninnns 10,402,979 10,500,000 |........
87164K  AC 8 | SYNGENTA FINANCE 5.182 04/24/2028............cooceviririeiriieineierisersessiesssieniesnees C 04/17/2018........ HSBC SECURITIES.......ooeiiieriiiieierieiesisrie st neees ..9,000,000 ..9,000,000 |........
87164K  AC 8 | SYNGENTA FINANCE 5.182 04/24/2028.............coooovurimiiiriirinriiniissiesiseienioseens C 05/16/2018........ UBS WARBURG.......ovutirriineisiersiise s ..9,673,300 10,000,000 | ..o 34,547
87240U  AJ 9 | TCW 2018-1A A2B CLO SNR 4.14 04/25/2031 04/12/2018........ NATIXIS ...t | esseb st | sieneres s 10,500,000 | ..oooverrreiieieieiieis 10,500,000 |........
87342R  AC 8 | BELL 2016-1A A23 ABS SNR 4.97 05/25/2046.............ccovvmirerniirernrineireriseisnieienines 06/18/2018........ CS FIRST BOSTON.......ttuiiuiueiiiscissieriesieisesisssssssssesessi s st sssssensns | stbetssessesssssssssessssisesse st essesiesssens | siessessssssessssssessesssssesssenes 3,043,650 2,955,000 10,199
87342R  AC 8 | BELL 2016-1A A23 ABS SNR 4.97 05/25/2046............ccccovvrmrremrnriernnissiresissississinnns 06/22/2018........ GUGGENHEIM CAPITAL MARKET. 50,743 49,250 | oo 211
87407P  AJ 9 |TAL 2014-1A A ABS SNR 3.51 02/22/2039........... 04/17/2018........ BARCLAY'S CAPITAL. ...ttt sissssess s esssssessessssssenss. | ressssssssessessssssessessssssessesssessesseseessnse 204,754 207,083 | oo 586
875666 ZZ 5 | THE DWYER GROUP TL L+550 05/21/2024 AR......c.ocvviiiirniirinsiieissiesesiseeseeenines 05/31/2018........ Private PIACEMENL.........c.iuiiieiciiic et | eties ettt | eeieb e 1,179,520 | covoviceee 1,206,670 | ........
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
88159D AA 3 | TES 2017-1A A ABS SSNR 4.33 10/20/2047 04/26/2018. CS FIRST BOSTON.....outiuiiiirieiritiresisiessesesesisssssesesssssssse s ssessessessssisensessase | sesesssessessssssessssssssesssessesssessessnsssessenss | sorssesssessessessesssssensne 13,883,624 | e 34T A8 | 4747 |1FE....

891906 AF 6 |TOTAL SYSTEM SVC 4.45 06/01/2028. 05/09/2018........ BANC OF AMERICA SECURITIES bt | ettt | eerer ettt 9,975,600 | .coovrvviveeiciieiniennnn... 10,000,000 | ... 2FE

89352H AW 9 | TRANSCANADA PL 4.25 05/15/2028. 05/03/2018........ JP MORGAN SECURITIES INC......coouiiiirieirriiiierinriesierseiesereesisseesssssesies | sevresessesssssssssessssssessesssesssssessesssssens | soeessnsssssessssssessessnssenssenes 9,961,100 1FE

894127  AE 9 | TRAP 2002-1A B1 CDO SNR FLT 11/30/2032.........ccmruieirirernriniereriseissinsiseesesserenes 05/18/2018........ GUGGENHEIM CAPITAL MARKET........couiiiiiriieiitirerieiseissierissisiessesisesesiens | cosssiessesissessssssssessesssssesesssssessesss | oesstesesssssssssssesssssnessnes 14,427,033 190,561 | 2AM.....covvvvirnricrn
89412U  AH 1 | TRAP 2004-61 A2 CDO SSNR FLT 11/16/2034.........c.coooivmirinrirersniseieiseeesisennns 05/18/2018........ GUGGENHEIM CAPITAL MARKET.........coiiiiiiiiiiiiesieinesseiesissieiesisssnesesiens | sesesiesissssssessssssssessessssssessesssssessenss | oossosssessssnsssssessssssessnns 10,163,346 6,215 | 1FE

896239 AB 6 | TRIMBLE INC 4.15 06/15/2023... 06/07/2018........ BANC OF AMERICA SECURITIES.......ccoiiiririeriieieineineieireeseeisissssssesssssssssas | essesseisenssesssssssssssssesssssssesssssessnsassesss | soesssssssesssssessssassessesnsnsns 3,498,740 | ..o 3,500,000 | .. 2FE

896239 AB 6 | TRIMBLE INC 4.15 06/15/2023... 06/11/2018........ BANC OF AMERICA SECURITIES........oiiiiiriiieinirsiesisisssessesssessssessssssssens | oeesessssssssesssessnssssssesssssssssssssssassesses | ssssessessssssssessesssssessssnns 4,996,400 | ...oovivriieeas 5,000,000 |........ 2FE

896239 AB 6 | TRIMBLE INC 4.15 06/15/2023... . 06/13/2018........ BANC OF AMERICA SECURITIES........ccoeieieiriereieieieireieisreeiseesssensesssessssseeness | evseeseesesssnssssseessssssesssesssssssssessessssesss | sesesssessssssssessssssessessesneens 4,995,300 | ..o 5,000,000 |........ 2FE

89708B  AA 1 | TROPC 2006-5A A1L1 CDO SSNR FLT 07/15/36.... 01/17/2018........ CS FIRST BOSTON.....iiuiiiirireiisiseeisisisessesssssessesssisssesssesssns st esssssessessns. | sesesssesssssssssessssssssesssssssssessessssssessnes

89820U AB 0 | TFINS 2018-1A A2 CDO SSNR 4.05 03/30/39. 04/12/2018........ BANC OF AMERICA SECURITIES. ... eveeeeeeeeeeeseeeeeeereeeseesseesssesrenessssees | eoveseseresssiesesesssessseseseseesessesessesnnnns

90352  AC 7 |UBS GROUP FUNDING 4.253 03/23/2028 C 04/25/2018........ UBS WARBURG.......oovuirriiitietieisessiasi sttt naens | esbebassses bbb

90352  AC 7 |UBS GROUP FUNDING 4.253 03/23/2028 C 05/08/2018........ BNP PARIBAS........ooiiimrimirimtiiiisesiesie ettt ssss st esssesssns. | soresesstessnssess s esss st snisens
90352W  AA 2 | STEAM 2018-1 A1 ABS 3.783 04/25/48 05/02/2018........ DEUTSCHE BANK ...ttt sttt ssenissene | essssanssessesssssse st sss s sessses 5,999,993 6,000,000 |........ 1FE
90352W  AB 0 | STEAM 2018-1 A2 ABS 4.611 04/25/2048 05/02/2018........ DEUTSCHE BANK ...ttt snens | oeesesssssssesssessss s ssss st sssssassenses | erssssessessnssssssessssssessssanns 6,999,751 | .ovovriirieeerrinine 7,000,000 |........ 1FE

905397  9Z 0 | UNION BKSHRS STAT TRST | L+275 6/17/2034...........ccovvrirnrnirerrireeeisnieenes 02/08/2018........ SANDLER & O'NEIL PARTNERS.........oviieiiiiiiiiieeieiseiseiesssisseesissinssenes. | sesssisesississesessss s sessssssessesssssessenss | stomssesssessnssessessssssssessesssessesssssasssesss | sossstssessssssnssesssesssnsessessasssessessnssensss | sossenes 1FE

92343V EQ 3 |VERIZON COMM INC 4.329 09/21/28.........oooovveriererniirienrineiirineiesssierinsiees 06/21/2018........ EXCRANGEA. ...ttt | esbe bbb | Shener bbb 20,517,546 2FE
92857W  BK 5 | VODAFONE GROUP 4.375 05/30/2028 . C 05/23/2018 BANC OF AMERICA SECURITIES........coeviviirieeieieicisieseieesesessesssssessessssssas | evsessessssssessssssssssssesssssssssssssssessesss | ssessesssssssssssssssssssassessens 17,766,180 2FE

92917T AG 0 |VOYA2018-2A COMB CLO MEZ FLT 07/15/2031..... 05/17/2018........ |MORGAN STANLEY .....c.eiiiriririireiinrireriniiniesierssssseesissiessesssessesssessesssseessenss. | sessesissssesssssssssssessaseessessnsssessssnssnns | sessessesssssesssssessessessne 24,443,194 1FE

936666 ZZ 2 |VISUAL EDGE TECH DD L+575 08/31/2023 AR......cvvvmrieriririnsieissiesesseeseerensnes 04/02/2018........ CapItAiZEA INTEIESE. ...t essserenss | seresier s nes 194,057 196,017 |........ 3FE

94983Y  AH 2 | WFMBS 2006-AR10 4A1 PT SSNR FLT 07/25/36...... 06/01/2018........ CANTOR FITZGERALD & CO....vvuiiriiiiiieiiriesisineiseieseessssiesisssssssesssssssies | sesssisesisssssssessssisssesssssssssessessssesessnes 33,731 34,010 15 [1FM

94985T AD 0 | WFMBS 2007-3 1A4 SEQ SNR 6.00 04/25/2037.........ccovverrereriririniiirerinsiesinsisisennnens 06/05/2018........ CANTOR FITZGERALD & CO.....tvrririiiiiiiintiresieisiinsiereessssiessssisssessssssenins | sesssssessssssssessssisessess s ssssssensnes

957576  AA 9 | WESTERN & SOUTHERN FIN 5.75 07/15/2033... 05/22/2018........ AMHERST SECURITIES CORP.........cootiiiririrriieeiirissiissiiesienessssssissisens | eevsesssesssesssesssssssesiessssessesssesessssen

95810D AR 2 | WESTERN DIGITAL TL B4 L+175 04/29/2023..... 05/15/2018........ | Exchanged.........ccccocovvrnrnrnirinrnnnns

959802  AX 7 |WESTERN UNION CO4.25 06/09/2023 06/06/2018........ BANC OF AMERICA SECURITIES.......ocveeeeeeieeeieeeeeeeiesieeseeseseessessssesesssssens | eeveseesessssssessssssssssssessessssessesesssaseenes
96033W  AA 6 |WESTR 2018-1A A ABS SSNR 3.38 12/20/2031...........ccevureriirrerrirereeirereeisreseeenins 04/19/2018........ AMHERST SECURITIES CORP........cotiiirriiiireririieieieisesiesesissesesssesssssensens | onsisssessssssssessessssssessessssesessesssssenene
96033W  AB 4 |WESTR 2018-1A B ABS SNR 3.58 12/20/2031.... 04/19/2018........ AMHERST SECURITIES CORP.........cotiiiiriiiireiiiiceissieisesierssssseessssssssssens | oesisisessssisssess s essesssssenine

970222  ZZ 1 |VPROP OPERATING TL L+950 08/01/2021 AR........vvveuerveerirereriernrineriersenessenesenens 06/01/2018........ CaPItaliZEd INETESE.......ouuvirririiiie e enes | rtesesbe bbb ...9,300 | ... 9,481 |....... 2FE

975222  ZZ 6 |WORLDWIDE FACILITIES L+425 04/26/2024 AR...........cccorvemmimiirerririniniirerssirerinsines 05/03/2018........ | Private Placement... 550,405 555,964 3FE

976444  ZZ 5 |WORLDWIDE FACILITIES DD L+425 04/26/24AR.............coccovrvnrenne 06/04/2018........ Private PIaCEMENT.........c.iiiiciicieiciiice e nninne | eriee et 133,234 133,234 |........ 3FE

980777  ZZ 2 |WRENCH GROUP DDTL L+450 12/15/2024 AR.........cocovirmrreirerniireneieresireniseienens 05/01/2018........ Private PIACEMENL...........cviireirieiciereei e nine | essesnes e 27,131 27,336 |........ 2FE

984851  AF 2 | YARAINTL SA 4.75 06/01/2028..........ccmvuiererierniicirerineiseisisssssiessssisssssesssssensnes C 05/24/2018........ CITIGROUP......octetieitiei ittt | stbnes s bbbt ssrens | sbebenss s s enes 6,982,360 | ..o 7,000,000 |........ 2FE

98875N  AC 9 |ZAIS9 2018-2A B1 CLO MEZ FLT 07/20/2031..........cvorveerieeiiererieriereiesisseesesieeninenes C 06/19/2018........ JP MORGAN SECURITIES INC......otviuiiiiieiinieinistiisieeiisssiessssesssisssienns | otessssssssssessessssesssesissssesssesssesssesess 2,200,000 2,200,000 |........ 1FE

98875N  AJ 4 | ZAIS9 2018-2A B2 CLO MEZ 4.834 07/20/31......... .|C 06/19/2018........ JP MORGAN SECURITIES INC......cooiimiiiiiiriiiieiesireresisesesesissesesisessesienens | cesesiessssissesississssssessessessessssssessesss | oesetesessssssssnsssesssssnessnes 19,000,000 | ..ooovenrveinirierieierienins 19,000,000 |........ 1FE

98887T  AB 4 |ZAIS6 2017-1A A2 CLO FLT 07/15/2029.............. 04/02/2018........ BARCLAYS CAPITAL. ..ottt ssssss st sssssssanes | eessessssssssesssssssssssssesssssessessssssassesses | sssessessessssssssessasssessssanes 1,750,000 | oo 1,750,000 | cooveeieiieeene 12,215 [1FE .o,
BL2625 18 6 |ENERGIZER HOLDINGS TL B L+225 06/21/2025...... 06/22/2018........ JP MORGAN SECURITIES INC.....ccoiiiiiiiinieriisrisiissnsssrsssseesssnsssessnssesssnsensens | sessseensssssnssenssnsssnssnssssssnssessessssesensenes 2,388,000 2,400,000 3FE

3899999. Total - Bonds - INAUSEIAl ANA MISCEIIANEOUS..............c.co.euivieireiiriecteieccteieeetetevece e eeee et setevets etetaeteteseseeeeseseetesesessseesseeeessssssesassseesessssesesessseeeesesesesessseseesesessassasassseesessssesas s essessssesesesassseassesetessassssassssesnsnansass  savsssessssssesassssssssssesesasnssssesnsesssassnsans | siviesesesssssissesessesasas 1,743534,290 | oo 1,735464,744 | ... 3,215,769 | ... 0.
8399997, TOtAl - BONAS = PAIt 3.tttk ke oeEehEfoeE e E e E 80 E e R E R E L E RS eEE e eEE R e E R E LR L E RS E R e R R LR f R E e E R ekt eE et Eieeiene st eeE ettt | enierennt et enrees 1,748,888,122 | oo 1,740,930,371

8399999, | TOAI = BOMAS. ...t trrietissrtser st ees etk R e E R oL b oL eEEre HeEeeEEeEEeE oL LR eEE LR E LR EEEeEE R L E e eEE LR E L E e E L E AL E RS E e E LR E LR E LR L E L EE LR E R R EE R e bt EierbneenbeeE ettt en bt | eneereene e 1,748,888,122 1,740,930,371

Preferred Stocks - Industrial and Mi:

29402T  2# 5 |ENVEN ENERGY CORP SERIES A CONV 06/30/2018........ Capitalized Interest............ ....19,557.500 234,690 | oo | e PAAZ.......ovevnn.
333333 ZA 3 |ECCRINE SYS SER B......csvviiiiiiciiniississiesies i 06/29/2018........ Exchanged.........cccoocvviviinniinincinen. ,547,406.000 931,074 | oo | s PAAZ.......covvvvinnn.
333333 ZA 3 |ECCRINE SYS SER B.......ovieriiiiiriiineieieiseieesses s 06/29/2018........ Private Placement... ..4,071,797.000 2,450,000 | ...oorvrriiiieeeeeeeenens [ s PAAZ.......ovviii
371877 ZZ 7 | GENETESIS A-2.. ..ottt s 05/31/2018........ Private Placement... 101,747.000 770,001 | i | sneenes PAAZ......oviiis

8499999. Total - Preferred Stocks - INAUSEAl ANA MISCEIBNEOUS............uuiiuueiisieieieiesiiit st tisssss s etessitis | eebtsessseeessee s e bs et ees et e 8o E o888 eE 8888884484884 E 181014808 E et E L8 E e sttt ees | o4kseeb b et eeE ettt XXX
8999997, Total - Preferred SIOCKS = PAIT 3. ...tttk ook eE s e e E e E S8 EE £ E£E SR E 8 £EE L E£EE £ Ef S E e £EE R E e L EE L E R f R L E LR f £ E SRR R e b EeehbenEeE bR XXX
8999999, TO1AI = PrefITEO SHOCKS. ... truuersteserserstesessstsses st sess st erss st es st en 8o s et Eees et £0 o44eE 1 o081 E 40840808 E L1 HE 88 4E 881 £E 848 £ £EE 48 E L8 e 08488 E 80108 E 84881 E L E e E 188 E e E e e e enb e EieebeeEen e bbbt XXX
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Common Stocks - Industrial and Miscell

172967 42 4 | CITIGROUP INC......coiiiiieiiiieiiseiesssisisssi et 04/25/2018........ SANDLER & O'NEIL PARTNERS.........cooviiriiinnieienisseenieisnse s 11,000.000 757,832 XXX | L

172967 42 4 | CITIGROUP INC 05/03/2018. SANDLER & O'NEIL PARTNERS........ccocotvmiiirirererisreerie e ..7,000.000 468,751 XX | L

172967 42 4 | CITIGROUP INC......couiiiiiiieiiieistieei ittt 05/04/2018........ SANDLER & O'NEIL PARTNERS.........cooiiiiiiiiriereriseeerie e ..7,180.000 486,840 XX | L

293639 10 0 |ENTERCOM COMMUNICATIONS-CLA............ 05/08/2018........ STIFEL NICOLAUS.......ooiiiieieieieietssiriesieiseiss st 36,700.000 319,404 XXX | L

29402T 10 9 |ENVEN ENERGY CORP.... s 06/18/2018. FRIEDMAN BILLINGS RAMSEY........ccovirnrirerniicirerienns . 60,000.000 627,600 XX | A

29402T 11 7 |ENVEN ENERGY CORP-CW20 15.. 06/18/2018........ Private PIACEMENL........c.uiviiiieieieiicieisisiesi e enssnses | ceressssesssessessassessassnsse 60,000.000 ....600 XXX | A

29402T 30 7 |ENVEN ENERGY CORP-CW20 12.5........cooveiireriirriineieriseierissiseseeiesessesesseessssenene 06/18/2018........ Private Placement...........c.cccouuunee. 60,000.000 ....1,800 XXX | A

60871R 20 9 |MOLSON COORS BREWING CO -B. 06/05/2018........ ISIGROUP......cooovieieiniiceiserersies 25,000.000 | ..oovorririiniieieis 1,531,225 XX | |

65336K 10 3 | NEXSTAR MEDIA GROUP INC-CL A 05/04/2018........ RBC CAPITAL MARKETS.......ccoiiiiiirriirniirieresisresesie st 13,500.000 | cvoovveerieieieieeeeieis 844,744 XXX | L

65336K 10 3 |NEXSTAR MEDIA GROUP INC-CL A 05/07/2018........ RBC CAPITAL MARKETS.......coutiiiiiireriirceinrieresis et 8,550.000 536,481 XX | L

81617 30 1 |SELECT ENERGY SERVICES INC-A 04/10/2018........ EXChaNGEA. ..o 378,098.000 | ..ocvovvriririinis 6,185,683 XXX | L

81617 40 0 |SELECT ENERGY SERVICES INC CLA............ 04/02/2018........ EXChANGEA. ..o 378,098.000 | ..oveovererririeriereeieiens 6,185,683 XXX | [0 RN
829226 10 9 | SINCLAIR BROADCAST GROUP A... 04/23/2018........ FRIEDMAN BILLINGS RAMSEY........cccvvvvirniiirniieirnnienns 30,000.000 876,186 XX | |

829226 10 9 | SINCLAIR BROADCAST GROUP A... 04/27/2018........ RBC CAPITAL MARKETS.......couiiiiieiiirniineieresissesesie st 65,000.000 | ...ovvrerrrrieieies 1,852,325 XXX | L

G81276 10 0 | SIGNET JEWELERS LTD 04/02/2018........ ISI GROUP.......ccoctt it 20,000.000 720,722 XXX L

9099999. Total - Common Stocks - INAUSHTIAl AN MISCEIANEOUS. ... vuuiieuiiieiiisiieees sttt ibe st ses | oest e sees st etk kR £k L8 E 0808 R bbb eehbehbeee bbbttt | abstnbssnssens st nneenn 21,395,875 XXX e (U 20,0, S

Common Stocks - Parent, and Affiliates

36352@ 10 6 | GALIC BROTHERS INC.....cocoviviiiiiiniisrinsisiisnines | 04/30/2018........ Capital CONEIDULION .....v.cvieiecierissiisissi s senssnsss | sesesssessass s s e ss s ses s sensnes 30,806 XXX K

9199999. Total - Common Stocks - Parent, SUDSIAIANES ANT AFfIIATES. ... ..ottt oottt ettt E 80188 E 8880880 E bbb e Eieb et en bbbt 30,806 XXX

9799997, Total - COMMON SEOCKS = PA ...tttk et 101 o444EE 8 e L E 8L 8 E 8L E 8L 8488 E b L8 £Ef 8L E £ E L8 L8 E 8L £E £ L E 4 EE £ E L b4 L f L E 1L E £ E £ H L8 £E b e E L bR e b et EieebeeE e b e b eeE e b b et enb i entes | enbcssenssssens s nes 21,426,681 XXX

9799999, TOtAl = COMIMON SHOCKS. ... vvvetstistiseitete et es etk 60k oLk E o E L E LR L E LR EE LA E L E £ EfEEE L0k eE bbb eebb sttt see bbbt sttt nnris | dbsnnsssnsssnns st ene et s 21,426,681 XXX

9899999.  Total - Preferred and COMMON SEOCKS..............cccieiiuiieiieiieiictete ettt ettt ettt ete et saetetees etssetesasssaesessssesessaesesassesesesassesessesesessssesesassesesassesesebasseees e e setessssesessnsesesssesesassesesessssesesssesassssesetesassesessnsesesasassesans | eaesesessssesesassssesssssesesassssasssesesesansesans 25,812,446 XXX

9999999. Total - Bonds, Preferred and COMMON SEOCKS.............ocivieuiiieieesieeteteseieeessesee et sesessessstetesess etessstesassssssssesseesessesesassseesassssetesssseesssesesesssessesssseses s sesee s es e e et ss et e s s s eee s s s s aeses e e eees e s eeebesenseeasses et et s setesanseaetessnsntass  sansesessssesesasssssssssnsetetassnsesassnsesnsnsntans | setesesssssesinsnsessensanes 1,774,700,569 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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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 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized|  Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market
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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
312931 A6 5 |FGLMC A84529 PT 4.50 02/01/2039.........ccconvvvrrenne .. | 06/15/2018. | MBS Paydown...........ccnevvmeererens | cevrerineirnerinseinns 562 562 02/01/2039.
31371K LU 3 |FNCL 254239 PT 6.50 3/01/2032... .. | 06/25/2018. | MBS Paydown.......... 266 266 03/01/2032.
31388T QZ 9 |FNCL 614372 PT 7.0 1/01/2032 .. | .. | 06/25/2018. | MBS Paydown.......... 290 290 .8 [01/01/2032.
31416K WP 9 | FNCL AA2453 PT 4.50 02/01/2039.........cocovvrrrerinnee .. | 06/25/2018. | MBS Paydown............ccovvevriveiiins | covverierinniiiniins 244 284 | oo [ [ (0 5 | 02/01/2039.
36296 FT 7 |GN 692378 PT 4.50 02/15/2039 ..| 06/15/2018. | MBS Paydown.......... 468 02/15/2039.
36296T DP 5 | GNSF 700410 PT 5.00 03/15/2039.. ..| 06/15/2018. | MBS Paydown.......... 208 03/15/2039.
383739 N8 8 |GNR 2001-17 PG PAC 6.50 4/20/31.... .. | 06/20/2018. | MBS Paydown.......... 3,965 04/20/2031.
38373W 5C 8 [GNR 2002-33 PG PAC 6.50 5/20/32.... .. | 06/20/2018. | MBS Paydown OO I 18,295 05/20/2032.
649085 AA 5 |NEW VALEY GEN 115.572 05/01/20.........cocrvrvrirnrnnee .. | 05/01/2018. | Sinking Fund Redemption............ | ooeveevcrnevervciins | vevenns 249,353 05/01/2020.
690353 XM 4 |OVERSEAS PRI INV 3.59 12/15/2030 .| 06/15/2018. | Sinking Fund Redemption............. | veeveeeneenervnerines | cvvve 114,286 12/15/2030.
83190A AB 9 | SBA POOL 523402 6.54 PT 01/20/2035.. .. | 06/15/2018. | MBS Paydown.......... 32,627 01/20/2035.
0599999. Total - Bonds - U.S. Government........ ettt et ee eteteaet ettt ettt sttt et bbbt entetebenenetenetesenennerenans | srerernd 420,564 XXX
Bonds - U.S. Special R and Special A t
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043. .| 06/01/2018. | MBS Paydown...........cccvuvcerivcriies | coviverinriiniinniiens | v 170,953 170,953 | ........ 170,953 170,953 170,953 07/01/2043.
09089T AY 7 |BIRMINGHAM AL B 6.00 04/01/2022.. .. | 04/01/2018. | Sinking Fund Redemption. <vnr.100,000 ..100,000 | ........100,000 ..100,000 ..100,000 04/01/2022.
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042. .| 06/01/2018. | MBS Paydown..........conveenerrrerins | cevreeiseiseriisniiens | cvvies 173,981 | oo 173,981 | ....... 173,981 | oo 173,981 173,981 02/01/2042.
130333 CB 1 [CAHSG FIN AGY B 2.90 02/01/2042.. .. | 06/01/2018. [ MBS Paydown..........cccovveernrrnverns | coveemrisvrnnnsiinnns | vvienns 116,673 | .........116,673 | ........ 116,381 02/01/2042.
196479 F9 5 |COHSG &FIN AA 3.70 03/01/2048.... ..| 06/01/2018. | MBS Paydown.......... 53,295 | ...c.c..53,295 | e 54,882 03/01/2048.
196479 XM 6 |COHSG &FIN ATXB 3.193 11/01/2027..........ccce0eeee .| 05/01/2018. | Partial Call v | cevveenieninennnins | voennenn 79,0000 | i 75,000 | e 75,000 11/01/2027.
20281P BQ 4 |CMWLTH FINANCE AUTH PA A 5.74 06/01/2027.... | .. | 06/01/2018. | Sinking Fund Redemption. 06/01/2027.
25477P  NF 8 |DC HSG FIN AGY A REF 3.875 06/15/2045.............. .. | 06/15/2018. | MBS Paydown 06/15/2045.
296122 UT 9 |ESCAMBIA CNTY FL SFM A 2.85 11/01/2038.......... ..| 06/01/2018. | MBS Paydown.......... 11/01/2038.
312903 MA 2 |FHR119H 7 PAC 7.5 1/15/2021........ovvoverrrrincrrns ..| 06/15/2018. | MBS Paydown.......... 01/15/2021.
312909 3W 2 |FHR 1250-J PAC17.00 5/15/2022... ..| 06/15/2018. | MBS Paydown.......... 05/15/2022.
312915 QG 9 |FHR 14911 PAC 7.50 4/15/2023. .. | 06/15/2018. | MBS Paydown.. 04/15/2023.
313398 P7 8 |FHR 2334 TD PAC 6.5 7/15/2031.... .. | 06/15/2018. | MBS Paydown ..1,578 07/15/2031.
313399 PS 0 |FHR 2347 VP PAC 6.5 3/15/2020.... .| 06/15/2018. | MBS Paydown...........cccovvvrerivereine | verirerenervnninennes | wovvreneee 498 | i 7,498 | e 7,920 03/15/2020.
313390 2V 9 |FHR 2418 MB SEQ 6.0 2/15/2022... .. | 06/15/2018. | MBS Paydown 02/15/2022.
313390 QZ 4 [FHR 2416 PG PAC 6.0 2/15/2022 .. | 06/15/2018. | MBS Paydown.......... 59,115 02/15/2022.
313373 BU 1 |FHR 1644 K PAC 6.75 12/15/2023. .. |..| 06/15/2018. | MBS Paydown v | e 7,387 12/15/2023.
3133TB 4G 2 |FHR 1991 PG PAC 6.0 9/15/2027.........cccovvvrrrirenns .| 06/15/2018. | MBS Paydown..........cccovvvurreerens | eeveneirneriseinennns | oveviens 0 09/15/2027.
3133TC HE 1 |FHR 2018 PG PAC 6.35 1/15/2028.. ..| 06/15/2018. | MBS Paydown.......... .0 01/15/2028.
3133TD 3A 2 |FHR 2037 HB SEQ 9.0 3/15/2028... .. | 06/15/2018. | MBS PaydOwn..........ccoevrrrinerins | wevrrerreeineenneninns | veerenens .0 03/15/2028.
3133TH S8 1 |FHR 2118 PE PAC 6.50 1/15/2029 .. | 06/15/2018. | MBS Paydown ...0 01/15/2029.
3133TS  F2 4 |FHR 2303 CK SCH 6.0 4/15/2031 .| 06/15/2018. | MBS Paydown.......... .0 04/15/2031.
3133TU  S7 4 |FHR 2357 QH PAC 6.50 9/15/2031..........c.cccovvvrinne .| 06/15/2018. | MBS Paydown............cceuveeriveiiins | covvveriniinniisiis 0 09/15/2031.
31340Y DB 2 |FHR 88-12 APAC 9.25 11/15/2019 .| 06/15/2018. | MBS PaYdOWN........covermrenrrieries | eevireriirirnerininines | eerrerirnriineinn2 | overvnrrinerinenen2 | v [ evvverieennineninen. | avvernennees | evnneenssnnssnens | oveveseennnsenns | vevenseesnnenennsQ | vveeneeneiiennns | o 11/15/2019.
31358F M5 5 |FNR 1991-12 H PAC 7.0 2/25/2021 .. | 06/25/2018. | MBS Paydown..........cccnveenrvnerinns | eevvemrrneinerinnninnes | coveeerneneesn 16 | 16 | 37 [ 89 | | 2 s | e | e | s 02/25/2021.
31358G  5J 2 |FNR91-65Z ZX 6.50 6/25/2021 .. | 06/25/2018. | MBS Paydown...........ccoevvvenverneinns | onrvrirnnnnriniineines [ vverernnnenen388 | o988 [ i 1,077 | 988 [ i | 002,865 [ | 2,865 [ s [ s 06/25/2021.
31358K DY 1 |FNR 1991-G36 ZBX 7.00 11/25/2021.. .. | 06/25/2018. | MBS Paydown . . v | e (318) [ | e 1,220 [ 11/25/2021.
31358N  H3 9 |FNR G92-29 J SCH 8.00 7/25/2022..........covvorvernnene .| 06/25/2018. | MBS Paydown...........cooveeenrverrnes | eovverrneinninnniinns | cvnreennnnd,018 | 08,018 | it 5,077 | 5,001 | o | cevveiniiennnD i I 07/25/2022. | 1....ccoovvrenne
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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 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized|  Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market
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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
31358N M5 8 |FNR92-119Z ZX 8.00 07-25-22 .. | 06/25/2018. | MBS Paydown.......... 3,251 0 I 3,251 .0 07/25/2022.
31358 EE 3 |FNR 1992-117 M PAC 7.0 7/25/202: .. | 06/25/2018. | MBS Paydown..........ccneevnrenerins | wevnerrnriseisneriinns | oveereeens 6,263 | .oooiirer8,263 | 8,721 | 08,322 [ | e (43) | | s (7)1 RIS ISR 6,263 | ..oooocrierirns .0 07/25/2022.
31358Q ZE 8 |FNR G92-59 D TAC 6.0 10/25/2022.... .| 06/25/2018. | MBS Paydown.......... 724 2 I 724 .0 10/25/2022.
31358R Y7 2 |FNR G92-66 KB PAC 7.0 12/25/2022.. .. | 06/25/2018. | MBS Paydown v | e 7,260 | ... ..7,260 L1878 | ... T340 | e | e (22) [ [ e (17274 SRS I 7,260 | .o .0 12/25/2022.
313590 H5 5 |FNR 1993-155 PJ PAC 7.0 9/25/2023.........c.ovvevnecn. .. | 06/25/2018. | MBS Paydown..........cc.covevrriernrens | vevineiresrinsineninns | oveiiens 16,950 | ..oooovvnnee 16,950 | ....co.... 18,766 | ...cccvvnee 17,305 | ooverrirnens 09/25/2023.
31359H NW 0 |FNR 1994-63 PK PAC 7.0 4/25/2024... .. | 06/25/2018. | MBS Paydown.......... 5,606 ......5,736 04/25/2024.
31359L  ZF 5 |FNR 1995-19 ED SEQ 6.50 1/25/2022 .. | 06/25/2018. | MBS Paydown..........ccneevnrenerins | eevrnerrnniseirneriinns | ovvereeens 1,850 01/25/2022.
31359N  2W 0 [FNR 1997-19 PG PAC 7.0 4/18/2027.. .. | 06/18/2018. | MBS Paydown.......... 3,482 04/18/2027.
31359V GF 4 |FNR 1999-1 PJ PAC 6.50 2/25/2029... .. | .. | 06/25/2018. | MBS Paydown v | e 34,530 02/25/2029.
313603 BQ 4 |FNR 1989-79 D PAC 9.0 11/25/2019........ccccorvvrvrrrrnncs .. | 06/25/2018. | MBS Paydown..........cccvvevnienerinns | covrerrnseiseinsiiinns | veverennns 1,277 11/25/2019. [ 1.
3137BL AR 9 |FMMV M036 A 4.16 12/15/2029 .| 06/15/2018. | Partial Call...........ccoeveerrenerrerires | vevrererneeserinnrines | oo 120,000 12/15/2029.
313921 JK 5 |FNR 2001-57 PD PAC 6.50 10/25/2031... .. | 06/25/2018. | MBS PaydOown..........cceevneenerens | cevrnerrneiseisnseiinns | veerenins 4,720 10/25/2031.
31392B SC 1 |FNR 2002-6 L SEQ 6.0 2/25/2032 .| 06/25/2018. | MBS Paydown.......... 5,151 02/25/2032.
31392C EM 2 |FNW 02-W2 AF5 SEQ HEL STP 6/25/32. .. | 06/25/2018. | MBS PaydOwN..........ccerevmereerens | vevireenerieenneninns | eoveriens 13,018 | ........... 13,018 | .......... 12,502 06/25/2032.
31392E  PC 8 |FNR 2002-58 PG PAC 6.0 9/25/2032. .. | 06/25/2018. | MBS Paydown 25284 | .........25284 | ... 26,648 09/25/2032.
31392K  5C 6 |FHR 2455 GK PAC 6.50 5/15/2032.. .. | 06/15/2018. | MBS Paydown.. . 47,978 . .51,020 05/15/2032.
31392K LR 5 |FHR 2450 PH PAC 6.0 5/15/2022.... .| 06/15/2018. | MBS PaydOown...........conveererrncrins | cevreeiseineiisniinns | cvvies 102,677 | ........ 102,677 | ........ 109,579 05/15/2022.
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032 .. | 06/15/2018. | MBS Paydown 22,234 | ..en22,234 | 23,355 . 05/15/2032.
31393X  VH 7 |FNW 2004-W3 A6 PAC 5.50 5/25/2034... .. | 06/25/2018. | MBS PaydOWN..........coorvvnerierins | cevrerineerneriinnines | cvrven 286,318 .286,318 | ........ 274,328 . 1,959 . 286,318 05/25/2034.
34074M JB 8 |FL HSG FIN CORP A 2.80 07/01/2041.... .| 06/01/2018. | MBS Paydown...........cccovvunrivcriins | covrerinrisniiinniines | v 244,937 244937 | ....... 244,937 244,937 0 ol 244,937 07/01/2041.
34074M JC 6 |FL HSG FIN B TXBL 2.80 07/01/2041. ..| 06/01/2018. | MBS Paydown.. ceenen 244,255 244255 | ........244,255 ..244,255 0 ol 244,255 07/01/2041.
34074M LW 9 |FL HSG FIN CORP A 3.20 07/01/2030.... .. | 04/01/2018. | Partial Call..........coccurveneremerneries | eevreriseineriisniines | cvvies 135,000 135,000 | ........ 135,000 135,000 | coooucevrrinns | cerenerienineenes | ererienienies | e (V1 ORI ISV 135,000 | .ooovverrrieenne 07/01/2030.
34074M ND 9 |FL HSG FIN TXBL REF 1 3.125 07/01/2037.... .| 06/01/2018. | MBS Paydown...........ccvrvvnrrererins | vevrerernrinerinniines | cvvve 357,036 | .......... 357,036 | ........ 357,036 | .......... 357,036 0 o 357,036 07/01/2037.
34074M  PF 2 |FL HSG FIN CORP A 2.45 01/01/2043 .| 06/01/2018. | MBS PaydOwN..........conmrenerrerins | wevreeiseirseriisninns | cvviies 152,868 | .......... 152,868 | ........ 152,868 | .......... 152,877 | coovvevvrnnne | vererneenneenne (1) [ | e (5] S 152,868 | ...ovverrrireinne 01/01/2043.
45201L  VE 2 |IL HSG DEV AUTH B 3.205 07/01/2022.. .. | 06/04/2018. | Sinking Fund Redemption............ | oeeeervereenincnns | vevviiaes 30,000 ..30,000 | ...o..ce. 30,000 07/01/2022.
45201L  VF 9 |IL HSG DEV AUTH B 4.44 07/01/2033 .. | 06/04/2018. | Partial Call.... 25,000 07/01/2033.
45201L VM 4 |IL HSG DEV AUTH B 3.355 07/01/2023.. .| 06/04/2018. | Sinking Fund Redemption............. | «cooeevscerscicnnirnes | 045,000 | ...........45,000 | .......... 45,000 07/01/2023.
45201L VN 2 |IL HSG DEV AUTH B 3.605 07/01/2024 .. | 06/04/2018. | Partial Call............ccouverrveemrrrerrns | vevverirnrisnrvniones | cereennd8,000 | ..........45,000 | .......... 45,000 07/01/2024.
45201L VP 7 |ILHSG DEV AUTH B 4.105 07/01/2027 .. | 06/04/2018. | Partial Call..........coccrveereernererneriens | eevrerrrseirseisennnns | 2000 130,000 | ..........130,000 | ........ 130,000 07/01/2027.
45201Y YL 5 [ILHSG DEV AUTH B 2.75 06/01/2043 .. 06/01/2018. | MBS Paydown..........ccccoeverrvnvcerns | wovvivernnrerininnnns | 00 170,367 | ... 170,367 | ... 165,043 06/01/2043.
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042 .. | .. | 06/01/2018. | Partial Call veeeenernn:05,000 | e 65,000 02/01/2042.
49130T PS 9 |KY HSG CORP A 3.00 11/01/2041......cvvoriirrrineianns .| 06/01/2018. | Partial Call..........cccovvvereernrrersernns | cevreerrseirseissnnnns | 200 155,000 | ..........155,000 | ........ 155,000 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 .| 06/01/2018. | Partial Call...........ccoveerrerrrrerires | verrerineeirerienrines | cvvves 190,000 | .......e. 190,000 | ........ 190,000 | .....ooee 190,000 | ovouvvevrines | cerrverirerienenee [ everivnnrnennes | everrenernerineen0 s | e 190,000 | .oeovvruririnnne 11/01/2041.
57419R D6 9 |MD CMNTY DEV HSG A 3.50 09/01/2047... oo | .+ | 05/24/12018. | Partial Call..........oeveueererenerirerins | eevreriseeneriinnines | cvvven 940,000 | .......... 940,000 | ........ 973,379 | .ce.n. 963,479 940,000 09/01/2047.
57419R PL 3 |[MARYLAND CMNTY DEV E 2.857 09/01/2040......... .. | 05/24/2018. | Partial Call...........ccccvvrvrverevvires [ ovrveisrrerininenns | 0002.390,000 | ..........390,000 | ........ 390,000 390,000 09/01/2040.
57586N RP 8 |MASS HSG FIN AGY A 3.495 12/01/2023................. .| 04/01/2018. | Partial Call............ccrvvererernrrnerires | vevverirseesersseines | 10000 20,000 | ... 20,000 | ... 20,000 12/01/2023.
57586N RQ 6 |MASS HSG FIN AGY A 4.145 12/01/2027.................. .| 04/01/2018. | Partial Call...........ccccoewvricnrivcrnns | ceverivsrienicniiines | 0000002.65,000 | ...........65,000 | .......... 65,000 12/01/2027.
57586N RR 4 |MASS HSG FIN AGY A 4.786 12/01/2032 .. | 04/01/2018. | Partial Call v 10,000 | e 10,000 | ..ooerenee 12/01/2032.
57586N  UR 0 |MA ST HSGFIN A 4.375 01/15/2046 wo |+ [ 06/15/2018. | MBS PaydOwN...........ceveumreeneireies [ omrereeineinneriineens | ceveeenns 44,888 | .........44,888 | ........ 45,063 | ............ 01/15/2046.
59334H FU 4 [MIAMI-DADE CNTY TXBL A 2.875 11/01/2038......... .. | 06/01/2018. | MBS Paydown..........cccovveernrrvverns | coveemrineirnnnsiinnns | vveenns 110,594 | .......... 110,594 | ........ 110,594 | .......... 110,594 110,594 11/01/2038.
59465M D2 8 |MIHSG DEV AUTH B2 4.097 04/01/2021................. .| 06/01/2018. | Sinking Fund Redemption. OO I 130,000 | ...cvonee 130,000 | ........ 130,000 | ...cvveee 130,000 130,000 04/01/2021.
60416Q FW 9 |MN HSG FIN REF 2.70 09/01/2041.........cocoecrvrmrrrnn .| 06/01/2018. | MBS Paydown..........coovvenevereriins | covrreeineisninnsiinns | cvvies 135,054 | .......... 135,054 | ........ 131,678 | .o 131,851 | o | B2 | s 552 | i | e 135,054 09/01/2041. | 1FE............
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2's030

60416Q GK 4 |MNSTHSGFIN AGY D 2.73 08/01/2046...
60416Q HA MN HSG FIN AGY A 3.30 03/01/2048.
60636W NW
60636Y MJ
60636Y ML

. | 06/01/2018. | MBS Paydown
.. | .| 06/01/2018. | MBS Paydown
MO HWYS & TRANS 4.443 05/01/2018............cccnne.. .. | 05/01/2018. | Maturity.
MO ST HSG DEV REF SER 1 4.20 01/01/204 .| 06/01/2018. | MBS Paydown..........
MO HSG DEV REF TXBL 2 3.875 10/01/2036........... .. [ 06/01/2018. | MBS Paydown...........omvvverreeinns | covvernreiinssiinneins | coveeenans 36,185

.0 ..911 | 08/01/2046. | 1FE..
. ..360 |03/01/2048. | 1FE..
AAAAAAA 22,215 | 05/01/2018. | 1FE..
01/01/2040. | 1FE..

10/01/2036. | 1FE............

29,454

................ 36,185

5
1
7
2
60637B FA 3 |MISSOURIHSG DEV C 2.97 08/01/2036 . [ 06/01/2018. [ MBS PaydOwN...........cvueveriniies | ovrvrnevienirneesnniis | v 153,497 153,497 08/01/2036. | 1FE..
60637B ML 1 |MO HSG DEV REF TXBL C 2.40 06/01/2044.. . [ 06/01/2018. [ MBS Paydown.............ccnmeenereeres [ womeereeineesneeiinnnes | e 1,262,015 ...1,262,015 06/01/2044. | 1FE..
618027 BK 1 |MORRIS CNTY NJ IMPT A 3.585 06/15/2021. . | 06/15/2018. | Sinking Fund Redemption............. | veoevereivrivrin | vvvnd 685,000 685,000 06/15/2021. | 1FE..
647200 2G 8 |NM MTGE FIN B TXBL 2.75 08/01/2035 .. |.. | 06/01/2018. | MBS Paydown.......... 80,736 | .oevereeer80,736 | 1iirern80,736 | 1irerrrnB0,736 [ v [ e | crrnneienieninen0 | e | e 80,736 08/01/2035. | 1FE............
647200 4S 0 |NEW MEXICO ST MTGE B 2.60 09/01/2040............. ..| 06/01/2018. | Partial Call [SSSOUROTON EOPTORRPORPPROTON ISP 130,000 | ..........130,000 | ........ 130,000 | .ereeree 130,000 [ oo [ e | v 0 | e | e 130,000 09/01/2040. | 1FE............
64966N AA 5 |NYC NY HSG DEV REV 5.60 12/01/2021 .| 06/01/2018. | Sinking Fund Redemption............. | coecveeeereneeneins | woveeene 185,000 | ..........185,000 | ........ 193,245 | ... 187,087 | oo [ verreeeene(B78) | | evrreeenncend(378) | s | v 185,000 12/01/2021.
649705 JJ 0 |EMPIRE INSNY IND DEV 8.80 9/18 (EMPI)... . | 06/11/2018. | Sinking Fund Redemption............. | cocceceeeenneeneins | woveeens 614,379 | ........614,379 | ........ 606,336 614,379 09/11/2018.
64972C BD 4 [NYC HSG DEV A TXBL 3.05 06/15/2036. . | 06/15/2018. | MBS Paydown.........covvrvivrenrereins | erveesernniisnnninens | cveviveinns 7,400 | ..ccooeore 7,400 | e, 7,400 06/15/2036.
64972C M6 7 |NYC HSG TXBL REMIC A 3.098 10/01/204 . [ 06/01/2018. [ MBS PaydOWN............vvevreirieies [ eneerenireenerinnnns | cerneenns 50,828 | ............50,828 | .......... 50,828 ....50,828 10/01/2046.
658207 MA 0 |NC HSGFIN AGY 4.00 01/01/2030. . | 06/01/2018. | Partial Call JRTSSTTURTION ISTORITURIRRIIRTION ISP 75,000 | ...........75,000 | .......... 75,000 | vovreeen 75,000 [ ooveeiiriririies v | eevernnneienes | 0| e | e 75,000 01/01/2030.
67178K AA 8 |OAKRIDGE IND DEV 5.78 12/15/32... . | 06/15/2018. | Sinking Fund Redemption 32,379 .30,378 32,379 12/15/2032.
677377 2N 2 |OHHSG FIN AGY 17.50 07/01/2035. . [ 04/01/2018. | Partial Call.........c.ccovonmrerererriaeies [ v | e 12,730 | v 12,730 | oo 12,730 | v 12,730 [ v [ [ e | e | | s 12,730 07/01/2035.
677377 2P 7 |OHIO ST HSG FIN AGY SF 2.65 11/01/2041.. . 1 06/01/2018. | Partial Call.........ccocvvemerrervineirens | veverrneenenesiisinnes | vvvnnr 430,000 | ..........430,000 | ........ 430,000 | ......... 430,000 | ..ooovrvron | crrvrrrrrnnieen(0) [ | e (0) [ o | i 430,000 11/01/2041.
68607H 5R 3 |OR ST ADMIN SVCS 4.487 05/01/18 . [ 05/01/2018. [ MALUTItY......ooovvrrirrerceiieinerienins | oeerineeseniseessnnins | coveeens 970,000 | .......... 970,000 | ........ 970,000 | .......... 970,000 970,000 cevenerineennnen | eevnerennennennn0 [ 21,762 | 05/01/2018.
709223 UA 7 |PATPKTXB SER B-2 6.70 06/01/2018 . [ 06/01/2018. | MALUTItY.......oovveerrecirniierirnireis | eeverrseiesesisnienes | eres 1,000,000 | ...... 1,000,000 | ..... 1,223,690 | ....... 1,017,291 1,000,000 | ...oovverririnne [SVTRTURIURRRIRN ISVURPIRORRPON | I IO 33,500 | 06/01/2018.
76221T DF 3 |RIHSG & MTG FIN TXB 4.236 10/01/2029. . | 04/01/2018. | Partial Call <vr..240,000 ..240,000 | ........240,000 ..240,000 o 240,000 10/01/2029.
76221T DH 9 |RIHSG & MTG FIN TXB 2.913 10/01/2039 . [ 04/01/2018. | Partial Call.........c.coovvrevvnrineeirnein | oerrneerreniseiseeins | v 195,000 195,000 | ........ 195,000 195,000 v | 0 e | e 195,000 10/01/2039.
798703 BD 5 |SANLUIS OBISPO CA7.459/01/2019.........ccccounen. .. | 05/30/2018. | Make Whole Call...........cccevevercves | evvmrrrerireninciinnns | coene 4,210,360 | ....... 4,000,000 | .....4,397,280 | ....... 4,085,560 ..4,069,107 09/01/2019.
882750 NE 8 |TXHSG & CMNTY AFFAIRS 2.87507/01/2041........ .| 06/01/2018. | Partial Call..........coccureerrremernerines | eevreriseerneriisnines | cvvies 125,000 | ..covonee 125,000 | ........ 124,881 | ......... 124,894 125,000 07/01/2041.
88275F NU 9 |TEXAS ST DEPT OF HSG A 3.20 09/01/2039........... .. 1 06/01/2018. [ Partial Call..........ccoovvvervrrrernrnerns | v | s 125,000 | .......... 125,000 | ........ 125,000 | .......... 125,174 125,000 09/01/2039.
92812U Q3 5 |VASTHSG DEV D 4.30 12/25/2043... . | 06/25/2018. | MBS Paydown . A79,743 LA79,743 | ... 179,743 179,741 179,743 12/25/2043.
92812U Q4 3 |VAHSGDEV A 3.50 10/25/2037 . | 06/25/2018. | MBS Paydown.........covvuevenrinceeies | veverineierinsicinnes | veveees 350,522 350,522 | ....... 350,522 350,522 350,522 10/25/2037.
928120 Q6 8 |VAHSGDEV AUTH PT A 3.10 06/25/2041. . [ 06/25/2018. | MBS PaydOwN...........coorvemriniies | onrvrerienirnrenniis | e 316,277 | .......... 316,277 | ........ 316,277 | .......... 316,277 316,277 06/25/2041.
928120 XA 1 |VASTHSG DEV A 6.00 3/25/2038. . [ 06/25/2018. [ MBS PaydOwN...........evuurernrineies | oneerneereniseineeis | cveeens 123,548 | .......... 123,548 | ........ 133,123 | .ocovenee 131,560 | cvvoveevreenns | e (1,344) s e (1,344) [ | e 123,548 03/25/2038.
92812U XB 9 [VIRGINIA ST HSG B 6.00 3/25/2038, . 1 06/25/2018. | MBS PaydOWN........ccvvrivreriienns | cevverrneineierinsinenns | overnnens 48,086 ..48,086 | ... 51,813 566 [ e | i 48,086 03/25/2038.
92813T EE 6 |VIRGINIA HSG AUTH SER A 3.25 08/25/2042.......... | .. | 06/25/2018. | MBS Paydown voee | e 871,263 | ..........871,263 | ....... 870,910 | ..........870,924 123 ol 871,263 w0 | 11,814 | 08/25/2042.
93978X EQ 9 |WAHSG FIN AREF TXBL 3.00 09/01/2040.............. ..| 06/01/2018. | Partial Call JESSTURURTON DTN 325,000 325,000 325,000 323,200 | .o 1,791 o 325,000 | oo | v | e 0| e 3,738 | 09/01/2040.
93978X ER 7 |WAHSG FIN B REF TXBL 3.15 05/01/2041.............. .. | 06/01/2018. | Partial Call [SSSTRIRONS [PTRRRR 560,000 | .......... 560,000 | ........ 560,000 | .......... 560,000 . 0 o 560,000 | ..o | | e [ 7,350 | 05/01/2041.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ........viuiis  weuirrimiesiersissssseessssssssss s ssssess st snsssessensans ....20,865,615 | ..... 20,655,256 |....21,361,621 | ..... 20,682,170 | .0 | 0o (73,946) | o0 | (73,946) | ...ovvovvvrnens O I 20,724,362 | ..cocovvri 0 ... (69,107) | ........ (69,107) | .....736,491 XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A A ABS SNR 3.967 05/16/2042......... .. | 06/16/2018. | MBS PaydOWN..........coorveericrins | cevreeineenserinnines | cvvve 397,250 397,250 | oo | v | e 0 | e 6,566 | 05/16/2042.
00077B  4W 0 |AMAC 2002-9 A30 NAS 5.75 12/25/2032.................. .. | 06/25/2018. | MBS Paydown...........ccocvecnriveiiins | covvreiineinriiniis 241 I 241 | s [ | 0 | 6 | 12/25/2032.
000780 NL 6 |AMAC 2003-12 2A SEQ 5.50 12/25/33..........ccovvnvenee .. | 06/25/2018. | MBS Paydown.......... 180 e 180 12/25/2033.
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40......... .. | 06/15/2018. | MBS Paydown 02/15/2040.
00175L  AE 2 |AMMC 2014-14A X CLO FLT 07/25/2029.................. .. | 04/25/2018. | MBS Paydown 07/25/2029.
00175L  AG 7 |AMMC 2014-14A A1LR CLO SSNR FLT 07/25/29..... | .. | 05/30/2018. | MORGAN STANLEY. e | 07/25/2029.
00176C AL 5 |AMMC CLO 2013-12A X FLT 11/10/30.......cccovvvrernnee .. 1 05/10/2018. | MBS Paydown..........ccccoceevvnreienne 11/10/2030.
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00176D AE 9 |AMMC CLO 2013-13A X FLT 7/24/2029. .. | 04/24/2018. | MBS Paydown..........cccvrverrinerrns | eovverierisriisenienns | v 7875 | v 1,875 | s 7,875 w814 | e | e s | 0 i | s 7,875 .0 .100 | 07/24/2029. | 1FE..
00176 AH 9 |AMMC CLO 2015-16A XR FLT 04/14/29 .. | 04/14/2018. | MBS Paydown.......... 20,000 | ............20,000 | .......... 20,000 | ............19,916 ....20,000 . ..262 | 04/14/2029. | 1FE..
00176 AK 2 |AMMC CLO 2015-16A AR FLT 04/14/29, .. | 05/30/2018. | MORGAN STANLEY. . 11,152,371 ....11,130,000 | ..... 11,132,615 | oo | e (99) [ evevecienne | vvvrverenineene(99) [ | v 11,132,516 | oo | e 19,855 | ........19,855 | ..... 208,766 | 04/14/2029. | 1FE..
00178L AA 7 |AMMC CLO 2017-21A X FLT 11/02/30 .. | 05/02/2018. | MBS Paydown v [ v | e 12,500 | .oooeeer12,500 | oo 12,500 | 12,501 | | 0 s | v 0 e | e 12,500 [ [ | 0 [, 164 | 11/02/2030. | 1FE..
00192 AA 4 |APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE....... .. | 06/27/2018. | MBS PaydOown..........cccnvvenrrricrins | cevrreeiseiresiinnsiinns | ovvin 288,576 | .......... 288,576 | ........ 257,193 | ......... 265,668 288,576 | ..o | v | e 0| e 2,109 | 07/27/2057.
001990 AH 3 |ASG 2010-2 G65 SEQ CSTR 01/28/2037 RE.. .. | 06/28/2018. | MBS Paydown..........ccvvvenerererins | vevrerernrinerienniines | cvvvies 786,816 | .......... 786,816 | ........ 608,799 | .......... 770,526 786,816 | ..o | s | v 0 | e 9,609 | 01/28/2037.
00206R CN 0 |AT&T INC 3.40 05/15/2025 .| 06/28/2018. | MORGAN STANLEY........ccovvrmens | crvrmrrmerrrenineranns | conee 9,407,800 | ..... 10,000,000 | ..... 9,970,400 | ....... 9,977,361 . . ceeeennn9,978,731 .(570,931) | ...... (570,931) | ..... 170,000 | 05/15/2025.
00213R  AA 1 |ARLFR 2012-1A A1 ABS FLT 12/15/2042 .. | 06/15/2018. | MBS Paydown..........cccovvvrernrrveerns | woveeerineirnrinsinns | v 1,435,756 | ....... 1,435,756 | ....1,435,756 | ....... 1,435,756 | .ooovvvvirins | cvrereinisnieies | cevririnnenienes | e 0 [ e | v 1,435,756 12/15/2042.
00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/204 . | .. | 06/15/2018. | MBS Paydown OO I 375,111 | oo 375111 | ........ 363,992 | .......... 365,730 375,111 06/15/2044.
00432C CW 9 |ACCSS 2005-B A3 ABS SNR FLT 07/25/2035.......... .. | 04/25/2018. | MBS Paydown.........ccocmvvemrrinnns | covveremrieeesiinnnnes | cevvenns 216,370 | .......... 216,370 | ........ 199,602 | .......... 203,742 216,370 07/25/2035.
004375 FG 1 |ACCR 2006-1 A4 SEQ SNR FLT 04/25/2036... .. | 06/25/2018. | MBS Paydown..........cccvvermvenernes | corverrrenienernennnns | covee 1,490,676 | ....... 1,490,676 | ....1,277,809 | ....... 1,367,455 04/25/2036.
004421 HR 7 |ACE 2004-HE3 M2 MEZ FLT 11/25/2034 .. | .. | 06/25/2018. | MBS Paydown.......... 39,543 11/25/2034.
005055 ZZ 4 |ACCRUENT LLC TL L+475 07/28/2023 AR............... .. 06/29/2018. [ PaYOWN........ovvvrvrirnreieriseereninns | v | oo 7,633 | ... 07/28/2023.
005065 ZZ 3 |ACCRUENT LLC DDTL L+375 07/28/2023 AR.......... .. | 06/29/2018. | PAYAOWN.......coomrvrrrerrirerieerienins | reviseinsesissnnnenies | overiens 10,905 | ...........10,905 | .......... 10,836 | ..oovvennee 07/28/2023.
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035................ .| 06/25/2018. | MBS Paydown...........cccvuucnrivcriins | covvvevinnieniinniiens | v 120,517 120,517 | ........ 112,758 112,530 120,517 06/25/2035.
007036 SE 7 |ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035.. .| 06/25/2018. | MBS Paydown.. - ..145,007 | ........101,155 ..110,133 145,007 11/25/2035.
00703Q AD 4 |ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036...... .. | 06/25/2018. | MBS Paydown...........comveenerrerins | cevreeiseirneniinninns | cvvvee 284,167 | .......... 284,167 | ........ 202,025 | .......... 196,482 284,167 08/25/2036.
009088 AA 3 | AIR CANADA 2015-2AA 3.75 12/15/2027..... .. | 06/15/2018. | Sinking Fund Redemption............ | cverervvrneveriniins | vvvenns 168,775 | .......... 168,775 | ........ 168,775 | .......... 168,775 168,775 12/15/2027.
009088 AB 1 |AIR CANADA 2015-2A 4.125 12/15/2027.... .| 06/15/2018. | Sinking Fund Redemption JSOPR RTINS ISR 108,498 | .......... 108,498 | ........ 108,498 | .......... 108,498 108,498 12/15/2027.
009089 AA 1 |AIR CANADA 2013-1A 4.125 05/15/2025.... .. | 05/15/2018. | Sinking Fund Redemption............ | oeeververeernrncnns | verviines 71,542 11,542 | 71,542 05/15/2025.
00922K AA 8 |AIR 2 US 8.027 10/01/2019..... . | C|04/01/2018. | Sinking Fund Redemption 39,194 39,194 | . .38,410 10/01/2019.
009503 AA 1 |AIRSP 2007-1A G1 ABS SNR FLT 06/15/2032..........| C| 06/15/2018. | MBS PaydOown...........cccouvumereererns | cerreriseinnneiineines | cvvvs 171,867 | ........ 171,867 | ........ 139,857 06/15/2032.
009503 AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032..........| C| 06/15/2018. | MBS Paydown...........c.ccocvrervrniuns | corernrvivmrimerrennns | veves 1,237,441 | ....... 1,237,441 | .....1,058,839 06/15/2032.
01310T AT 6 |ALBERTSON'S LLC B5 L+300 12/21/2022 .. | 06/29/2018. | Paydown 25,000 | .oorernee 25,000 | .......... 24,181 | oo 24,217 12/21/2022.
01447Y AA 2 |ALESC 1A A1 CDO SSNR FLT 10/15/2033. .| 04/15/2018. | MBS Paydown..........c.coovuumvicnriees | covmviveriveninnienns | v 1,299,193 | ....... 1,299,193 | ... 1,286,39% | ....... 1,298,368 10/15/2033.
01447Y AB 0 |ALESC 1A A2 CDO MEZ FLT 10/15/2033... .. | 04/15/2018. | MBS Paydown..........cccrverrenernes | wovmerrrenienernernnns | conne 2,399,603 | .......2,399,603 | .....1,821,448 | .......1,907,147 10/15/2033.
01448A AA 3 | ALESC 2A A1 CDO SSNR FLT 01/30/2034. .. | 04/30/2018. | MBS Paydown...........comveenerrcrins | cevreerseineriinniinns | cvven 251,049 | ......... 251,049 | ........ 246,028 | ......... 246,363 01/30/2034.
01448M AA 7 |ALESC 3A A1 CDO SSNR FLT 05/01/2034 .. | 04/15/2018. | MBS Paydown...........ccovuveerermrene | verirnreerinniinenires | woveriens 10172 | oo 10172 | oo 9,044 | ..o 9,126 05/01/2034.
01448Q AA 8 |ALESC 4A A1CDO SSNR FLT 07/30/2034 .. | 04/30/2018. | MBS Paydown..........cccveermrenernes | ervmeerneereniseianns | conee 2,723,634 | ....... 2,723,634 | ..... 2,413,139 | ...... 2,395,929 07/30/2034.
01448T AA 2 |ALESC 5A A1CDO SEQ SSNR FLT 12/23/2034...... .. | 06/23/2018. | MBS Paydown 12/23/2034.
01448X AA 3 |ALESC 6A A1CDO SSNR FLT 03/23/2035............... .. | 06/23/2018. | MBS Paydown 03/23/2035.
01448Y AB 9 |ALESC 7A A1B CDO SSNR FLT 07/23/2035............ .| 06/23/2018. | MBS Paydown 07/23/2035.
014495 AB 1 |ALESC 13A A1 CDO SSNR FLT 09/23/2037............. .. | 06/23/2018. | MBS PaydOWN...........coorvverrirerins | vevrererneeinerinnnnes | cvvvene 957,935 957,935 09/23/2037.
01449C AA 8 |ALESC 8A A1A CDO SEQ SSNR FLT 12/23/2035.... | .. | 06/23/2018. | MBS PaydOWN...........cccneermreneens | oervrneeseniseernenis | cveenns 978,593 978,593 12/23/2035.
01449C AB 6 [ALESC 8AA1B CDO SEQ SSNR FLT 12/23/35........ .. | 06/23/2018. | MBS Paydown..........cccovveernrrreerns | wovevrerneirsnnsiinns | v 1,681,957 | ....... 1,681,957 | .....1,335,435 12/23/2035.
01449T AA 1 |ALESC 9A A1 CDO SEQ SSNR FLT 06/23/2036...... .. | 06/23/2018. | MBS Paydown O 4,388,495 | ....... 4,388,495 | .....3,203,638 06/23/2036.
01449W AA 4 |[ALESC 10A A1 CDO SSNR FLT 09/23/2036............. .. 1 06/23/2018. | MBS Paydown.........cc..vvvverrriiens | corveoereiieceiinnenes | v 6,533 09/23/2036.
01450B AA 6 |ALESC 15A A1 CDO SSNR FLT 12/23/2037............. .| 06/23/2018. | MBS Paydown.......... 25,326 12/23/2037.
02146P AF 2 | CWALT 2006-HY12 A5 NAS CSTR 08/25/2036......... .. | 06/25/2018. | MBS PaydOWN..........comrenerrcrins | cevreeiseisseriisnines | cvvenn 200,454 08/25/2036.
02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ .. | 06/25/2018. | MBS Paydown.......... 25,127 06/25/2036.
02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ .. | 06/25/2018. | Pass-Through Loss.... .| 06/25/2036.
02150V AA 3 |CWALT 2007-HY7C A1 SEQ SSNR FLT 08/25/37.... | .. | 06/25/2018. | MBS Paydown............cocverermmennes | covvmrvrmninernseinnnns | veveenens 89,568 08/25/2037.
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02150V AA 3 | CWALT 2007-HY7C A1 SEQ SSNR FLT 08/25/37.... |.. | 06/25/2018. | Pass-THhrough LOSS..........ccccvereees [ wovrerneiinmriinennens [ | e 4,413 2,751 0 I 2,681 | oo | e (2,681) | cverees (2,681)]... 08/25/2037.

023555 ZZ 1 |AMERICAN ACADEMY TL L+625 12/15/2022 AR..... | .. | 05/22/2018. | PAYdOWN.........cocvumremerrnrernrrrenis | cevereisnerissinenines | overinens 79,966 | ............79,966 | .......... 77,964 . . v e 1,990 [ | s . 12/15/2022.

02376X 7 | AM AIRLN 14-1 B 4.375 10/01/22.... .. | 04/01/2018. | Sinking Fund Redemption............ | ooeerercrnevericins | vevrenns 108,872 | .......... 108,872 | ........ 108,872 o | 0 | | 10/01/2022.

02377A  AA 6 |AMAIRLN 14-1 A 3.70 10/01/26 ..| .| 04/01/2018. | Sinking Fund Redemption OO I 240,251 | ..........240,251 | ........ 240,251 240,251 10/01/2026.

02554C 7 | AMER EAGLE NW HSG-A 4.97 12/15/18..........cccc.on. .| 06/15/2018. | Sinking Fund Redemption............. | ccoveeerneeneinneiinns | covienes 200,000 | ..........200,000 | ........ 197,411 o 200,000 12/15/2018.

02554C AE 9 |AMER EAGLE NW HSG-B-WA 5.27 12/15/18........... .| 06/15/2018. | Sinking Fund Redemption 55,000 | ............55,000 | .......... 53,806 | ............54, I I w0 [, 12/15/2018.

02660L AA 8 |AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046...... .. | 06/25/2018. | MBS PaydOown..........cccerevrereerenns | cerereirnerinsinneninns | overiees 33,458 | ...........33458 | ......... 25,093 10/25/2046.

02660T CS 0 |AHM 2004-4 4A SEQ FLT 02-25-2045 .. | 06/25/2018. | MBS Paydown..........cccovveernrrrverns | covermrinrirnnnsiinins | vvvrenns 166,649 | ..........166,649 | ........ 142,589 02/25/2045.

02660T DH 3 | AHM 2005-1 6A SEQ FLT 06/25/2045 .. | 06/25/2018. | MBS Paydown v | e 97,819 | oo 97,819 | e 85,225 . 06/25/2045.

02660T EQ 2 |AHM 2005-2 4A1 SEQ FLT 09/25/2045..............cccon. .. | 06/25/2018. | MBS Paydown..........cc.ovevrerrirnrens | cevirneireeriineineinns | oneiinnd 68,174 | ...........68,174 | ......... 58,471 | overerere80,519 | o | oo 776) [ o e QTTB) [ i | e 68,174 09/25/2045.

02660V AE 8 |AHMA 2005-1 3A11 SEQ SSNR FLT 11/25/2035...... .| 06/25/2018. | MBS Paydown.......... 6,955 | .ovvrern6,955 | i 5,673 B 6,955 0 [ 75 | 11/25/2035.

02665U AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36....... ..| 06/17/2018. | MBS Paydown.......... 89,921 | ..........89,921 | .........90,660 | ..........90,424 | ...ooooovorree | covrrrieenead(B) | e | o8 | e [ s 0 10/17/2036.

02665X AA 7 | AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36....... .. | 06/17/2018. | MBS Paydown..........cccovveevnrrvverns | coveeerinvirnnnsiinnns | vveenns 148,826 12/17/2036.

02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45...... .| 06/17/2018. | MBS PaydOWN..........ceerreeericrins | wevreeiseerserinnines | cvvvies 194,576 | .........194,576 | ....... 04/17/2052.

02666B AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45....... .| 06/17/2018. | MBS Paydown.............couvveivvniiies | covinrieniinniieies | i 41,907 10/17/2045.

026929 AA 7 |AHM 2006-3 11A1 SEQ SSNR FLT 12/25/204 .. | 06/25/2018. | MBS PaydOWN...........cvorvvenerierins | cevrererneenerinnines | cvvvies 126,678 12/25/2046.

030728 JC 0 |AMSI 2003-8 AF4 SEQ 5.32 10/25/33 .| 06/25/2018. | MBS Paydown.......... 92,490 10/25/2033.

03072S RC 1 |AMSI 2004-FR1W A6 SEQ STP 05/25/2034 .. | 06/25/2018. | MBS Paydown..........cccovveevnrivverns | coveemrinvrnnnsiinnns | vvirenns 102,267 | ......... 102,267 | .......... 99,199 | oo 99,771 | s | veeeeeennd820 [ i [evirieeenn820 | i | e 102,267 05/25/2034.

03215P BN 8 |AMRES 1997-1 A7 SEQ 7.61 03/25/27 .| 06/25/2018. | MBS Paydown.......... 5,800 | ..ccccerns5,800 | oo 5,794 N 5,800 03/25/2027.

03215P DM 8 |AMRES 1998-1 A5 SEQ STP 10/25/27.... .| 06/25/2018. | MBS Paydown...........cccovvuniivcriins | covrverinriiniiinniines | v 138,253 | .........138,253 | ........ 138,340 ..138,253 10/25/2027.

03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24... .. | 06/20/2018. | MBS Paydown.. . 45,292 . ...45,292 |.. 12/20/2024.

03523T AN 8 | ANHEUSER-BUSCH 5.375 01/15/2020... .. | 04/23/2018. | Make Whole Call... ....12,525,000 11,921,400 | 11,981,496 | s [ e 2,172 | [ 2172 | s | e 11,983,668 01/15/2020.

03766K AA 1 |AASET 2016-1A A ABS SNR 4.875 03/17/2036 .| 06/15/2018. | MBS Paydown...........ccrveneriverins | cevierirnrinerinnines | cvvvend 475,29 | .........475296 | ........ 468,521 | .......... . . . . . 03/17/2036.

03789X AA 6 |DIN 2014-1 A2 ABS 4.277 09/05/44. . |- [ 06/05/2018. [ MBS Paydown...........cceurveneineres [ womeereeirneinnerinnens | cevneennd 80,625 | ............80,625 | .......... 80,601 | .oovvrnees - 09/05/2044.

038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45....... .. | 04/30/2018. | MBS Paydown..........cccovvvrernnrveenes | woveierneireennincinns | vevviis 17,500 | oovvrnee 17,500 | ..cooeee. 17,500 | coovornee 17,500 10/30/2045.

03890C AA 8 |ARCLO 2015-FL2A A CLO SEQ SSNR FLT 09/25.... | .. | 06/15/2018. | MBS Paydown............cccoueernveeseres | onrvrnerereriseennenns | 16,000,000 | ... 16,000,000 | ....16,000,000 | ..... 16,000,000 09/15/2025.

040150 AC 2 |ARES 2015-38A B2 CLO MEZ SEQ 3.84 01/27......... .| 03/13/2018. | Distribution 01/20/2027.

04249@ AD 3 |ARMY & AIR FORCE 4.95 10/15/2024 .. | 06/15/2018. | PaYAOWN.......coourvvrrerriecriennienires | vevieriserinsiinenies | v 34,304 ..34,304 | . 34,304 10/15/2024.

04544P AD 1 | ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.... .. | 06/25/2018. | MBS PaydOWN..........comrvnerrerins | cevreeineirneriisnines | cvvies 700,128 | ..........700,128 | ........ 454,951 07/25/2036.

048677 AA 6 |ATLANTIC MARINE 5.535 06/01/2022.... .. 1 06/01/2018. | Sinking Fund Redemption 69,000 | ...........69,000 | .......... 75,210 06/01/2022.

05178R AA 3 |AURORA MILITARY 5.32 12/15/2020 . | .. | 06/15/2018. | Sinking Fund Redemption 200,000 200,000 | ........ 204,360 . o 200,000 12/15/2020.

05329W AJ 1 |AUTONATION INC 6.75 04/15/18........ccvemrrircrirncns o | 04/15/2018. | MALUIILY. ......cvvvrereercerrriciieiiene | ervreeireniseiseiinns | cones 4,700,000 | ....... 4,700,000 | ..... 4,621,690 | ......4,696,363 | ...ccocorerrne | corrrrrnnn 3,637 | o | e I A IO 4,700,000 04/15/2018.

05352N  AA 0 |AVNT 2017-A A ABS SSNR 2.41 03/15/2021............ .. | 06/15/2018. | MBS Paydown..........cccverrvenernes | covrmevreniinernennnns | conee 1,021,556 | ....... 1,021,556 | .....1,021,504 ...1,021,556 03/15/2021.

05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... .| 06/26/2018. | MBS Paydown.......... 66,200 | ............66,200 | .......... 65,207 03/26/2036.

05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... .. | 06/26/2018. | MBS Paydown..........cccovveernrrvverns | covermrinernnnsiinnns | vveenns 114,563 | ......... 114,563 | .......... 32,342 06/26/2037.

05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... .. | 06/26/2018. | Pass-Through Loss.... 06/26/2037.

05532F AB 8 |BCAP 2009-RR11 1A2 SUB SSUP CSTR 3/26/37..... | .. | 06/26/2018. | MBS Paydown...........ccccuvevemeennes | cormerrnmrineineriinnes | crvenes 564,249 03/26/2037.

05532M AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.... .. | 04/26/2018. | MBS PaydOowN...........ccrvenerirerins | vevrererneernerinnines | cvvvies 115,249 05/26/2036.

05532M AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.... .. | 06/26/2018. | Pass-Through Loss.... 05/26/2036.

05532T AN 2 |BCAP 2010-RR1 3A2 SUB SSUP CSTR 12/20/35..... .. | 06/20/2018. | MBS Paydown..........cccovveernrrenerns | covevmrinrirnninsiinnns | vveenns 681,949 | .........681,949 | ...... 645,294 | .......... 669,498 681,949 12/20/2035.

055330 AG 1 |BCAP 2010-RR7 1A7 SUB CSTR 04/26/2035 RE..... .. | 06/26/2018. | MBS Paydown O 1,615,369 | ....... 1,615,369 | .....1,343,785 | ....... 1,459,275 | oo | 00033422 [ s | 33422 | i | i 1,615,369 04/26/2035.

05533F AK 7 |BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035................ .. | 06/26/2018. | MBS Paydown..........cooveenevrneriies | covrreeineieniinnniinns | cvvis 354,188 | .......... 354,188 | ........ 351,532 | ... 351,777 354,188 12/26/2035.
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05533F LR 0 |BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... .| 06/26/2018. | MBS Paydown... 647,164 | .........647,164 | ....... 621,278 ...629,234 647,164 02/26/2036. | 1FM....
055336 CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... .. | 06/26/2018. | MBS Paydown... . 176,154 | ........ 176,154 | ....... 166,906 | ..oooee 171,395 | s [ e B8 | s [ B8 | s | i 176,154 10/26/2035. | 1FM...........
05533H AK 3 [BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE..... .. | 06/27/2018. | MBS Paydown..........cccovverevnrineeins | covermrineirnnnerinins | vveenns 388,107 | ..........388,107 | ........ 375,494 | ......... 383,825 e 388,107 09/27/2036. | 1FM...........
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...... .. | 06/26/2018. | MBS Paydown 114,880 114,880 | .......... 99,783 | .o 102,558 |.... ce | eeerreerenene(7,094) | v | e 114,880 06/26/2037. | 1FM....
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...... .. | 06/26/2018. | Pass-Through Loss.... . . ..24,424 (1,158) 06/26/2037. | 1FM...........
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... | .. | 06/26/2018. | MBS PaydOWN...........ccccveveivineies | ovrvrnerienirnnirninis | coveeens 576,790 | .......... 576,790 | ........ 507,576 | .......... 546,228 576,790 01/26/2036. | 1FM...........
05539B AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE........ .. | 06/26/2018. | MBS Paydown... . .343,685 343,685 | ... 314,042 343,685 12/26/2037. [ 1FM....
05540F AL 6 |BCAP 2012-RR2 2A3 SUB CSTR 12/26/2036 RE..... .. | 05/26/2018. | MBS Paydown... . 584,447 | . 584,447 | ........ 496,780 584,447 12/26/2036. | 1FM....
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | .. | 06/26/2018. | MBS Paydown... 506,936 | .......... 506,936 | ........ 471,451 506,936 05/26/2036.
05540X BQ 5 |BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... |.. | 06/26/2018. | MBS Paydow ,005,864 | . ,005,864 | ........885,160 ..1,005,864 11/26/2035.
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE......... .. | 06/20/2018. | MBS Paydown... 451,835 | .......... 451,835 | ........ 373,328 | ......... 11/20/2036.
05545 AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE...... .| 06/25/2018. | MBS Paydown.......... 222,357 222,357 | ........ 198,454 | .......... 204,194 222,357 02/27/2037.
05567Y AA 7 |BURLINGTON NORTH 4.967 04/01/2023.. .. | 04/01/2018. | Sinking Fund Redemption. .226,803 226,803 226,803 226,803 . I 226,803 04/01/2023.
055680 AA 2 |BNSF RAILWAY CO 2006-3 5.342 04/01/2024.......... | .. | 04/01/2018. | Sinking Fund Redemption. AT7,333 | e 177,333 | oo 171,410 | e 173,160 |.... . v | o0 e | e 177,333 04/01/2024.
05570W AE 8 [BNPP 2009-1 A5 SUB 6.0 08/27/2037 RE................. .. | 06/27/2018. | MBS Paydown 1,996,279 | ...... 1,996,279 | ..... 1,826,59% | ....... 1,976,840 ..1,996,279 08/27/2037.
05578Q AD 5 |BPCE 4.50 03/15/2025. s C| 06/05/2018. | HSBC SECURITIES.. ,893,450 ,000,000 4,928,850 4,947,594 ..4,950,278 03/15/2025.
05578Q AD 5 |BPCE 4.50 03/15/2025. s C | 06/12/2018. [NATWEST.......ccoooevvverinriinicnni v | 22,915,400 | .......3,000,000 | .....2,957,310 | ....... 2,968,556 ..2,970,240 03/15/2025.
05578Q AD 5 |BPCE 4.50 03/15/2025 e C[06/29/2018. | BARCLAYS CAPITAL. 3,892,522 03/15/2025.
05581J AA 2 | BNSF RAILWAY CO 3.442 06/16/2028... .. | 06/16/2018. | Sinking Fund Redemption. 94,033 06/16/2028.
05584@ AA 9 |GE HUNTSVILLE CTL 3.47 08/15/2035.. .| 06/15/2018. | Paydown 113,816 08/15/2035.
05584A AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029 .. | 06/25/2018. | MBS Paydown 317,330 05/25/2029.
05586* AA 9 | GE SPARTANBURG CTL 3.97 07/15/2032.... ... | .| 06/15/2018. | Paydown 07/15/2032.
05587 AA 8 |FEDEX GROUND CTL 4.26 03/15/2037.................... .. | 06/15/2018. | Paydown 03/15/2037.
05588* AA 7 | OERLIKON HUNTERSVILLE CTL 4.43 5/15/2038.... | .. | 06/15/2018. | Paydown 18,798 ...18,798 . 05/15/2038.
05590# AA 9 |BP CORP NA CTL 3.54 11/15/2032.........ccccovvvemureneee .| 06/15/2018. | Paydown . 35,416 ...35,416 . . .35,416 ...35,416 11/15/2032.
05618M AW 4 | BABSN 2014-3A B2R CLO MEZ 3.71 01/15/26......... .. | 06/13/2018. | DIStHDULION. ......covvereercreeririnerires | cevreririeirserieiin ....10,000,000 | ..... 10,000,000 |....10,000,000 | ....... 9,999,002 | oveevvreriree | verreeene(1,252) [ oo [errverreeend(1,252) [ oo | e 9,997,749 01/15/2026.
05874P AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025, .. | 05/20/2018. | MBS Paydown..........cccvverrrenneinnes | eeverirnenrneiseinnns | covee 1,339,871 1,339,871 | ..... 1,339,871 1,339,871 ..1,339,871 05/20/2025.
058927 AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036 .. | 06/20/2018. | MBS Paydown... . 47,675 LATBT5 | . 41,160 | ... . T4 .. 47,675 |.. - 02/20/2036.
058927 AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036........... .. | 06/20/2018. | PasS-Through LOSS.........ccveeereeens | wevrneernnreneenneeiinns | coveeineeinseinnein | ceveneeineeens 5,269 | oo [ ererieninennninees [ s | e | e | e 0 [ coreeererirenns | e | rerenenneninees | ceeenennseenenes | eerenseesnninnen0 i 02/20/2036.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036... .| 06/25/2018. | MBS Paydown.......... 269,070 269,070 | ........ 218,620 | .......... 202,832 | oo | e 30,524 30,524 269,070 | ..oovoverivvenes e | v | i 8,085 | 03/25/2036.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | .. | 06/25/2018. | Pass-Through LOSS.........ccccceveres | cerrerineenernnniines | errerenennnnennenns | cenerennen 71,9000 | it [ e | s (17,476) | ..ovvevrerne [ e (UL ) E— 03/25/2036.
058931 BL 9 |BAFC 2006-3 5A8 SEQ 5.50 03/25/36...........cccoevvvnnce .| 06/25/2018. | MBS Paydown...........ccooveenevnerenns | cevneeneenernneiinns | vereeenn 13,518 | 113518 | e 13,631 | s P27 T N 125 | e | s 125 | e 03/25/2036.
058931 BL 9 |BAFC 2006-3 5A8 SEQ 5.50 03/25/36 .. | 06/25/2018. | Pass-Through LOSS...........ceeeveees | covnerierenernerinnns | ervereneeneninneis | vevvvmeenenensc T4 | i [ v [ e | oo | ooeveeressesenens (V1 03/25/2036.
05946X H7 1 |BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035. .. | 06/20/2018. | MBS Paydown..........cconvevrrenerenns | wevnerrrneirseeseninnns | 10 847,582 | .........847,582 | ........ 771,367 | oo 776,658 | .... . 52,643 o 847,582 .0 11/20/2035.
05946X H7 1 |BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035........ .. 06/20/2018. | Pass-Through LOSS..........cccrvvvrerns | conrvreirnrneinnneines [ evvvveinnncrnninne | vervennennenen301 [ i 274 | oo | e e [ 0 I 277 | o [ v Q277) [ v (V24| E— 11/20/2035.
05946X Y7 2 |BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036........ .. | 06/25/2018. | MBS Paydown..........ccconeevvrenerenns | wevmerrrsrirneenennnns | vereenn 154,869 | .......... 154,869 | ........ 154,780 | ...ccvonee 152,654 54,869 | oo e | veenernneeen0 [ 3,709 | 01/25/2036.
05946X Y7 2 |BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036........ .. | 06/25/2018. | Pass-Through Loss.... 01/25/2036.
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035........... .| 06/20/2018. | MBS Paydown.............ooceervveerenns 09/20/2035.
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035.... .. | 06/20/2018. | Pass-Through Loss.... 09/20/2035.
05948K ZB 8 |BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035. .| 06/25/2018. | MBS Paydown.......... . 39,568 05/25/2035. -
05948K ZB 8 | BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ .. | 06/25/2018. | Pass-Through LOSS.........c.uveurvenn | corrermneernernnnins 05/25/2035. | 1FM...........
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05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035... .. | 06/25/2018. | MBS Paydown..........ccovuveerermrens | verirnrierinninenines | woveriens 81,073 | .ccoeee..81,073 | ... 59,698 | ... 55,650 [ ..o [ i (12,663) | ... .(12,663) | ... 05/25/2035.

05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035... .. | 06/25/2018. | Pass-Through Loss.... .| 05/25/2035.

05948X 5S 6 |BOAMS 2004-C 2A1 SEQ CSTR 04/25/34.. .| 06/25/2018. | MBS Paydown.......... 26,908 04/25/2034.

05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034.... ..| .. | 06/25/2018. | MBS Paydown v | e 173,282 | ..cooeee . 04/25/2034.

05948X T2 7 |BOAMS 2004-A 2A2 PT SNR FLT 02/34.........ccceveenue .. | 06/25/2018. | MBS PaydOown..........cconvvenerrerins | cevrreeiseieniinnsiinns | cvvies 104,982 | .......... 104,982 | .......103,408 | .........103,354 | ....coovvnvins | eovrrriereeansT0) | o | eevveerneiceac(76) | oo | v 104,982 02/25/2034.

05949A H8 6 |BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035.......... .. | 06/25/2018. | MBS Paydown..........ccvrvenerereriins | vevrerirnrineriinniines | cvvvies 100,179 | ..cvvevee 100,179 100,179 02/25/2035.

05949A H9 4 |BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035........ .. | 06/25/2018. | MBS PaydOWN..........comreerrcrins | wevreriseennerinnninns | cvvves 125,105 | ....coonee 125,105 125,105 02/25/2035.

05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. .. | 06/25/2018. | MBS Paydown...........cccovvvnrieveriins | vevrrerinniveiiinniines | v 137,746 09/25/2035.

05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. ..| .. | 06/25/2018. | Pass-Through Loss.... 09/25/2035.

05949C HM 1 |BOAMS 2005- 1A1 SEQ SSNR CSTR 10/25/35....... .. | 06/25/2018. | MBS Paydown............ccovvevriveiiins | covrverieriniiicsiins 25159 | ooeere25,159 | 122,170 | ciiin22,559 | s [ (9,377 s e 9,377) s [ s 25,159 10/25/2035.

05949C HM 1 |BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35....... .. | 06/25/2018. | Pass-Through Loss.... I 197 .| 10/25/2035.

05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... .| 06/25/2018. | MBS Paydown.......... 5,900 N 5,900 11/25/2035.

05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... .. | 06/25/2018. | Pass-Through Loss.... I 926 11/25/2035.

05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035............ .. | 06/25/2018. | MBS PaydOWN..........coorveericrins | vevreriseerserinnines | cvrves 155,800 | ..........155,800 | ........148,219 | ......... 151,236 | .ooovvvvceicne | cererrene(1,018) s e (1,018) e | s 155,800 12/25/2035.

05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035............ .. | 06/25/2018. | Pass-Through Loss.... 12/25/2035.

05950M AJ 9 |BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036. .. | 06/20/2018. | MBS Paydown.. veen 428,606 ..428,606 .412,166 ..428,606 07/20/2036.

05950P AF 0 |BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046........... .. | 06/20/2018. | MBS PaydOown...........cnveenerrerins | cevrreeiseirneeiinninns | cvvies 132,695 132,695 | ........ 115,862 109,768 132,695 09/20/2046.

05950P AF 0 |BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046........... .. | 06/20/2018. [ Pass-Through LOSS..........cocvvererns | wovriernnireiniinnnns | wovrrenneinssneins | covvevinnis 7,480 (77) 09/20/2046.

05950T AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... .. | 06/20/2018. | MBS PaydOWN..........cevmrerericrins | vevrerineisnerinnines | cvvvies 119,043 | ........119,043 | ......... 98,432 | 000eere103,600 | ovoovvrcries | e B TT2 [ [ 5772 | i 119,043 11/20/2046.

05950T AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... .| 06/20/2018. | Pass-Through Loss.... ...1,885 .| 11/20/2046.

05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037 .. | 06/25/2018. | MBS Paydown.. ...4,229 01/25/2037.

05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037.... .. | 06/25/2018. | Pass-Through Loss.... .1 01/25/2037.

05951K AN 3 | BAFC 2006-7 1A12 SEQ SSNR 6.00 09/25/36.......... .. | 06/25/2018. | MBS Paydown..........ccvrvenerirerins | vevrerirnrinerinnines | cvvvi 301,672 | ..........301,672 | .......288,209 | .......... - 0 09/25/2036.

05951K AN 3 | BAFC 2006-7 1A12 SEQ SSNR 6.00 09/25/36.......... .. | 06/25/2018. | Pass-Through LOSS.........ceveereees | eerrneernnrenernneinnns | coverenennnninnenn | eerneeerseni0,252 | iviiirinciineinnes v [ | eevneeinsnneinens | ovenseesssnnns | vevensensssnnens0 | ovseneisiesiinenns | s 09/25/2036.

059510 AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036... .. | 06/25/2018. | MBS Paydown.........ccocmmvvemerrirens | covvernmeiieeeiiennies | e 1,675 10/25/2036.

05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036... .. | 06/25/2018. | Pass-Through Loss.... 10/25/2036.

05951V AV 1 | BAFC 2006-I 6A1 SEQ SSNR FLT 10/20/2046.......... .. | 05/20/2018. | Pass-Through Loss.... 10/20/2046.

05951V AV 1 | BAFC 2006-I 6A1 SEQ SSNR FLT 10/20/2046.......... .. | 06/20/2018. | MBS Paydown...........ccovvveerimrens | verernrererinniinenires | wveriens 86,849 | ............86,849 | ........ 71,282 | vooereee 70,636 | v | e (8,650) | ... 10/20/2046.

059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047........ .. | 06/20/2018. | MBS PaydOWN..........coorreericrins | eevreeiseerneriinnines | cvvies 792,801 | ..........792,801 | ....... 681,809 | .........698,072 | ..o | corrrenns 68,681 05/20/2047.

059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036........... .. | 06/20/2018. | MBS Paydown..........cccovveernrrnverns | coveemrinvirnnineiinnns | vveenns 699,906 | ..........699,906 | ........ 642,042 05/20/2036.

059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036........... .. | 06/20/2018. | Pass-Through Loss.... 05/20/2036.

059523 AX 8 |BAFC 2007-57A1 PT SSNR FLT 07/25/2047............ .. | 06/25/2018. | Pass-Through LOSS...........coeeurvees | covrerrneirneiiniins 07/25/2047.

05952X AL 8 |BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037........ .. | 06/26/2018. | MBS PaydOWN..........coorvveerirerins | cevrerirneenerinnnines | cvvvis 123,942 03/26/2037.

05952X AL 8 |BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037........ .. | 06/26/2018. | Pass-Through Loss.... 03/26/2037.

05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.. .. | 06/25/2018. | MBS Paydown...........cccvvvvevierins | vorvnrinerinninennes | v 30,031 05/25/2037.

05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.. .. | .. | 06/25/2018. | Pass-Through Loss.... .| 05/25/2037.

05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ .. | 06/20/2018. | MBS Paydown..........cccnverreenerins | cevrnerineineirneniinns | reeereenns 1,767 09/20/2037.

05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37 .. | 06/20/2018. | Pass-Through Loss.... 09/20/2037.

05955Q AA 4 |BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... | .. | 06/26/2018. | MBS Paydown...........cccovvenerenererns | eerrmeimeerneriinninns | cvvven 430,929 08/26/2037.

05955V AG 0 |BAFC 2010-R1 1A3 SUB SSNR 5.50 1/26/2036........ .. | 06/26/2018. | MBS Paydown..........cccovveernrrvnerns | covvemrisvrnnnsiinnns | vveenns 410,212 X 01/26/2036.

059666 ZZ 3 |BAKEMARK HOLDINGS TL L+525 08/17/2023 AR... | .. | 06/29/2018. | Paydown 6,126 | .ooooerern6,126 | 5,965 | 3,856 [ [ e 148 | | e 148 | | s 6,126 08/17/2023.

05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE........... .. | 06/26/2018. | MBS Paydown..........coovvenerrreriies | eevrrerineieniinnsiinns | cvvin 204,857 204,857 07/26/2036.
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05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE. .. | 06/26/2018. | Pass-Through Loss.... 07/26/2036.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037. .. | 06/26/2018. | MBS PaydOwN..........conmrenerrcrins | cevreriseirneriisnines | cvveis 538,499 | ..........538,499 | ........ 332,126 | .......... 406,728 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037. .. | 06/26/2018. | Pass-Through Loss.... 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE. .. | .. | 06/26/2018. | MBS Paydown v | e 198,960 | ..........198,960 | ........ 193,427 | ..ccovenee 193,455 07/26/2035.
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.................. .. | 06/26/2018. | MBS PaydOown...........cooveenerrierins | cerrrerirseieniiinsiinns | cvvins 141,446 | ........141,446 | ...... 109,929 | .......... 119,489 08/26/2036.
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036. . | 06/26/2018. | Pass-Through Loss.... 08/26/2036.
067316 AC 3 |BACARDILTD 4.50 01/15/2021 . 04/24/2018. | BANC OF AMERICA SECURITIES| .......ovvvrvrencinns | cenee 4,084,160 | ....... 4,000,000 | ..... 3,991,760 | ....... 3,997,072 01/15/2021.
06738E AW 5 |BARCLAYS PLC 4.836 05/09/2028.............ccocovervrne C|06/29/2018. | CS FIRST BOSTON......cccvvuriiines [ eorerirrirnriiinninnns | o 9,472,500 | ..... 10,000,000 | ....10,000,000 | ..... 10,000,000 ..(527,500) | ...... (527,500) | .....241,800 | 05/09/2028.
06740L 8C 2 |BARCLAYSBKPLC 7.625 11/21/2022 (COCO)....... C | 06/04/2018. | BARCLAYS CAPITAL... O I 8,660,000 | ....... 8,000,000 | .....8,082,500 | ...... 8,048,340 | .cooovvrvcrres | verereeene(3,610) [ oo [ erreereeed(3,610) | o | e 8,044,730 | i | 615,270 | ....... 615,270 11/21/2022.
07325D AF 1 |BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036........ .. | 06/28/2018. | MBS PaydOwn..........ccnvveneriierins | cerrreeiseiresiinnsiinns | cvvines 126,148 | .......... 126,148 | ........ 126,148 | .......... 126,148 | ooovvvevirens | e [rvnrreeiinsinns | cvneeenineneneen0 [ | e 126,148 | s [ [ i 11/28/2036.
07384D AB 8 |BELKINC TL B 1L L+475 12/10/2022 .. | 05/01/2018. | PAYAOWN.......coomrvvrrerrercrinerierines | vevereeieriesrinenies | verinens 21,650 | ...........21,650 | .......... 17,894 ....18,048 12/10/2022.
07384M Q8 8 |BSARM 2004-3 2A SEQ SNR FLT 07/25/2034.......... | .. | 06/25/2018. | MBS Paydown...........cccoveemererererns | cevrmeimeerneriinninns | cvvves 149,226 | .........1149,226 | ........ 149,695 | ..........149,849 . 07/25/2034.
07384M S7 8 |BSARM 2004-5 2A SEQ SNR FLT 07/25/2034.......... .. | 06/25/2018. | MBS Paydown.......... 255,292 255,292 | ........ 256,406 | .......... 255,940 I 255,292 07/25/2034.
07384M S8 6 |BSARM 2004-5 3A SEQ SNR FLT 07/25/2034.......... .. | 06/25/2018. | MBS PaydOWN..........coorveericrins | vevreriseerserinnines | cvrves 179,501 | .o 179,501 | ........ 181,909 | ..cooonee 182,128 | oevvvvveeeer | wrrrrerene(1,083) [ o v (1,083) [ o | e 179,501 | oo 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033.................. .| 06/25/2018. | MBS Paydown...........cccvuucnrivcriins | covvvevinnieniinniiens | v 106,153 | .........106,153 | ........ 107,281 | .0 106,647 | oo [ 1,593 | [ 1,893 | | 106,153 | ...oovvvviiriane 09/25/2033.
07384Y TL 0 |BSABS 2004-SD2 A4 SEQ SNR FLT 03/25/2044 .| 06/25/2018. | MBS Paydown.. 23,495 .23,759 23,495 03/25/2044.
07386H PD 7 |BALTA 2004-12 2A1 SEQ SNR FLT 01/25/2035........ .| 06/25/2018. | MBS Paydown.......... 8,901 | .ooorrrn.8,901 | s 8,167 01/25/2035.
07386H QZ 7 [BALTA2005-2 2A3 SEQPT SNR FLT 04/25/35........ .. | 06/25/2018. | MBS Paydown..........cccovveevnrivverns | coveemrinvrnnnsiinnns | vvirenns 183,177 | ... 183177 | ....... 155,242 04/25/2035.
07386H UG 4 |BALTA2005-521A1 SEQ SSNR FLT 07/25/35......... .. | 06/25/2018. | MBS PaydOown..........ccnevrnrierins | wevrnerinriseennerinns | oneerenens 1,640 | ... 1,640 | oo, 1,492 07/25/2035.
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37... ..| 05/31/2018. | Book Value Adjustment................. coee | e e | e e | e | 0 | | v 10,254 | i | 10,254) | ........ .| 04/25/2037.
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/3 .| 06/25/2018. | MBS Paydown.......... 26,693 | ...........26,693 | ......... 15,755 04/25/2037.
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37... ..| .. | 06/25/2018. | Pass-Through Loss.... (21,888) .| 04/25/2037.
073879 GN 2 |BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.............. .. | 06/25/2018. | MBS Paydown..........ccovvveremrens | verinrererimnrnenines | veriens 45499 | ..........45499 | ... 34,010 10/25/2034.
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...... .. | 06/25/2018. | MBS PaydOwN..........conmrenerrerins | wevreeiseirneriinnines | cvvies 138,201 | ..........138,201 | ........ 139,842 | .cooonee 09/25/2020.
073880 AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047....... .. | 06/25/2018. | MBS Paydown..........cccovvuevvrircerns | wovermrineirnnnerinins | v 170,079 | ..........170,079 | ........ 143,974 | .......... 141,241 02/25/2047.
073880 AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047..... .. | 06/25/2018. | Pass-Through Loss.... 02/25/2047.
07389N AC 9 |BSABS 2006-SD4 2A1 SEQ SSNR FLT 10/25/36 .. | 06/25/2018. | MBS PaydOown...........comveenevrncrins | cevrneeineineiiinniens | cvvies 156,702 | .........156,702 | ........ 140,689 | .......... 139,227 0. 10/25/2036.
075887 CA 5 |BECTON DICKINSON 4.40 1/15/2021 o | 06/25/2018. | Call.....ooorerririeiririeierinerienes | e | o 4,157,126 | ....... 4,000,000 | .....4,162,680 | ....... 4,162,351 (138,771) | .....(138,771) | ..... 01/15/2021.
08180K AR 1 |BSP 2014-VA B1R CLO MEZ FLT 10/20/2026.......... |.. | 05/17/2018. | DiStribution............ccceerevmmeirmmennns | covvmremrenenirscinnns | eonee 2,500,000 | ....... 2,500,000 | ..... 2,500,000 | ....... 2,490,153 . v 2,891,235 | i | e 8,765 | ..cooonv. 8,765 | ....... 47,927 | 10/20/2026.
08180K AS 9 |BSP 2014-VAB2R CLO MEZ 3.59 10/20/2026.......... .. 05/17/2018. | DiStribUtion...........cc.oevererivrnrrns | eoverernersriniieins | v 7,000,000 | ....... 7,000,000 | .....7,000,000 | ....... 6,960,816 | ...covvivee | cereerren 3,193 | s i3, 193 | | 6,964,009 |.....ccvvvivns | v 35,991 | ......... 35,991 | ... 143,290 | 10/20/2026.
088588 ZZ 4 |BEYONDTRUST SOFTWARE L+625 11/21/2023 AR | .. | 06/29/2018. | Paydown 9,375 | coveriens 9,375 | v 9,163 | oo 9,166 B 9,375 | oo | cevreereeienins | e (U I 255 | 11/21/2023.
095560 AW 8 |BHILL 2013-1A C1R CLO MEZ FLT 01/15/2026........ .. | 04/15/2018. | MBS Paydown..........ccnvverrerrerinns | covreriseinerineinns ....10,500,000 | ..... 10,500,000 | ....10,500,000 | ..... 10,502,560 | ..oovvevvrees | ereeene(2,560) | oo [ eereriennnn(2,560) | oo | 000 10,500,000 | o | e | e 0. 209,061 | 01/15/2026.
095560 AY 4 |BHILL 2013-1A C2R CLO MEZ 4.35 01/15/26. . | 04/15/2018. [ MBS Paydown...........veemvemerienes [ wveerrenirnerieeinenes | o 4,000,000 | ....... 4,000,000 | .....4,000,000 | ... 4,000,568 | ....cooerernees | crererereene(588) | v | rereneeeend(588) [ i | reeeen,000,000 [ oo s | e 0| 87,000 | 01/15/2026.
09659T 2A 8 | BNP PARIBAS 4.375 03/01/2033 06/04/2018. | BNP PARIBAS.........coovoerereervnins | cevereneriseiseenens | conne 7,579,920 | ....... 8,000,000 | .....7,974,320 (394,724) | ..... (394,724)| ....... 92,361 | 03/01/2033.
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018.... .| 06/15/2018. | MBS Paydown CATAT | 4,717 8520 | i TA6 | s | s 3 01/15/2018.
09774X BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029.... .. | 05/15/2018. | MBS Paydown I I L0109 | 1109 | ..1,109 535 | . 20 9417 | ... e | 12/15/2029.
107265 AE 0 |BRENT 2006-1A B CLO MEZ FLT 02/01/2022.......... .| 05/01/2018. | MBS Paydown..........cccvverrrinneiens | cevererneerseiseianns | covee 1,589,491 | ......1,589,491 | ... 1,524,918 | ....... 1,585,357 | coovveveianee | i 4134 | s [ 4134 | e | e 1,589,491 02/01/2022.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 .| 06/20/2018. | Sinking Fund Redemption............. | «ceeeeneenerevnirines | cvvvee 182,939 | ..........182,939 | ........ 183,150 | ..ccoveeee 183,066 182,939 06/20/2024.
11042B  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020 .| 06/20/2018. | Sinking Fund Redemption............. | «eeveeeneenernnnines | cvvv 197,118 | ... 197,118 | ....... 197,118 | .o 197,118 197,118 06/20/2020.
12189P AD 4 |BNSF 98-C TRUST 6.23 07/02/2018........c.coccrvrrrrrnns .. 1 01/02/2018. | Sinking Fund Redemption 22,752 | .o0ee22,752 | ... 20,869 0 I [ 22,752 07/02/2018.
123262 AN 7 |BJETS 2018-1 A ABS SSNR 4.335 02/15/2033......... .. | 06/15/2018. | MBS Paydown.......... 359,897 | ..........359,897 | ........ 359,890 54 ol 359,897 02/15/2033.
12479L  AA 8 |CAI2012-1A A ABS 3.47 10/25/2027 .........ocovvvennc. C | 06/25/2018. | MBS Paydown...........ccocvuerererennes | corneirnniineineinnnes | cvennd 692,625 | ..........692,625 | ........ 677,011 1,904 ol 692,625 10/25/2027.
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12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028............ccocvonnce. C | 06/25/2018. | MBS Paydown...........couveerernrenens [ rernrvierinnrirenirenes | cvienes 367,500 | ..........367,500 | ........ 362,589 ..364,249 367,500 03/27/2028. | 1FE..
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047........ ..| 06/15/2018. | MBS Paydown.......... 20,000 | ..cceee..e.20,000 | cooceneee 19,994 ....19,995 04/15/2047.
12479R  AE 7 |CAUTO 2017-1A A2 ABS SNR 4.18 04/15/2047........ .. | 06/15/2018. | MBS Paydown..........cccovvvevvrrveines | wovviverneireennineinns | e 12,500 | ........... 12,500 | ..o 12,498 ...12,498 04/15/2047.
12489W EL 4 |CBASS 2002-CB1 B1 SUB FLT 08/25/30.................. .. | 06/25/2018. | MBS Paydown v | e 16,459 | ..........16,459 | ....... 14,484 ....16,470 08/25/2030.
12489W JQ 8 |CBASS 2004-CB4 A6 NAS SNR 5.872 05/25/35....... .. | 06/25/2018. | MBS Paydown............ccovvevriveiiins | covverierinniiiniins 8,316 05/25/2035.
12489W NN 0 | CBASS 2005-CB6 A3 SEQ SNR 5.12 07/25/35......... .. | 06/25/2018. | MBS Paydown..........ccvrvenerereriins | vevrerirnrineriinniines | cvvvies 164,384 07/25/2035.
12527E  AD 0 |CFCRE 2011-C1 A4 SEQ CSTR 04/15/44................. .| 06/15/2018. | MBS Paydown..........cccveerreenernnes | cevmeerneerneiseianns | covee 2,343,065 04/15/2044.
125431 AH 9 [CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... .. | 06/20/2018. | MBS Paydown.......... 32,510 | ... 32,510 | o 31,804 ...19,198 06/20/2036.
125431  AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... .. | 06/20/2018. | Pass-Through Loss.... revnnreneneennn39 | e 38 v | e 0 s | s [ | .| 06/20/2036.
12543K  AM 6 |COMMUNITY HEALTH TL G L+275 12/31/2019....... .| 05/02/2018.| GOLDMAN SACHS........ccovvverevis | crrverinerrnrirneianns | conee 1,981,558 | ....... 1,996,532 | ..... 1,901,697 | ....... 1,926,611 | .oovvvevreens | v 11,865 | overceeriiinns | e 11,865 | ovveeierienins | i 1,938,476 | ..coovvircinns | e 43,083 12/31/2019.
12543X AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... .. | 06/25/2018. | MBS PaydOown...........ccrvenerirerins | vevrerirseenerinnines | cvvvis 110,468 | .........110,468 | ........ 101,118 01/25/2037.
12543X AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... .. | 06/25/2018. | Pass-Through Loss.... 01/25/2037.
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ .. | 06/25/2018. | MBS Paydown..........cccovveervnrvverns | coveeerineinnnnsiinins | vveenns 125,741 | ... 1257741 | ... 95,601 09/25/2037.
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ .. | 06/25/2018. | Pass-Through Loss.... 09/25/2037.
12549F BG 3 |CIFC 2013-4A C3R CLO MEZ 4.2 11/27/2024. .. | 05/25/2018. | MBS Paydown..........c.coocuumivcnniens | coveviiciieninsianns | o 2,500,000 | ....... 2,500,000 | ..... 2,500,000 | ....... 11/27/2024.
125585 AF 6 |CIT 1995-1 A5 SUB 9.05 8/15/2020. .. | 06/15/2018. | MBS Paydown.. 77,302 . 77,351 . . . . . 08/15/2020.
12558M AG 7 |CITHE 2002-1 AF6 SEQ STP 02/25/2030. .. | 06/25/2018. | MBS Paydown..........cccoovivrriererins | eevireirneriineinenines | overeens ANT776 | oo AUTTE | s | 02/25/2030.
125634 AG 0 [CLIF 2013-1A ABS 2.83 03/18/2028.... .. | 06/18/2018. | MBS Paydown..........cccovveervriveerns | coveemrisrirmnnsiinnns | vvvenns 101,667 | ..........101,667 | ........ . ] 101, L0 , 03/18/2028.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028.... .. | 06/21/2018. | CONSENt FEE......orvvrerrerrrcriens | cevrrerisriseirssriens | e 4,857 03/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028. .| 06/18/2018. | MBS Paydown...........c.oovvvevivevins | corinrinniinniiciies | v 44,335 11/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028. ..| 06/21/2018. | Consent Fee . ...1,987 11/18/2028.
125634 AN 5 |CLIF 2014-1A A ABS PT SNR 3.29 06/18/2 .. | 06/18/2018. | MBS PaydOWN..........coerrenericrins | cevreeeneeseriinnines | cvvenn 230,165 . 17 ol 230,165 06/18/2029.
125634 AN 5 |CLIF 2014-1A A ABS PT SNR 3.29 06/18/29... .. | 06/21/2018. | CONSENt FEE........vvvirirrirrieriens | e | v TABO | ovooicviirinrins | cevrrerierinsiiiens | e | | e | e | e (V1 PPN ISP 7,460 06/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.... .. | 06/18/2018. | MBS PaydOWN..........coerrenericrins | cevreeineinserinnines | cvree 948,600 1,662 o 948,600 10/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029.... .| 06/21/2018. | Consent FEe..........cocumrvverirmrinns | covinrinniienieeiines | v 43,330 10/18/2029.
12563L AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41.... .| 06/18/2018. | MBS Paydown 02/18/2041.
12566U AN 4 | CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2... .. | 06/25/2018. | MBS Paydown 02/25/2037.
12566U AN 4 |CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. .. | 06/25/2018. | Pass-Through Loss.... 02/25/2037.
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... .. | 06/25/2018. | MBS PaydOwN..........ccveveveereerens | cevineinerieeinenies | onerenens 49,910 04/25/2037.
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... .. | 06/25/2018. | Pass-Through Loss.... 04/25/2037.
12585@ AA 4 |CHP (FRESNO) CTL 3.19 02/15/2028............ccoonevenee .. | 06/15/2018. | PaydOown.........cvvurvrmerirrererinrinnes 320,073 320,073 320,072 0 320,073 02/15/2028. | 1....cvverernee
12639M AN 5 |CSMC 2010-15R 2A2 SUB SSNR 3.50 05/26/36....... .. | 06/26/2018. | MBS PaydOown...........coveenerencrins | cevrneeineirneiiinninns | cvvva 401,769 | .........401,769 | ....... 336,481 | .......... 391,132 [ v | e 14,917 | i | e 19T | | s 401,769 05/26/2036. | 1FM...........
12639M AQ 8 |CSMC 2010-15R 2A3 SUB SSNR 3.5 05/36 RE........ .. | 06/26/2018. | MBS Paydown...........cccveveerermrene | verereenerinennennes | woveriens 75,075 | vooereeeen 75,075 | e 58,934 89,579 [ | e 5,006 | oo | crrerrnenn 5,098 | v [ s 75,075 05/26/2036. | 1FM...........
12639M BM 6 |CSMC 2010-15R 4A2 SUB SSNR 3.50 04/35 RE...... .. | 06/26/2018. | MBS PaydOWN..........coorreerierins | vevreriseernerinnines | cvvvis 388,433 | ..........388,433 | .......343,035 | ........375,834 | ..ccooiiiis | o 11,937 388,433 04/26/2035. | 1FM...........
12640W AC 4 |CSMC 2008-3R 1A2 MEZ FLT 07/26/2037 RE.......... .. | 06/25/2018. | MBS Paydown..........cccovvrrervirneeres | wovvirerneirernnisninns | vevniians 90,070 07/26/2037. | 1FM...........
12640W AC 4 |CSMC 2008-3R 1A2 MEZ FLT 07/26/2037 RE.......... .. | 06/25/2018. | Pass-Through Loss.... 07/26/2037. | 1FM...........
12641P  AD 6 |CSMC 2009-6R 1A2 SUB SSUP 5.75 1/26/36........... .. | 05/26/2018. | MBS PaydOown...........cnvevnereerins | cevreeineirneriinninns | cvvva 405,946 | .......... 405,946 | ........ 405,946 | ... 404,405 | ..o | o 11T i | e 1T i | e 405,946 | ..o | e | e 0 | e 8,069 | 01/26/2036. | 1FM...........
12641P  AM 6 |CSMC 2009-6R 2A2 SUB SSUP 5.50 10/26/35......... .. | 06/26/2018. | MBS PaydOWN...........ccorvveerircrins | cevrerernveinerinnines | cvvvies 194,177 | ..o 194177 | 194,177 10/26/2035. | 1FM...........
12641P AR 5 |CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35......... .. | 05/26/2018. | Pass-Through LOSS.........c.cveerevens | cevrnerrneernerinneiines | cevneeneninseinenes | eevneennen56,634 | i 33,436 10/26/2035. | 1FM...........
12641P AZ 7 |CSMC 2009-6R 4A3 SUB SSUP 5.50 11/26/35......... .. | 06/26/2018. | MBS Paydown..........cccovveernrrvneins | coveermrisvnnninsiinins | vveenns 108,551 | ..........108,551 | ........ 106,562 11/26/2035. | 1FM...........
12641P  BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... .. | 06/26/2018. | Pass-Through Loss.... I 6,920 . 11/26/2035. | 1FM...........
12641P BM 5 |CSMC 2009-6R 6A2 SUB SSUP 5.50 9/26/35........... .. | 06/26/2018. | MBS Paydown..........cooveenevrneriies | covrreeineieniinnniinns | cvvis 341,378 | .......... 341,378 | ........ 338,560 | ......... 339,878 | .oovvverreces | i 329 341,378 | oo | e | e 0| e 7,192 | 09/26/2035. | 1FM...........
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12641P  BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... .. | 06/26/2018. | Pass-Through LOSS.........c..ccuweie | vevrrerinrineriinenines | crvvnrevsriineinenns | cvvvverernneenni 203 [ i 93 | o | eerveennnenes | everrnereenne(0) [ [ e (0) [ [ 09/26/2035.

12641P  CD 4 |CSMC 2009-6R 8A5 SUB SSUP 5.50 10/26/35......... .. | 05/26/2018. | MBS PaydOWN..........conmvvnerrcrins | wevreriseirneriinnines | cvrenne 296,000 | ..........296,000 | ........ 296,000 296,000 10/26/2035.

12641P  CE 2 |CSMC 2009-6R 8A6 MEZ SSUP 5.50 10/26/35......... .. | 06/26/2018. | MBS Paydown.............couvevivmviins | covinrinniinniveines | v 42,806 | ...........42,806 | ......... 30,653 | i 36,726 | oo | eeeen(28,960) [ oo [ e (28,960) [ o | s 42,806 10/26/2035.

12641P CH 5 |CSMC 2009-6R 9A3 SUB SSUP CSTR 4/26/36........ .. | 06/26/2018. | MBS Paydown.......... 25,278 25278 | ooeeieeni25,232 | v | e 1T [ Lo 1 L | e 25,278 04/26/2036.

12641P  CK 8 |CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ .. | 05/31/2018. | Book Value Adjustment.............cc. | coeveveerinriicniis ceee [ v | s | e [ | s | a0 | v | i, 7,048 04/26/2036.

12641P  CK 8 |CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ .. | 06/26/2018. | Pass-Through LOSS.........c..cuvereee | ceveerernreeerinnnines | crermeeinneinsinenns | oeveeenens (12,806) 1 | e | evveniinnsiiens | eeveniiesieniines | oemsiessinsnes | svensesensinnieenQ [ | oo (7,054) 04/26/2036.

12641P CW 2 |CSMC 2009-6R 11A3 SUB SSUP 5.50 1/26/36......... .. | 06/26/2018. | MBS PaydOwn..........commrenerrcrins | cevreriseirseriinnines | cvvies 165,264 | .......... 165,264 | ........ 165,264 | ... 164,685 | .cvvcvevcins [ vererennni258 | [ 258 | s | v 165,264 01/26/2036.

12641P DE 1 |CSMC 2009-6R 12A4 SUB SSUP 5.00 4/26/35......... .. | 06/26/2018. | MBS Paydown...........cccocvevrvrvcres | wovvirernnrerininnnns | 000,567,695 | ..........567,695 | ........ 553,037 567,695 04/26/2035.

12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37..........c.ccconecn. .. | 06/26/2018. | MBS Paydown v | e 1077 | 10477 | 5,521 | e 5,105 | s | e (64) [ [ e (B4) [ e | s 10,177 09/26/2037.

12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37..........occonc... .. | 06/26/2018. | Pass-Through Loss...........cccccvviee | covrrerinriniiiiniinns 09/26/2037.

12641Q AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37......... .. | 06/26/2018. | MBS Paydown...........couvveverrerins | vevverineenervnerines | cereeenen51,603 | ciirnnn.51,603 | oo 51,527 07/26/2037.

12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037................. .. | 06/26/2018. | Pass-Through Loss.... 07/26/2037.

12641Q AN 2 |CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35 .. | 06/26/2018. | MBS Paydown..........cccovveernnrrverns | coveemrisernnnsiinnns | vveenns 105,499 | ..........105,499 | ........ 105,499 | .......... 105,105 | .o | 8T [ L8 | i | e 105,499 | .o 11/26/2035.

12641Q AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 oo | .. | 06/26/2018. | Pass-Through LOSS..........cccveereees | ovrvrmerrenmneenenis | ceevrverineenennnee | oevernenennc4,202 | i, 24,549 e (399) 11/26/2035.

12641Q AW 2 | CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... .. | 06/26/2018. | MBS Paydown...........cccouvvrivcries | covvvevinniiniiinniiens | v 171,586 | ........ 171,586 | ....... 171,586 | oo 171,012 | s [ o179 | i 179 | | i 171,586 | ..oovvecviieiene cevvrennnniennne | o0 [ 4,546 | 09/26/2035.

12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.. .. | 06/26/2018. | MBS PaydOwN...........corvenerirerins | vevrererneenerinnrnes | cvvvenes 247,725 | .......247,725 | ........ 43,585 247,725 12/26/2036.

12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36 .. | 06/26/2018. | Pass-Through Loss.... (530) 12/26/2036.

12641Q BQ 4 | CSMC 2009-7R 8A6 MEZ STP 5/26/36... .. | 06/26/2018. | MBS Paydown..........cccovvrvervirneeres | wvvirerneirennnissnns | vevviies 13,460 | ... 13,460 | oo 11174 | 4,804 | s | il 118 i | T8 [ | e 13,460 [ 05/26/2036.

12641Q BV 3 | CSMC 2009-7R 9A2 SUB 5.25 8/26/35.... .. | 06/26/2018. | MBS PaydOWN..........coerrenerierins | vevrerineenserinnines | cvrven 256,438 256,438 08/26/2035.

12641Q BW 1 |CSMC 2009-7R 9A3 SUB 5.25 8/26/35.... .. | 06/26/2018. | MBS Paydown...........c.couvveiinriins | cevinrinniisnivcines | v 51,966 ....51,966 08/26/2035.

12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/3! .. | 06/26/2018. | MBS PaydOWN..........coerrererierins | cevrerirseererinnines | vrvend 404,620 02/26/2035.

12641Q CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36 . | .. | 06/26/2018. | MBS Paydown.......... 62,773 01/26/2036.

12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36................... .. | 06/26/2018. | Pass-Through Loss.... 01/26/2036.

12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... .. | 06/26/2018. | MBS PaydOwn..........cccervvmererererns | ceveneirnerineinenines | overeens 58,407 06/26/2037.

12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37. ..| 05/31/2018. | Book Value Adjustment................. 06/26/2037.

12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37. .. | 06/26/2018. | Pass-Through Loss.... 06/26/2037.

12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... .. | 06/26/2018. | MBS Paydown 04/26/2037.

12641Q DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37..........cccovuuee .. | 06/26/2018. | Pass-Through Loss.... 04/26/2037.

12641Q DV 1 |CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... .. | 06/26/2018. | MBS PaydOWN..........coorvenerierins | wevreriseenserinnninns | cvvies 107,825 02/26/2036.

12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36................... .. | 06/26/2018. | Pass-Through Loss.... .1 02/26/2036.

12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... .. | 06/26/2018. | MBS Paydown 03/26/2037.

12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... .. | 06/26/2018. | MBS Paydown 03/26/2037.

12641Q EV 0 |CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36. .. | 05/26/2018. | MBS Paydown 03/26/2036.

12641Q FC 1 |CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35. ..| .| 06/26/2018. | MBS Paydown 08/26/2035.

12641T AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE..... | .. | 06/26/2018. | MBS Paydown . 06/26/2036.

12642N  BQ 0 |CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36...... .. | 06/26/2018. | MBS Paydown e T8,720 | v | e | 0 | s 1,195 | 03/26/2036.

12645B BX 8 |CSMC 2010-17R 4A3 SUB 3.5 11/26/2035................ .. | 05/26/2018. | MBS Paydown 361,960 11/26/2035.

12646U AK 4 |CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043.... .. | 06/25/2018. | MBS PaydOWN..........cvvrvveericrins | cevrerirneernerinnnnes | cvvvees 120,754 | .......... 120,754 120,754 03/25/2043.

12646W AH 7 |CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43 .| . [ 06/25/2018. | MBS PaydOwN...........cveueerreenenns | oreerneereneneinnenis | crneeens 154,671 | ..cceveeee 154,671 154,671 04/25/2043.

12646X AJ 1 |CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43....... .. | 06/25/2018. | MBS Paydown..........cccovveervrvrverns | coveemrisvrnnnsiinnns | vvienns 302,226 | .........302,226 | ........ 286,170 302,226 05/25/2043.

12647G  BZ 0 |CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043......... .. | 06/25/2018. | MBS Paydown OO I 42,3% | ...........42,39% | ........ 41,409 ceevrerineens [ D3 [ | s 42,396 0 07/25/2043.

12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE.......... .. | 04/28/2018. | Pass-Through LOSS...........coccrrvees | cevrmrennrinneinninnns | e | eernnenneiensinens(0) | vovvrerireniinriinnns | | | e | oo | oesvesiesesneens 0 [ ceveereerineins | e | e | e | e (U 12/27/2036.
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12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE.... .. | 06/28/2018. | MBS Paydown..........cvvvenerererins | vevrerirnrineriinnines | cvvven 886,705 | .......... 886,705 | .......643,245 | ........679,656 |.....cccourirer | wornene 177,321 77,321 ol 886,705 cevvrerinrennnnn | eevenneeennieeen0 s 7,237 | 12/27/2036.

12647P  AK 4 |CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043 .. | 06/25/2018. | MBS PaydOWN..........comrenericrins | weereriseernerisnines | cervand 401,801 | ..o 401,801 | ........387,235 | ..........387,709 | ..cooovvirnnns | corrrrennd (7,629) 7829) [ v | e 401,801 | .o cevenerinneennnen | eevnneeennineen0 [ 6,079 | 08/25/2043.

126650 AN 0 |CVS CAREMARK 6.204 10/10/25.... .. 06/10/2018. | Sinking Fund Redemption............ | oeeeerveereemrncnns | vernninnd 68,616 ....68,616 (55) [ covevrrrrerernnen | eererrnnrennnn88,816 [ e | e | veverinneennn0 | i 1,771 [ 10/10/2025.

126650 AW 0 |CVS CAREMARK 5.298 01/11/27.... ..| .| 06/10/2018. | Sinking Fund Redemption 01/11/2027.

126650 BQ 2 |CVS CAREMARK 6.943 01/10/2030.........ccccnvvirerenns .. | 06/10/2018. | Sinking Fund Redemption............. | ceceeverveerncvernnnnns 01/10/2030.

126650 BV 1 |CVSPT TRUST 5.773 01/10/2033.. .| 06/10/2018. | Sinking Fund Redemption 01/10/2033.

126650 BY 5 |CVS CORP 5.926 01/10/2034 .. | .. | 06/10/2018. | Sinking Fund Redemption 01/10/2034.

12665V AA 0 |CVS PASS-THRU TR 2014 4.163 08/10/36............... .. | 06/10/2018. | Sinking Fund Redemption............. 08/11/2036.

126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36..... | .. | 04/20/2018. | Pass-Through Loss.... 02/20/2036.

126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36..... | .. | 06/20/2018. | MBS PaydOwN...........cc.rvvernviiniins | ovvernrireniinneiseenns 02/20/2036.

126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036... .. | 06/25/2018. | MBS Paydown 05/25/2036.

126671 D4 5 |CWL 2003-3 2A2 SEQ FLT 11/25/33 .| 06/25/2018. | MBS Paydown.......... 11/25/2033.

12667F 4N 2 |CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035... .. | 06/25/2018. | MBS Paydown.......... 263,082 04/25/2035.

12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035... .. | .. | 06/25/2018. | Pass-Through Loss.... 04/25/2035.

12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35 .| 06/25/2018. | MBS Paydown...........cccvuucnrivcriins | covvvevinnieniinniiens | v 124,493 04/25/2035.

12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35. .. | 06/25/2018. | Pass-Through Loss.... 04/25/2035.

12667F EG 6 |CWALT 2004-J2 3A3 PAC 5.50 4/25/2034................ .. | 06/25/2018. | MBS PaydOowN...........conveenevrrerins | cevrreeiseineiinnninns | cvvies 137,728 04/25/2034.

12667F LG 8 [CWALT 2004-J5 1A6 NAS 5.687 7/25/2034 .. | 04/25/2018. | MBS Paydown.......... 2 07/25/2034.

12667F RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024 oo |- | 06/25/2018. | MBS Paydown.........cccvcrvererneernens [ coververrneeneniinees | cvvneees 134,313 08/25/2024.

12667F RG 2 |CWALT 2004-J6 2A1 SEQ SNR 6.50 11/25/31 .. | 06/25/2018. | MBS Paydown 11/25/2031.

12667G  AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35. .. | 06/25/2018. | MBS Paydown.. 05/25/2035.

12667G  AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35. .. | 06/25/2018. | Pass-Through Loss.... | 05/25/2035.

12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 .. | 06/25/2018. | MBS Paydown...........ccovvveererereine | verernrernerimnninenines | wveriens \ USSR () X X . , , , . , 05/25/2035.

12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 .. | 06/25/2018. | Pass-Through Loss.... 05/25/2035.

12668A 4C 6 |CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... .. | 06/25/2018. | MBS Paydown.......... 01/25/2036.

12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... | .. | 06/25/2018. | Pass-Through Loss.... . . 01/25/2036.

12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36................... .. | 06/25/2018. | MBS Paydown..........ccoveverrererens | eevirneinerineinennns | oveviens . | 0 . 05/25/2036.

12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. .. | 06/25/2018. | Pass-Through Loss.... 05/25/2036.

126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/35.. ..| .. | 04/20/2018. | Pass-Through Loss.... 10/20/2035.

126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/35............ .. | 06/20/2018. | MBS Paydown.......... 10/20/2035.

126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36..... | .. | 06/20/2018. | MBS Paydown.......... 4, ol 0 [ 04/20/2036.

126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36..... | .. [ 06/20/2018. | MBS Paydown............cccouveermrvrneees [ onrernneineineiiinnins | cevereenns 04/20/2036.

126694 HP 6 |CWHL 2005-25 A10 SCH 5.50 11/35 6R-4. .. | 06/25/2018. | MBS Paydown...........ccvuveerermrene | vereveerrerimennennes | woveriens X O L ¥ \ , . e | X 0 . 11/25/2035.

126694 HP 6 |CWHL 2005-25 A10 SCH 5.50 11/35 6R-4. .. | 06/25/2018. | Pass-Through Loss.... .| 11/25/2035.

126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35..... .. | 06/20/2018. | MBS Paydown.......... 503,087 | ......... 503,087 | ........ 457,487 | ......... 459,778 503,087 12/20/2035.

126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35..... | .. | 06/20/2018. | Pass-Through Loss.... ceevineeen [ e | e 102,284 | . 83,105 | ovouveerrnerinenins | vervnninnnines | eerveninnsenenns v | o0 [ | e 81,303 12/20/2035.

126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036...... .. | 06/25/2018. | MBS Paydown..........comveenerrerins | cevrreeineineriinninns | cvvis 314,766 | .......... 314,766 | ........ 272,390 | .......... 266,955 314,766 01/25/2036.

12669D US 5 |CWHL 2002-39 A18 PAC 5.75 2/25/2033.................. .. | 06/25/2018. | MBS PaydOWN..........cvvrvveericrins | cevrerirneernerinnnnes | cvvvees 150,023 | .......... 150,023 | ........ 149,811 | e 149,778 | oo | vereeeeeenn(285) [ | evrrieereeenn(285) [ s | e 150,023 02/25/2033.

12669F V8 3 |CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034..... | .. | 06/20/2018. | MBS PaydOWN...........ccccmeermreneins | orrerneereniseisneens | erveeens 602,671 | .......... 602,671 | ........ 603,600 | .......... 604,036 602,671 09/20/2034.

12669F VH 3 |CWHL 2004-6 2A1 SEQ SNR FLT 05/25/2034.......... .. | 06/25/2018. | MBS Paydown..........cccovveervrvrverns | coveemrisvrnnnsiinnns | vvienns 308,306 | .......... 308,306 | ........ 308,877 | ..o 308,249 e 308,306 05/25/2034.

12669G A5 0 |CWHL 2005-HYB3 1A1 PT SNR FLT 06/20/2035...... .| 06/20/2018. | MBS PaydOWN..........cevmrerericrins | cevreriseenserisnines | cvvvies 129,679 | .ovevenee 129,679 | ..o.ue. 118,008 | .......... 119,137 | o | 3,284 | s v 3,284 | e | e 129,679 06/20/2035.
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12669G BY 6 |CWHL 2004-HYB7 1A1 SEQ SNR FLT 11/20/34....... .| 06/20/2018. | MBS Paydown..........ccvrveenrrererins | veveerirnrinerinniines | cvvvies 126,049 | .......... 126,049 | ... 126,599 | ... 126,687 | .cvoovvcies [ e (116) | s | e (U) ) [OTRON ISR 126,049 | ..o cevvrerienenenne | eevenneeennieeen0 s 1,476 | 11/20/2034. | 1FM...........
12669G BZ 3 |CWHL 2004-HYB7 1A2 SEQ SNR FLT 11/20/34....... .. | 06/20/2018. | MBS PaydOWN..........covrremericrins | cevreeiseinneniisnines | cvriis 367,132 | .......... 367,132 | ........ 368,734 (339) o 367,132 11/20/2034. | 1FM...........
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 05/25/2018. | Pass-Through Loss.... 08/25/2035. | 1FM...........
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035 .. | 06/25/2018. | MBS Paydown 08/25/2035. | 1FM...........
12694  AA 4 |CVS (NEW ALBANY IN) CTL 5.14 01/15/2041.......... .. | 06/15/2018. | PaydOown.........covvvveeririerriiinnines | cevierieninsiisiis 01/15/2041. | 2.
12697# AA 7 |BGS THORTONS CTL 4.56 03/15/2042.................... .. | 06/15/2018. | Paydown.........ccvvvevererernerirnrineines | cevverinrinnrenniones | cerneeen 19,720 | 019,720 | e 19,720 ...19,720 03/15/2042.
12707 AA 9 |CVS(NC SC PA & VA) CTL 4.880 01/15/2044........... .. | 06/15/2018. | Paydown 01/15/2044.
12803P AB 4 |CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047........ .. | 05/20/2018. | MBS Paydown.......... 82,500 08/20/2047.
144531 EW 6 |CARR 2006-NC1 A3 SEQFLT 01/25/2036................ .. | 06/25/2018. | MBS Paydown OO I 217,759 | ......217,759 | ........ 168,083 | .... 217,759 01/25/2036.
144531 FL 9 |CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. .. | 06/25/2018. | MBS PaydOown..........convvenevrrerins | cevrreeineireniinniiens | cvvine 248,886 | ......... 248,886 | ....... 205,09 | .......... 244,953 | ... o 248,886 02/25/2036.
14575H AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.... .. | 06/15/2018. | MBS PaydOwn..........coervvenerirerins | cevrrerernseinerinnnnes | cvvvis 103,551 | ..cvveeee 103,551 | ........ 103,513 | ...ccoonee 103,522 | cooovvevrienns | cerrnrieiinen2 [ v | e 2 | e | cereeneeens 103,551 | oo 02/15/2046.
14855) AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041 .. | 06/15/2018. | MBS PaydOWN..........coorreericrins | cerreeiseinnerinnnines | cvvins 318,479 | ........ 318,479 | ... 318,124 | ......... 318,113 318,479 08/15/2041.
14855L AB 6 |CLAST 2017-1 A ABS SNR 3.967 07/15/42 .. | 06/15/2018. [ MBS Paydown..........cccovveevnrivverns | covermninvrnnniiinins | vvvenns 516,319 | ......... 516,319 | ........ 516,314 | .......... 516,271 o e 516,319 07/15/2042.
161546 CW 4 |CFAB 2002-3 1A5 5.407 06/25/32 .. | 06/25/2018. | MBS PaydOWN..........coorveericrins | vevreriseerserinnines | cvrves 131,064 | .......... 131,064 | ........ 129,759 | ..coovonee 130,029 | .oovveivriiner | errrererennni289 s 289 [ | e 131,064 | ..oovveoirieinne 06/25/2032.
16162W NB 1 | CHASE 2005-S3 A1 NAS SSNR 5.50 11/25/35......... .| 06/25/2018. | MBS Paydown...........cccvvunrivcriins | covvverinniiniiinniinns | v 682,182 | .......... 682,182 | ........ 682,289 | .......... 678,272 682,182 11/25/2035.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36... .. | 05/31/2018. | Book Value Adjustment 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36 .. | 06/25/2018. | MBS Paydown 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36... .. | 06/25/2018. | Pass-Through Loss.... 01/25/2036.
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 .| 06/25/2018. | MBS Paydown.......... 11/25/2036.
165555 ZZ 9 |CHESAPEAKE TL L+575 11/07/2023 AR .| 06/29/2018. | Paydown 11/07/2023.
16877# AA 0 |VACHARLOTTE CTL A1 3.652 01/05/2036 .. | 06/05/2018. | Paydown . . .(5)|... . . . . 01/05/2036.
171232 AR 2 |CHUBB CORP 5.75 05/15/18 .. | 05/15/2018. | MALUFItY.......covvrerrerreieiierineiies | ceerveeiseineeissninns | 23,000,000 | .......3,000,000 | ..... . . . , 05/15/2018.
17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043.. .| 06/20/2018. | MBS Paydown..........ccovvvevvverererns | covverirerineisenenns | w0eeen 109,437 | ... 109,437 | ... . ..109, 0 . 03/20/2043.
17307G AL 2 |CMLTI 2003-UST1 PO1 0 12-25-18 .. | 06/25/2018. | MBS Paydown...........cconveenmevnerenns | wevmerrnsrinernnninnes | vneerennend 1,019 | i 1,019 | s . . . ... | 12/25/2018.
17307G  E8 7 |CMLTI 2005-8 1A4A SEQ SSNR FLT 10/25/35 .. | 06/25/2018. | MBS Paydown..........cccovveervenerinns | corrvernserseinninnns | 000000 532,870 | ..........532,870 | ........ . | o L0 10/25/2035.
17307G  E8 7 |CMLTI 2005-8 1A4A SEQ SSNR FLT 10/25/35... .. | 06/25/2018. | Pass-Through Loss.... 10/25/2035.
17307G  ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034........... .. | 06/25/2018. | MBS PaydOown...........comveenevrncrins | cevrneeineineiiinniens | cvvies 165,023 | ..........165,023 | ........ 149,345 | ......... 147,991 . 03/25/2034.
17307G  FM 5 |CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | .. | 06/25/2018. | MBS Paydown.......... 9,376 | .oceverern.9,376 | o 8,731 ......8,956 B 9,376 05/25/2034.
17307G  RE 0 |CMLTI 2005-2 1A4 SEQ FLT 05/25/2035.................. .. | 06/25/2018. | MBS PaydOWN...........commrvnerierins | cevreriseirneriinnines | cvvies 118,915 | .........118,915 | ........ 110,702 | ..........110,989 05/25/2035.
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35....... .. | 06/25/2018. | MBS Paydown..........cccovveernrrvverns | coveermrnvnnnneiinnns | vverenns 168,811 | ..........168,811 | ........ 138,093 | .......... 132,639 12/25/2035.
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35....... .. | 06/25/2018. | Pass-Through Loss.... 12/25/2035.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. .. | 06/25/2018. | MBS Paydown...........ccnevvmrerrerinns | covrerineirneniseins 2,714 08/25/2035.
17307G - W9 5 |CMLTI 2005-11 A3 SEQ SNR FLT 11/25/2035.......... .. | 06/25/2018. | MBS Paydown...........cccviveeremrene | vereveernerimernennes | woveriens 79,961 11/25/2035.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.................. .. | 06/25/2018. | MBS PaydOWN..........covrveererierins | vevreriseenneriinnines | cvvvies 121,540 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.... .. | 06/25/2018. | Pass-Through Loss.... 04/25/2036.
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036.. .. | 06/25/2018. | MBS Paydown OO I 167,678 04/25/2036.
17309A  AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036................ .. | 06/25/2018. | Pass-Through Loss...........ccocucueiees | covverinrinniinniinns | coverisniinninnis | eevveeneene(T08) | s [ e | e v | vnrssienneennd0 i | s s 04/25/2036.
17310E  AD 0 | CRMSI 2006-2 A4 SEQ 5.775 09/25/36 .| 06/25/2018. | MBS Paydown.......... 269,184 250,908 269,184 269,184 09/25/2036.
17312H AF 6 | CRMSI 2007-2 A6 NAS 6.265 6/25/2037 .. | 06/25/2018. | MBS PaydOWN..........correerierins | ceereeineinseniisniines | cvvies 159,601 | ..........159,601 | ........ 153,629 | ...ccooue. 153,718 | oo | e, 208 [ s v ,208 | | e 159,601 | .ovovevvrireinne 06/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ .. | 06/25/2018. | MBS Paydown..........cccovvvrernrrreeres | wovvirerneirernninninns | vevviins 14,352 | ... 14,352 | e 4,869 | ..ooovrne 4,543 14,352 03/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ .. | 06/25/2018. | Pass-Through Loss.... .| 03/25/2037.
17314Q AD 9 |CMLTI 2009-11 2A2 RR MEZ SSNR CSTR 1/36....... .. | 06/25/2018. | MBS Paydown..........c.ovvvrriernrens | vevirneirnerineineninns | oneiinns 87,900 01/25/2036.
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17315C AP 2 |CMLTI 2009-3 5A2 SUB SSNR 6.00 2/25/2037......... .. | 06/25/2018. | MBS Paydown...........ccvrvenerererins | vevrerirnninerinniines | cvvvend 475,551 | .......... 475,551 | ........ 471,985 475,551 0 | 11,643 | 02/25/2037.
17315N AD 5 |CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 .................... .. | 06/25/2018. | MBS PaydOWN..........conmrenericrins | wevreriseirneriinnines | cvries 184,394 | ......... 184,394 | ....... 184,394 | .......... 183,494 . 184,394 | oo | e |0 | s 4,664 | 04/25/2037.
17315Q@ AV 8 |CMLTI 2010-4 4A4 MEZ CSTR 10/25/2035 RE......... .. | 06/25/2018. | MBS Paydown..........cccovvurevnrireerns | wovermrineirnnneiienns | vvienns 988,971 | .......... 988,971 | ........ 776,342 | .......... 852,066 | ....oovvrers | v 16,172 988,971 L0 23,042 | 10/25/2035.
17315X  AE 1 |CMLTI 2009-9 2A2 RR SUB SSNR CSTR 11/35....... .. | 06/25/2018. | MBS Paydown OO I 976,047 | .......... 976,047 | ........ 265,599 | ......... 424,372 | oo | s 486,246 976,047 w0 | 12,595 | 11/25/2035.
17315X  AF 8 |CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35 RE....... .. | 05/25/2018. | Pass-Through LOss...........cccccuviees | covverivnrinniceniinns | e | eevreenens(19,485) | v [ [ | e | v | cvevrsriiensiennnd0 o | e (16,094) e | 16,09 | ........ 16,094 | .o 11/25/2035.
17316A°  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... .. | 06/25/2018. | MBS Paydown 05/25/2037.
17322N  AA 2 |CMLTI 2014-J1 A1 SEQ SSNR 3.50 06/25/44............ .. | 06/25/2018. | MBS Paydown 06/25/2044.
17322N  AD 6 |CMLTI 2014-J1 A2 SEQ SNR SSUP 3.5 06/44.......... .. | 06/25/2018. | MBS Paydown 06/25/2044.
190555 ZZ 8 |CLINICAL INNOVATIONS L+600 10/17/2023 AR...... .. | 06/29/2018. | Paydown 10/17/2023.
19123M AB 9 |COCA-COLA EUROPEAN PARTN 3.25 08/19/2021. | .. | 04/12/2018. | Consent Fee ceeverenees [ 08/19/2021.
199575 AW 1 |COLUMBUS SO PWR 6.05 05/01/18 o+ | 05/01/2018. | MALUILY......ocvvorerrerrcrrrirrrieriens | ceveeeienieeirseeinens | cenee 2,000,000 | .......2,000,000 | .....1,995480 | ......1,999,799 | ...ccccccovmee | corrirercrnci20T | st |01 | s [ v 2,000,000 05/01/2018.
200250 ZZ 4 |COMMAND ALKON TL L+500 08/21/2023 AR. .. | 06/29/2018. | PaydOown.........ccovurvrnerimrirerinrinn 9,375 N 9,375 08/21/2023.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040. .. | 06/25/2018. | MBS Paydown..........cccovveevnnrvverns | woveemrisvnnnnsiinins | vveenns 625,164 625,164 10/25/2040.
20653P AA 0 |CONCORDIA INTL 9.00 04/01/2022 .. | 04/04/2018. | MORGAN STANLEY.......cocimirmune | verrmereneenerirnnines | cvvven 455,625 | .......... 500,000 | ........ 500,000 | .......... 499,976 | ..oovvvervvne [ e i | e s | 499,977 04/01/2022.
207597 ED 3 |CONN LIGHT & PWR 5.65 05/01/18 .. | 05/01/2018. | MatUrity..........cvvrrirceinrinnicciiiens | e | s 4,000,000 | ....... 4,000,000 | ..... 3,990,280 | ....... 3,999,572 ...4,000,000 05/01/2018.
20825A AA 6 |CONN 2017-B A ABS SSNR 2.73 03/15/2020. .. | 06/15/2018. | MBS Paydown..........cccvverrvenernes | covmevrenienernennnns | covee 1,362,636 | .......1,362,636 | .....1,362,578 | .......1,362,582 ,362,636 07/15/2020.
20826F AD 8 |CONOCOPHILLIPS CO 3.35 11/15/2024. .| 06/11/2018. | Cash TeNET.........cocovrvvereerernneins | cevrerineereriseianns | cones 4,861,150 | ....... 5,000,000 | ..... 5,002,850 | ....... 5,002,149 ..4,861,150 11/15/2024.
20826F AD 8 | CONOCOPHILLIPS CO 3.35 11/15/2024 .| 06/11/2018. [ CONSENt FEE......vvvrvreririririersirnns [ coveieriseisnissiinins | v 150,000 11/15/2024.
20826F AG 1 |CONOCOPHILLIPS CO 3.35 05/15/2025. .| 06/11/2018. | Cash TeNder.........cccuververemeerrerens | ceveerrnerrreriseeinns | covne 5,025,350 | ....... 5,000,000 | .....4,982,750 | ...... 4,986,720 | ..ocvovvvrvenr | e 710 s v 710 [ | 8,987,431 [ | 12,569 | ......... 12,569 | ..... 121,197 | 05/15/2025.
21051A  AA 9 |CLUB2017-P1 A ABS SSNR 2.42 09/15/2023 .| 06/15/2018. | MBS Paydown..........c.cooveumvvcnriees | covmriverieninrianns | v 1,329,431 | ....... 1,329,431 | ... 1,329,391 | ....... 1,329,398 | ..o | cevrrienienn23 [ i i3 i | e 1,329,431 | [ | 0 [ 13,289 | 09/15/2023.
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027.. .| 06/15/2018. | MBS Paydown...... 03/15/2027.
210795 QB 9 |CONTL AIRLINES 12-2 A 4.00 10/29/2024.. .. | 04/29/2018. | Sinking Fund Redemption. 10/29/2024.
210795 QC 7 |CONTL AIRLINES 12-2 B 5.50 10/29/2020.. .. | 04/29/2018. | Sinking Fund Redemption 10/29/2020.
21079N  AA 9 |CONTL AIRLINES 5.983 04/19/22 .| .. | 04/19/2018. | Sinking Fund Redemption SOOI PPN IO 140,724 | .........140,724 | ........ 139,185 .0 04/19/2022.
225313 AK 1 |CREDIT AGRICOLE SA 4.00 01/10/2033.... C [ 06/04/2018. | JP MORGAN SECURITIES INC... [ ..covvvrvverirrerrans | s 3,216,850 | ....... 3,500,000 | ..... 3,478,335 ....(261,916) | ...... (261,916) 01/10/2033.
225313 AK 1 |CREDIT AGRICOLE SA 4.00 01/10/2033 .| C| 06/04/2018. | MORGAN STANLEY.........cosvvmmens | corrmrrmerrerirneinens | conee 3,220,595 | .......3,500,000 | .....3,478,335 |. . . .| (258,171) | ...... (258,171)| .. 01/10/2033.
22541Q CZ 3 |CSFB2003-AR154M2 MEZ FLT 06/25/2033.. .. | 06/25/2018. | MBS PaydOown...........comveenevrncrins | cevrneeineineiiinniens | cvvies 121,113 | 121,113 | o 121,113 | . 121,113 06/25/2033.
22541Q FV 9 |CSFB 2003-17 1A4 NAS 5.50 06/25/33 .. | 06/25/2018. | MBS Paydown..........ccrvenerererins | vevreriririneriinniines | cvvvies 100,427 | .......... 100,427 | ........ 101,362 | ..cvvenee 100,766 100,427 06/25/2033.
225418 ES 3 |HEMT 2004-2 M2 MEZ FLT 08/25/2034. .. | 06/25/2018. | MBS PaydOWN...........commrvnerierins | cevreriseirneriinnines | cvvies 160,920 | .......... 160,920 | ........ 136,380 | ..ccovenee 164,118 160,920 08/25/2034.
22541S  PJ 1 | CSFB2004-AR6 CB1 MEZ FLT 10/25/2034.... .. | 06/25/2018. | MBS Paydown.......... 69,824 ...69,824 | ... 55,510 ) [ e | e 1,348) [ o | e, 69,824 | ..o 10/25/2034.
225458 LD 8 |CSFB 2005-3 6A1 SEQ 5.75 07/25/2035 .. | 05/25/2018. | MBS Paydown.......... 26,917 | 26,917 | e 23,754 | ...........23,743 ) . . 26,917 07/25/2035.
22546D AA 4 |CREDIT SUISSE 6.50 08/08/2023 (COCO)............... C | 06/04/2018. | CS FIRST BOSTON......ccoovveirraes [ eoreernrirneiinniiineins | e 5,350,000 | ....... 5,000,000 | ..... 5,337,500 | ....... 5,218,442 | oo | v (G 720) | T B [Q720) | TR IO 5,203,922 | .cooovvvrieis | s 146,078 08/08/2023.
2254W0 FJ 9 |CSFB2003-1 1A1 SEQ 7.00 2/25/2033 .| 06/25/2018. | MBS Paydown.......... 5,085 | ..oovvirneen 5,085 | ..ocverns 5,249 ....5,185 ) N 5,065 02/25/2033.
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028 C | 06/18/2018. | MBS Paydown.........ccovuvverermeernens [ wonerrerinerneninees | cvvenes 183,250 | ..........183,250 | ........ 180,983 | .o 181,429 | v [ 28T | 81 | | v 183,250 | .oovvercriennne 04/18/2028.
227170 AF 4 |CRNN 2014-1A A ABS SNR 3.04 08/18/29 06/18/2018. | MBS Paydown.......... 280,374 280,374 | ........ 271,349 | ... 272,879 280,374 08/18/2029.
22944P  AA 5 |CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43........ | .. | 06/25/2018. | MBS Paydown voee | e 273,255 | .......... 273,255 | ........ 245374 | ......... 243,843 N 273,255 02/25/2043.
22960* AA 0 |OCHSNER CLINIC FOUNDATION 5.26 12/15/28..... .| 06/15/2018. | PAYAOWN........ooervvnirrireierrineiies | cevreeiseinesiinniens | oevies 179,228 | .......... 179,228 | ........ 179,228 | .......... 179,228 | cooovvevveenns | evvrnernerieniines | everineiineninns | cvvrrnnereeninenn0 e | e 179,228 | oo | e 12/15/2028.
22965@ AA 3 |WAG EDINAMN CTL 4.59 7/15/2037.........occonevernvn .. | 06/15/2018. | PAYAOWN.......covuvrrrerreeerieerienirs | veveveeieriesrinenies | v 37,183 07/15/2037.
22969* AA 1 |WAL-MART GREENVILLE CTL 3.52 12/15/2029...... .| 06/15/2018. | PAYAOWN......cooorvrrerrrineinerinennes | eeereeiseissesinsines | cnvies 109,237 12/15/2029.
22970 AA 8 | BNSF RAILWAY SER 2015 4.07 05/15/2034... .. | 06/15/2018. | Paydown 99,546 05/15/2034.
22973@ AA 3 |GREAT WEST 2015 4.62 12/15/2037 .. | .. | 06/15/2018. | Paydown ceeveeen | e 42,857 12/15/2037.
22977@ AA 9 |CRIC BLUE BELL LLC CTL 3.87 12/15/2038............ .| 06/15/2018. | PAYAOWN.......cooervvrrircireiineireeris | cevineinsesinsinenies | i 48,723 12/15/2038. [ 1....covvveenne
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23242L  AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036................ .. | 06/15/2018. | MBS Paydown...........ccovvveerermrene | verernrirnerimsiinenines | veriens 40,053 07/15/2036.

232456 AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | .. | 06/25/2018. | MBS Paydown...........cccooevverermeens | covernermneriinnienninns | eovervnens 86,761 12/25/2046.

23245G  AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | .. | 06/25/2018. | Pass-Through Loss.... .| 12/25/2046.

23248A AJ 0 |CWL 2007-SEA1 2A1 SEQ FLT 05/25/47.........cccunne. .. | 06/25/2018. | MBS Paydown 05/25/2047.

233046 AD 3 | DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45............ .. | 05/20/2018. | MBS Paydown 02/20/2045.

233046 AE 1 | DNKN 2017-1A A2I ABS SNR 3.629 11/20/47........... .. | 05/20/2018. | MBS Paydown 11/20/2047.

233046 AF 8 | DNKN 2017-1A A2Il ABS SNR 4.03 11/20/47............ .. | 05/20/2018. | MBS Paydown 11/20/2047.

233046 AH 4 |DNKN 2017-1AW A2l ABS SNR 3.35 11/47............. .. | 05/20/2018. | MBS Paydown 11/20/2047.

233320 AD 6 |DSLA 2004-AR1A2B SEQ SSNR FLT 09/19/44........ .| 06/19/2018. | MBS Paydown . 09/19/2044.

23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040.............. .. | 06/25/2018. | MBS Paydown 538,648 06/25/2040.

23359Z ZA 2 |DTV AMERICA 14% 06/22/2018. .| 06/19/2018. | Exchanged 900,000 06/22/2018.

24702N  AZ 3 |DELL TL B L+200 09/07/2023 .. | 04/30/2018. | Paydown.........ccoenrerereneenerennnines | eevrnernnninsernernnns | reeenenen 10,0000 | ciiiiiecn10,000 | ot 10,013 | o e | e | | e LI TN IS 10,000 09/07/2023.

247358 AA 2 |DELTAAIR 2012-14 05/07/20. .. 05/07/2018. | Sinking Fund Redemption 263,408 263,408 0 263,408 05/07/2020.

24736T AA 5 |DELTA AIR LINES 09-1A 7.75 12/17/2019.. ...| .| 06/17/2018. | Sinking Fund Redemption............. | ceeoveerveverscenennnes | v 149,437 | ... 149,437 | Lo, 149,437 | ..cooone. 149,447 | oo | rrrrnerneeend(B) [ | e (<) ] S I 149,437 12/17/2019.

24763L FN 5 |DELHE 1999-2 A7F NAS 7.03 08/15/30.................... .. | 04/15/2018. | MBS Paydown 08/15/2030.

24824T AC 4 |DEN122016-1A A2 CLO SSNR 3.0 04/15/2028...... .. | 04/24/2018. | Distribution 04/15/2028.

25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36..... | .. | 06/25/2018. | MBS Paydown 12/25/2036.

25150N AB 0 [DBALT 2006-AR5 1A2 SEQ SSNR FLT 10/25/36...... .. | 06/25/2018. | MBS Paydown 10/25/2036.

25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037...... .. | 06/25/2018. | MBS Paydown 02/25/2037.

25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037...... .. | 06/25/2018. | Pass-Through Loss.... v 19,660 02/25/2037.

251510 CV 3 |DBALT 2005-1 1A1 SEQ FLT 02/25/2035, .. | 06/25/2018. | MBS Paydown.. v 130,619 . . .94,862 ..130,619 02/25/2035.

251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6/25/2035. .| . | 06/25/2018. | MBS PaydOwN..........ccorreereerins | eevrereseinneriisninns | ovvies 136,303 | ..........136,303 | ........ 102,304 136,303 06/25/2035.

251510 LM 3 |DBALT 2006-AR1 5A1 SEQ SSNR FLT 02/25/36...... .. | 06/25/2018. | MBS Paydown...........ccvrvvnerirerins | vevrerernrineriienines | cvvvis 163,061 | .........163,061 | ........ 140,744 02/25/2036.

251510 LM 3 |DBALT 2006-AR1 5A1 SEQ SSNR FLT 02/25/36...... .. | 06/25/2018. | Pass-Through Loss.... 02/25/2036.

251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.... .| 06/25/2018. | MBS Paydown.......... 20,165 02/25/2036.

251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 .. | 06/25/2018. | Pass-Through Loss.... 02/25/2036.

251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.... .. | 06/25/2018. | MBS Paydown..........ccoveverrererens | eevirneinerineinennns | oveviens 14,403 02/25/2036.

251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.... .. | 06/25/2018. | Pass-Through Loss.... 02/25/2036.

25152R XA 6 |DEUTSCHE BK LONDON 3.70 05/30/2024 C | 06/01/2018. | CONSENE FEE.......cvvuervrnrrireirerinees [ cererieeerneniineinens | cevireens 17,000 05/30/2024.

25152R XA 6 |DEUTSCHE BK LONDON 3.70 05/30/2024 C|06/01/2018. | NON-BROKER ....16,049,700 | ..... 17,000,000 |....16,935,230 | ..... 16,955,752 | ..oovvvivies | cvreereni2,962 | i [ ,562 | i | e 16,941,314 | ..o ....(891,614) 05/30/2024.

25264V AA 7 |DHAL 2015-1 A ABS SNR 3.81 07/14/2028 C | 06/14/2018. | MBS Paydown.........ccovuveererneernens [ woverrerrnernenieees | cveenes 301,858 | .......... 301,858 | ........ 301,784 | .......... 301,807 301,858 | ..ouveurererires | everierinnniens | e 0 | e 4,792 | 07/14/2028.

25470D BB 4 |SCRIPPS NETWORKS 3.90 11/15/2024................... .. | 04/04/2018. | Consent Fee 11/15/2024.

254700 BD 0 |SCRIPPS NETWORKS 3.95 06/15/2025. . | 04/04/2018. | Consent Fee . 06/15/2025.

256853 AA 0 |DOLPHIN ENERGY 5.888 06/15/2019 . 06/15/2018. | Sinking Fund Redemption............. 06/15/2019.

25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45......... .. | 04/25/2018. | MBS Paydown.......... 10/25/2045.

25755T AD 2 |DPABS 2015-1A A2l ABS SNR 3.484 10/25/45......... .. | 04/27/2018. | Distribution...........cccevvreerererernnes 10/25/2045.

25755T AE 0 |DPABS 2015-1A A2ll ABS SNR 4.474 10/45............. .. | 04/25/2018. | MBS Paydown............cccccevuunriunae 10/25/2045.

25755T AH 3 |DPABS 2017-1A A23 ABS SNR 4.118 07/47............. .. | 04/25/2018. | MBS Paydown.......... 07/25/2047.

258257 AA 2 |DORIC NIMROD AIR 2012-1B 6.50 05/30/2021........ C| 05/30/2018. | Sinking Fund Redemption............. 05/30/2021.

258258 AA 0 |DORIC NIMROD AIR 2012-1A 5.125 11/30/24.......... C [ 05/30/2018. | Sinking Fund Redemption 11/30/2022.

26067 AA 3 |DOW CHEMICAL CTL 5.18 3/15/2034..........cvvverncc. .| 06/15/2018. | Paydown 03/15/2034.

26208L AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/2045........ .. | 04/20/2018. | MBS Paydown............cccccurvunriinee 07/20/2045.
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26223N  AE 5 |DRUG 2012-1 A2 ABS 5.80 07/15/2024. .. | 04/15/2018. | MBS Paydown.......... 65,641 ..65641 | ... 65,630 | ............65,638 85,841 | i | e |0 | s 1,904 |07/15/2024. | 2AM.
26223U AD 1 |DRUGB 2014-1 A2 ABS SNR PT 3.484 07/23. .. | 04/15/2018. | MBS PaydOwN..........corrvnerrcrins | cevreriseinneriinninns | cvvvend 450,194 | .........450,194 | ........ 450,187 | ..........450,194 0 .. ..450,194 07/15/2023. | 2AM.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027 .. | 04/15/2018. | MBS Paydown..........cccovvuevvrreeins | wovernrineinnnneiinnns | v 397,397 | ..o 397,397 | ........ 397,392 | .......... 397,392 1 o e 397,397 04/15/2027.
26224H AE 7 |DRUGC 2017-1A A2 ABS SSNR 3.60 04/15/2 ..| .| 04/15/2018. | MBS Paydown v | e 107,079 | ..ocevenee 107,079 | ........ 107,061 | ..cevvvee 107,063 [ [ KT UORRRTON ISR 107,079 04/15/2027.
26827E AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40.......... C | 06/15/2018. | MBS Paydown...........covvverererernnes [ corneirnriineineriinnes | cvienes 497,977 | oo 497,977 | ........ 491,645 | ......... 492,758 | oo | v 1782 | s | i L7 T 497,977 06/15/2040.
26827E AC 9 |ECAF 2015-1A A2 ABS SNR 4.947 06/15/2040......... C | 04/15/2018. | MBS Paydown.........c.couvverernrenens [ rernrieerinnnnenirenes | cvienes 178,903 | .......... 178,903 | ........ 178,903 | .......... 178,903 178,903 06/15/2040.
26845# 8 | EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019..... .| 04/15/2018. | Paydown JOUTN ORI PP 159,053 | .......... 159,053 | ........ 159,053 | ........c. 159,053 159,053 01/15/2019.
26847@ AA 8 |EDXGE CTL 3.2504/15/2028. .. | 04/15/2018. | Paydown.........ccvvvvererrnrinrirnrinines 338,616 | ......... 338,616 | ........ 338,616 | .......... 338,616 338,616 04/15/2028.
268789 2 |E.ON INTL FIN BV 6.65 04/30/2018.... C | 04/30/2018. | Maturity. ceevrenen | 9,000,000 | ....... 9,000,000 | .....8,962,020 | ...... 8,998,381 | .oooevvvvcrree | e 1,619 [ [ 1819 [ | e 9,000,000 04/30/2018.
269288 AH 2 |EW SCRIPPS TL B L+225 10/02/2024...................... .| 04/03/2018. | Private Placement............cccccovveees | covvereneerverirneiianns | covee 1,598,973 | ....... 1,592,000 | ... 1,599,960 | ....cvvvvvrvieeiinns [ cerververinens | e 3837 [ | 3437 | e | i 1,603,426 10/02/2024.
269288 AJ 8 |EW SCRIPPS TL B L+200 10/02/2024. .. | 06/29/2018. | PaYAOWN.......courvrrrirrirrerrrineries | cevrenieriseeisesinns | e 4,000 | .o 4,000 | ..o 4,018 | oo [ e | e (1) [ | e (5] SO R 4,000 10/02/2024.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39. C| 06/15/2018. | MBS Paydown.......... 328,753 328,753 | ........ 328,736 328,753 12/15/2039. | 1FE..
278058 DD 1 |EATON CORP 5.6 05/15/18 .. | 05/15/2018. | Maturity. ....10,900,000 | ..... 10,900,000 |....11,457,175 | .....10,920,256 | ....ccccovverer | veerer(20,256) | covvovirivvivires | ererereen(20,256) | v | e 10,900,000 05/15/2018.
280333 ZZ 1 |DRBHOLDINGS TL L+575 10/06/2023 AR. .. | 06/29/2018. | Paydown.........covurvreermrereriniinnes 9,375 N 9,375 10/03/2023.
28108 AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025.. .| .| 04/01/2018. | MBS Paydown...........c.ccouueeviveriies | covinrinriiniiinniins | v 127,061 127,061 10/01/2025. | 1FE..
28108P AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025...... .. | 04/01/2018. | MBS Paydown.. ...134,126 .134,126 ..134,126 10/01/2025.
28618W AA 2 [ERL2014-1A A1 ABS SNR 2.299 04/19/2044........... .| 06/19/2018. | MBS PaydOwn..........ccnvevnerrerins | cevreeineirneriinniinns | cvvies 180,772 176,719 04/19/2044.
28618X AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045 .. 06/19/2018. | MBS Paydown..........cccovvvvervnrneeres | wovvererneirernninninns | verviins 11,203 ...11,037 02/19/2045.
28618X AD 4 |ERL 2016-1A A1 ABS SEQ SNR 3.968 03/46 .| 06/19/2018. | MBS PaydOWN..........ceemrreeericrins | vevreriseenneriinnines | cvvvies 176,878 03/19/2046.
29267Y AK 8 |ENERGIZER TL B L+200 06/30/2022.. .. | 03/31/2018. | Paydown.........covvvieririnriinniens | e | i 6,154 06/30/2022.
30292 AA 2 |FBIBRONXCTL 3.9107/15/2033... .. | 06/15/2018. | Paydown 59,653 07/15/2033.
30605X AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042... o] . | 06/15/2018. | MBS Paydown..........cccovuvverinrens | ceveneernerirseineninns | eoverinns 90,361 10/15/2042.
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42........... .. | 06/15/2018. | MBS Paydown..........ccovuveerirerene | verernreerinsiinenires | woveriens 15,000 11/15/2042.
313074 AA 9 |CORPUS CHRISTI (FDL) CTL 4.537 2/15/35............ .| 06/15/2018. | Paydown 26,907 | ...........26,907 | .......... 26,912 02/15/2035.
31307# AC 5 |CORPUS CHRISTI (FDL) CTL 4.537 06/15/37.......... .| 06/15/2018. [ PaYOWN.......c.ovvvrvreririrerrnririrenins | v | oo 15,574 | .........15574 | ......... 15,575 06/15/2037.
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036. .. | 06/25/2018. | MBS Paydown 74,672 74,672 | . .65,373 10/25/2036.
32027N  RU 7 |FFML 2005-FF5 M2 MEZ FLT 03/25/2035................. .. | 06/25/2018. | MBS PaydOown...........comveenevrncrins | cevrneeineineiiinniens | cvvies 134,408 | .........134,408 | ....... 109,542 03/25/2035.
32027N  ZL 8 |FFML 2006-FFH1 A4 SEQ FLT 01/25/2036 .. | 06/25/2018. | MBS Paydown 303,372 303,372 | ........ 234,355 01/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036. oo | - [ 06/25/2018. | MBS PaydOWN........c.ocverrerriseins | ovrvrneerensseesnenins | coveeens 705,200 | .......... 705,200 | ........ 657,098 07/25/2036.
32051G NS 0 |FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35..... .. | 06/25/2018. | MBS Paydown..........cccovverervrrneerns | woveeerneirnnniininns | v 2,367,785 | ....... 2,367,785 | .....1,839,662 06/25/2035.
32051G NS 0 |FHAMS 2005-FA4 1A1 SEQ SSNR FLT 06/25/35..... .. | 06/25/2018. | Pass-Through Loss.... SOOIV ISP 156,228 0 [ 06/25/2035.
32051G  SQ 9 |FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35....... .. | 06/25/2018. | MBS PaydOown..........cconveenevrrerins | cevreeiseinniiinniinns | cvvis 550,489 | ......... 550,489 | ........ 487,953 | ......... 472,652 550,489 | ...cvveeririiens | v | e 0| e 7,867 | 09/25/2035.
32051G  SQ 9 |FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35....... .. | 06/25/2018. | Pass-Through LOSS.........c.ccvuveven | vevrrerinrenerinnnnines | cornrenennnennenes | evrnerenen8,805 | it [ [ | e | vvveneninnnnes | vveenneennnnen0 [ | v | v | e .0 09/25/2035.
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35....... .. | 06/25/2018. | MBS Paydown 259,008 .0 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35...... .. | 06/25/2018. | MBS Paydown 241,422 ...0 11/25/2035.
32051G Y2 5 |FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ .. | 06/25/2018. | MBS Paydown .0 05/25/2036.
32051G Y2 5 |FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ .. | 06/25/2018. | Pass-Through Loss.... 05/25/2036.
32051S  AA 7 |FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035.... .. | 06/25/2018. | MBS Paydown 04/25/2035.
32051S  AA 7 |FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035.... .. | 06/25/2018. | Pass-Through Loss.... .| 04/25/2035.
32052E AA 7 |FHASI 2006-AR3 1A1 SEQ SSNR FLT 11/25/36....... .. | 06/25/2018. | MBS Paydown.......... 11/25/2036.
32052E  AA 7 |FHASI2006-AR3 1A1 SEQ SSNR FLT 11/25/36....... .. | 06/25/2018. | Pass-Through Loss.... 9 | ... | 11/25/2036.
32056 AA 2 |FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37........ .| 06/25/2018. | MBS Paydown..........coovvenerrieriins | covrreeineiresiinnniinns | cvvin 864,010 | .......... 864,010 | ........ 573,253 | .......... YA T T 42,000 | oo [ e 42,000 ol 864,010 | ..o | v | e 0. 10,144 | 11/25/2037.




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

61’030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond
0 Year's Interest /
r Unrealized|  Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market

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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)

32056 AA 2 |FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37........ .. | 06/25/2018. | Pass-Through LOSS...........cewurrven | covrverierenrensrionns | corereneeinieinein | evvevevirenens 8,944 | ..o e e | e | e | Q| | [ | | (U I 11/25/2037. | 1FM.

333333 ZZ 8 |ECCRINE SYS CONV 8.00 12/10/2018.........ccovvvvnee .. | 06/29/2018. | EXChANGE.........cevereerrrieiiierins | eevreeiseinneriinninns | cvvva 886,308 | ..........700,000 | ........ 700,000 700,000 | ..ovvocreerines | e 186,308 | ....... 186,308 | ....... 44,767 |12/10/2018.

335720 AB 4 |FIRST NATIONAL NEBRASKA 4.375 04/01/2028..... ..| 04/18/2018. | SANDLER & O'NEIL PARTNERS. | ....ccccocovmrimrianns | covee 1,003,750 | ....... 1,000,000 | ..... 1,000,000 [ ..o [ e | ervnrinniinnnnsd e | ernenninnnsd | e | s 1,000,003 04/01/2028.

33803W AA 7 |FISHERS LANE 3.666 08/05/2030.............coc0covvrnecr .. | 06/05/2018. | Sinking Fund Redemption............. . OO I 206,008 | .......... 206,008 | ....... 206,008 | ........ o 206,008 08/05/2030.

33830 AA 3 |GUYS 2017-1A A2 ABS SNR 4.60 07/25/2047.......... .. | 04/25/2018. | MBS Paydown..........cc.covevrerrvrnrens | vovineireeriinsineninns | oneiins 27,500 | oo 27,500 | .......... 27,500 | oo 27,500 [ coovvreireeen | e | e | versennninnnns0 e | i 27,500 07/25/2047.

34417M  AA 5 |FOCUS 2017-1A A2I ABS SNR 3.857 04/30/47... .. | 04/30/2018. | MBS Paydown...........ccovvveeremrens | verernrirerinniinenines | woveriens 30,000 | ............30,000 | .......... 30,000 ....30,000 ....30,000 04/30/2047.

34417M  AB 3 |FOCUS 2017-1A A2Il ABS SNR 5.093 04/47 .. | 04/30/2018. | MBS Paydown..........cccoveerereerens | cereneirneriseineninns | overiens 15,000 | ............15,000 | .......... 15,000 | ............15,000 ....15,000 04/30/2047.

347466 AE 4 |IRWIN LAND LLC 5.3 12/15/35.......coovvvvivrirriririnns .. | 06/15/2018. | Sinking Fund Redemption............ | coerervvrnrveriniins | vvvenns 166,438 | .......... 166,438 | ........ 156,524 | .......... 158,878 166,438 12/15/2035.

34960F AU 7 |FCO 2014-5A A1FR CLO SSNR 3.40 10/15/26......... .| 04/17/2018. | Distribution O I 8,000,000 | ....... 8,000,000 | .....8,000,000 | ...... 8,000,000 seevenn..8,000,000 10/15/2026.

350400 AA 9 |FFIN2017-1A AABS SSNR 3.3 07/15/2033.............. .| 06/15/2018. | MBS Paydown..........c.coovunmvvnriees | covmviverivenisrianns | v 2,156,396 | ....... 2,156,396 | ..... 2,156,083 | ....... 2,156,092 | oooovveeriinns | 125 [ [ 125 [ | e 2,156,396 07/15/2033.

354613 AG 6 |FRANKLIN RESOURCES INC 4.625 05/20/20.......... .. | 05/20/2018. | Make Whole Call...........ccovvevercves | covmrrrerirenincrnnns | conne 4,135,560 | ....... 4,000,000 | .....3,995,560 | ....... 3,998,749 05/20/2020.

35563C AY 4 |FMMHR 2015-R1C3 MEZ FLT 11/25/2052 RE......... .| 06/25/2018. | MBS Paydown.......... 50,977 11/25/2052.

357666 ZZ 2 |FRONTLINE TECH L+650 09/15/2023 AR................ .. 06/29/2018. [ PaYOWN........ovvvrvrirnreieriseereninns | v | oo 7,838 09/15/2023.

358222 ZZ 3 |FRIEDRICH HOLDINGS L+700 02/07/2023 MD........ .+ | 06/29/2018. | PAYAOWN.......coorvrrrrreereirerirnenies | sevreeisssinsesinnines | cvvve 261,489 o 261,489 02/07/2023.

360444 ZZ 9 |FWRHOLDING CORP L+600 08/25/2023 AR........... .. | 04/02/2018. | Paydown 5,027 B 5,027 08/25/2023.

360555 ZZ 2 |FWRHOLDING CORP DD L+600 08/25/2023 AR..... | .. | 04/02/2018. | Paydown 273 . 273 08/25/2025.

36157N  FL 3 |GECMS 1997-HE4 A6 SEQ 7.17 12/25/28................ .| 06/25/2018. | MBS Paydown.......... 8,946 I 8,946 12/25/2028.

36157N  FL 3 [GECMS 1997-HE4 A6 SEQ 7.17 12/25/28 .. | 06/25/2018. | Pass-Through Loss.... M e 510 .| 12/25/2028.

361856 CQ 8 | GMACM 2003-HE2 A5 NAS STP 04/25/2033.. .. | .. | 06/25/2018. | MBS Paydown.......... 26 2T [ 2D [ |2 s | s Y28 RN ISR 26 04/25/2033.

36185M AJ 1 | GMACM 2005-AF1 A2 SEQ SNR FLT 07/25/35........ .. | 06/25/2018. | MBS Paydown...........c.covveeeiivneiins | covinrinniinsiecines | v 43,236 | ...........43,236 | .......... 36,467 | .o 36,624 | oo | ereeeenn(B37) [ | reieenenn(B37) [ | s 43,236 07/25/2035.

36185N 6N 5 | GMACM 2005-AR2 2A SEQ SNR FLT 05/25/2035.... | .. | 06/25/2018. | MBS Paydown.. 52,301 49,359 . 52,301 05/25/2035.

36190F AD 2 |GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... | .. | 06/25/2018. | MBS Paydown.......... 3,496 | .o 3,496 | e 3,322 I 3,496 07/25/2035.

36191Y BA 5 |GSMS 2011-GC5 A3 SEQ SSNR 3.817 08/2044....... .| 06/10/2018. | MBS Paydown..........cccvvevrvenrines | covmrerenienirnennnns | covee 1,112,437 | ....... 1,112,437 | ...1,123,519 | o ,115,636 | oo | e (17,183) [ s v (17,183) e | i 1,112,437 08/10/2044.

36228F UJ 3 | GSR 2003-7F 4A1 PAC SSNR 3.25 10/25/2032........ .. | 06/25/2018. | MBS Paydown.......... 3,764 | oo, 3,764 3,671 N 3,764 10/25/2032.

3622EA  AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047...... .. | 06/25/2018. | MBS Paydown.......... 328,056 328,056 | ........ 217,617 328,056 03/25/2047.

362341 4A 4 |GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036...... | .. | 06/25/2018. | MBS PaydOown...........cccovevueremeeens | vorernermnerrneeveninee | wveriens 56,655 .54,209 01/25/2036.

362341 4A 4 |GSR2006-AR12A1 SEQ SSNR FLT 01/25/2036...... .. | 06/25/2018. | Pass-Through Loss.... .1 01/25/2036.

362341 BR 9 | GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............. .. | 06/25/2018. | MBS Paydown.......... 299,548 299,548 293,557 297,829 299,548 06/25/2035.

362341 FN 4 |GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035........ .. | 06/25/2018. | MBS PaydOWN..........comrenerierins | eevreeiseirserinnnines | cvvies 368,479 | ......... 368,479 | ........ 344147 | .......... 342,576 368,479 07/25/2035.

362341 FN 4 |GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035........ .. | 06/25/2018. | Pass-Through Loss.... 07/25/2035.

362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035...... .. | 06/25/2018. | MBS Paydown v | e 138,410 | ..........138,410 | ........ 118,452 | .......... 116,190 11/25/2035.

362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035...... .. | 06/25/2018. | Pass-Through LOSS...........coeeurvees | covrerrneirneiiniins 11/25/2035.

362341 XE 4 |GSR 2005-AR7 5A1 SEQ SSNR FLT 11/25/2035...... .. | 06/25/2018. | MBS PaydOwN...........corvvnerirerins | cevrererseenerinernes | cvvve 347,325 | .......... 347,325 | ........ 308,709 | .......... 309,223 - 347,325 11/25/2035.

362341 XE 4 |GSR 2005-AR7 5A1 SEQ SSNR FLT 11/25/2035...... .. | 06/25/2018. | Pass-Through LOSS.........cccvreueeens | verrmreneennsiinennes | eeeneesnseinneriienes | cvverenens (19,604) | ..o [ rernrenennseiseiiens [ e | e | cvevseesenenns | vernenerneenennens0 | e | e (17,839) 11/25/2035.

362341 XG 9 |GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035........ .. | 06/25/2018. | MBS Paydown..........cccovveervrivverns | coveererisvsnnneiinins | vveenns 161,305 | .......... 161,305 | ........ 153,402 161,305 11/25/2035.

36242D 4W 0 |GSR 2005-AR3 6A1 SEQ SSNR FLT 05/25/2035...... .. | 06/25/2018. | MBS Paydown OO I 109,212 | covevenee 109,212 | ........ 102,618 | ....c...e. 102,439 109,212 05/25/2035.

36242D BZ 5 |GSR 2004-9 B1 MEZ FLT 08/25/2034............cccovuvence .. | 06/25/2018. | MBS PaydOown..........ccmveenerrrerins | cevrreeineineniinniinns | cvvies 134,539 | ..ccooue. 134,539 | ....... 130,671 | covvvenee 130,616 | oovveeevrrnne | cerrrerreen(BT0) [ oeiiincines | evrrrneneeen(B70) [ s | e 134,539 08/25/2034.

36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034........... .| 06/25/2018. | MBS Paydown.......... 250,358 250,358 | ....... 251,683 | .......... 251,828 250,358 09/25/2034.

36242D FX 6 |GSR 2004-11 3A1 SEQ SNR FLT 09/25/2034........... .. | 06/25/2018. | MBS PaydOWN..........correerierins | ceereeineinseniisniines | cvvies 126,773 | ..ccovenee 126,773 | ... 126,988 | .......... 127,000 | coovveeevrnnns | verrreree(227) [ | evrrinneneeenn(227) e | e 126,773 09/25/2034.

36242D H4 8 [GSR 2005-AR2 1A1 SEQ SNR FLT 04/25/2035........ .. | 06/25/2018. | MBS Paydown..........cccovveervrvrverns | coveemrisvrnnnsiinnns | vvienns 306,967 | .......... 306,967 | ........ 281,643 | .......... 282,429 e 306,967 04/25/2035.

36242D H9 7 |GSR 2005-AR2 4A1 SEQ SNR FLT 04/25/2035........ .| 06/25/2018. | MBS PaydOWN..........coorvenerrerins | vevrereseerneriinnines | cvvves 753,719 | ... 753,719 | ....... 732,521 | oo 733,200 | .oovvvverven | e 087 | e | e ,087 | s | e 753,719 | v w0 | e 12,179 | 04/25/2035.
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36244S AD 0 | GSAA2006-13 AF4 SEQ STP 07/25/2036................. .. | 06/25/2018. | MBS Paydown...........ccvvvenerirerins | vevierernrineriinniines | cvvvis 141,804 | .......... 141,804 | .......... 97,845 | ..ce.oee0n69,225 | oo | e (7,818) ... I I (7,818) [ oo | v 141,804 | ..o w0 [ 1,594 |07/25/2036. | 1FM...........
36248# AA 0 | GSA (ANCHORAGE, AK) CTL 3.50 11/15/2030........ .| 06/15/2018. | PAYAOWN......coovrerrrrreirciereinennes | eevreeiseessesinnines | cnren 291,541 | .......... 291,541 | ... 294,164 | .......... (114) . 291,541 11/15/2030. [ 1.
362480 AD 7 |GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036 .. | 06/25/2018. | MBS Paydown..........cccovverevnrircerns | wovermrineirnnnerinins | v 137,775 A3TTT5 | 106,479 | .......... 108,203 | .ooovvvrerven | e 954 | s | ,954 | | e 137,775 05/25/2036.
362480 AD 7 |GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036 .. | .. | 06/25/2018. | Pass-Through Loss.... R 7,186 5,946 B 5,772 05/25/2036.
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44................. .. | 06/10/2018. | MBS Paydown.........cc.vvvvermrvenens | covverremriineeieennnes 283,718 283,718 289,320 285,544 283,718 03/10/2044.
36249@ AA 1 [GSA GTH CTL 4.56 05/15/2038 .. | 06/15/2018. | PaYdOWN.......coourvvrrerriecrinnrienines | vevieriseriesiirenies | i 70,069 | ............70,069 | .......... 70,069 ....70,069 ....70,069 05/15/2038.
362669 AV 5 | GSR 2007-4F 6A1 SEQ 6.0 06/25/22027. .. | 06/25/2018. | MBS PaydOown..........ccevevmerererens | ceveseirnerieeinenins | overiens 12,287 | oo 12,287 | e 11,388 ....10,407 06/25/2027.
362669 AV 5 | GSR 2007-4F 6A1 SEQ 6.0 06/25/22027 .. | 06/25/2018. | Pass-Through Loss.... 2,889 06/25/2027.
36298G AA 7 | GSPA MONETIZATION TR 6.422 10/09/2029. .. | .. | 06/09/2018. | Sinking Fund Redemption............. OO I 121,938 | .........121,938 | ....... 123,644 | .......... 123,033 10/09/2029.
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045......... .. | 06/10/2018. | MBS Paydown.........ccocmvvermrvinnns | corveremeieneeiinnnees | cevvenns 138,367 | .ovvveeee 138,367 | ........ 131,719 | e 138,067 | .oovvveevrnens | v 3T s [ 3T i | s 138,367 11/10/2045.
370555 ZZ 0 |GEHL FOODS TL L+500 01/25/2024 AR .. | 05/01/2018. | Paydown.........coveevereverrerrrierienes 9,375 | coovvrens 9,375 9,103 N 9,375 01/25/2024.
37247D AP 1 |GENWORTH FINL 7.625 09/24/2021 .. | 04/03/2018. | BANC OF AMERICA SECURITIES| .......ovvovvevcianns | cevee 2,674,000 | ....... 2,800,000 | ..... 2,870,000 | ....... 2,814,895 ..(139,985) | ...... (139,985) | ..... 166,993 | 09/24/2021.
37247D AP 1 |GENWORTH FINL 7.625 09/24/2021 .. | 04/24/2018. | GOLDMAN SACHS........ccovvrerivns | woverrerneirsriniiiens | v 2,718,750 | ....... 2,900,000 | .....2,884,125 | ....... 2,861,451 ....(145,555) | ...... (145,555) | ..... 254,789 | 09/24/2021.
372546 AN 1 | GEO WASHINGTON UNIV 4.452 09/15/2021........... | .. | 04/27/2018. | Make Whole Call v | e | e 8,889,488 | ....... 8,450,000 | .....8,465,560 | ...... 8,456,139 ceernenen 8 A5, T57 | s | e (5,757) | vvernes (5,757) | .....671,474 | 09/15/2021.
375222 ZZ 2 |GLOBAL FRANCHISE GRP L+575 12/18/2019 AR... | .. | 06/29/2018. | Paydown..........ccccovunrivnrinnirenirns | covinniiniissiicnies | v 78,957 .. 78957 | ... 78,167 | wccvvenees 78,233 | covcvvvverinns | v 728 [ s [ 724 [ | e 78,957 | oo ...1,653 | 12/18/2019.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028 .. | C| 05/17/2018. | MBS Paydown.......... 58,333 ....58,333 58,329 58,330 58,333 11/17/2028.
379520 AC 7 |SEACO 2013-2A A ABS 3.67 11/17/2028.... C | 05/24/2018. | DiStriDUtION. ........cvveivcrierieeiieies [ e | e 1,894,667 1,894,667 | ..... 1,894,514 | ...... 1,894,573 | v | e 12 [ |12 [ | i 1,894,578 11/17/2028.
393505 HU 9 |GT 1995-6 B1 SUB 7.70 9/15/2026 .. | 06/15/2018. | MBS Paydown...........ccovvvreriereins | vorinrinerinninennes | v 49,632 | ..o 49,632 | .......... 50,059 | oo 49,632 09/15/2026.
393647 AC 6 |GRNBR 2007-1A C CLO MEZ FLT 11/01/2021 .. | 05/01/2018. | MBS Paydown..........cccreermrenernes | eevmeernensenisennnns | conee 1,782,912 | ....... 1,782,912 | ....1,748,368 | ....... 1,780,724 11/01/2021.
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34... .. | 06/25/2018. | MBS Paydown...........c.covveeeiivneiins | covinrinniinsiecines | v 43,320 | ............ 43,320 | .......... 43,104 | .......... 43,611 09/25/2034.
40066N AA 4 | GUANAY FILTD 6.00 12/15/2020... C | 06/15/2018. | Sinking Fund Redemption 253,656 253,656 253,827 253,718 12/15/2020.
404055 ZZ 1 |HAIACQUISITION TL L+500 11/01/2024 AR.. .. | 06/29/2018. | Paydown.........cccvmrermerrneirerirrians 9,375 | covveeens 9,375 | v 9,139 | v 9,141 11/01/2024.
4041A2 AH 7 |HBOS PLC 6.75 05/21/2018.......c.ovvvrrrirrrrerinriienes C | 05/21/2018. [ MALUitY..........cvvrverieerierieeiirenes [ e | e 5,000,000 | ....... 5,000,000 | .....4,987,467 | ...... 4,998,256 05/21/2018.
40423X AB 8 |NZES 2018-PLS1 A ABS SSNR 3.193 01/25/23........ .. | 06/25/2018. | MBS Paydown..........cccveerreenernnee | covmeerneeineiseianns | covee 1,939,248 | ... 1,939,248 | ....1,939,223 | ....ccccovvrrinrris 01/25/2023.
40423X AC 6 [NZES 2018-PLS1 B ABS MEZ 3.588 01/25/23 .. | 06/25/2018. | MBS Paydown..........cccovveevnrircerns | wovermrineirnnnerieins | vvvenns 387,850 | .......... 387,850 | ........ 387,849 | ..o 01/25/2023.
404280 AP 4 |HSBC HOLDINGS 4.25 03/14/2024. C | 06/29/2018. [ MORGAN STANLEY.......cccvevrrvrens [ errerrmvrimneriinernenes | o 4,973,000 5,000,000 | .....4,967,000 ,977,922 03/14/2024.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49...... .. | 06/24/2018. | MBS Paydown..........ccovvernrrenernnes | ceverirnenrseineianns | covee 1,237,323 | ....... 1,237,323 | ..... 1,237,322 v 1,237,323 06/24/2049.
40443A AB 4 |H22014-1A AFX CDO 3.5069 03/19/2037................. .. | 06/19/2018. | MBS Paydown ....26,594,290 | ..... 26,594,290 |....26,586,311 | .....26,592,008 | .....ccccooiver | vorerreen2y 162 [ roiiiriireinns [ rerreernen 2,162 [ i | e 26,594,290 03/19/2037.
41161G  AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ .. | 06/21/2018. | MBS PaydOwn..........cccerevmnereerens | ceviseirnerieeineninns | overeens 11,948 . 07/21/2036.
41161G AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ .. | 06/21/2018. | Pass-Through LOSS.........ccocvvererns | wovvvvernenerinnnnnns [ evvrrerneisnnnines | vvvrnnennsn 257 | 888 [ e | v | v [ | oo {0 .107/21/2036.
41161P EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034.............. ..| 06/19/2018. | MBS Paydown.......... 55,905 06/19/2034.
41161P EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034........... .. | 06/19/2018. | MBS Paydown...........ccneeemrerrerinns | covrerineirnerineinns 26,612 06/19/2034.
41161P  FV 0 |HVMLT 2004-6 5A SEQ SNR FLT 08/19/2034. ..| 06/19/2018. | MBS Paydown.......... 39,853 | ...........39,853 | .........40,400 | ...........40,654 | ....ccccoeies | verrrrinnn. 3,365 08/19/2034.
41161P MV 2 |HVMLT 2005-4 1A SEQ SNR FLT 07/19/2035. .| 06/19/2018. | MBS PaydOWN.........ocvrmreeerierins | cevrerineenerinnines | cvrvond 469,123 07/19/2035.
41161P MV 2 |HVMLT 2005-4 1A SEQ SNR FLT 07/19/2035 .| 06/19/2018. | Pass-Through Loss.... 07/19/2035.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35 .. |..|06/19/2018. | MBS Paydown OO I 123,987 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... .| 06/19/2018. | MBS Paydown..........conveenerrerins | cevreeiseineriinniinns | cvvies 118,053 | .........118,053 | ..........83,260 | ............92,961 | .ooiviiviin | e 18,371 | | e 18,371 [ | e, 118,053 | .oovvervrineinne 08/19/2045.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ .| 06/19/2018. | MBS Paydown.......... 26,513 | oo 26,513 | 18,822 | 15,803 [ [ 3,360 | i | 3,360 | e | s 26,513 09/19/2046.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ .. | 06/19/2018. | Pass-Through Loss.... . B [ (43) . ... | 09/19/2046.
41165G AR 0 |HARV7 7A AFR CLO SSNR 2.9272 11/18/26.. .. | 05/18/2018. | MBS Paydown ....15,000,000 | ..... 5,000,000 |....15,000,000 | ..... 14,997,311 | o | 2,689 | i [ 2,689 | i | e 15,000,000 | ..oooveevrevreevnn [ rrervenrevnenns [ vervrvrieeennend0 [ 219,540 | 11/18/2026.
411707  AA 0 |HNGRY 2013-1A A2 ABS 4.474 03/20/2043.... .. | 06/20/2018. | MBS Paydown ...13,670,904 | ..... 13,670,904 |....13,630,789 | ..... 13,643,208 | ....oovvevvres | 2,798 | [ 21,798 | s | s 13,670,904 | ...ooovvvvirens | vvrereirreriinens | veerrriinernen [ s 348,821 | 03/20/2043.
413875 AM 7 |HARRIS CORP 4.40 12/15/2020...........cocoorvrrrrrrirnnns .| 06/22/2018. | Make Whole Call...........ccoocrneriens | cevreremerreerneianns | covee 3,113,542 | ...... 3,000,000 | ..... 2,982,870 | ....... 2,994,161 | oo | crrerreenn880 [ s [ ivriieen880 | e | e 2,995,012 | oo | 04,988 | .. 4,988 | 182,108 | 12/15/2020.
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42249 AA 7 |HEALTHPARTNERS INC 2013 4.61 5/15/2030 .| 05/15/2018. | PaYdOWN.......coorvrrrirreriiienieneries | cevierirsniiesinnines | cvvvis 579,027 | .......... 579,027 0 - 579,027 0 | 13,347 | 05/15/2030.

43710K AC 0 |HEAT 2007-2 2A2 SEQ FLT 07/25/2037 .. | 06/25/2018. | MBS PaydOWN..........correnericrins | cevrneriseerneriisninns | cvveed 632,570 | .......... 632,570 20,592 o 632,570 07/25/2037.

43710M  AA 0 |RFMS22007-HSA1 A SEQ FLT 02/25/2037.... .. | 06/25/2018. | MBS Paydown..........cccovvvernnreenes | woveverneireennncinns | e 13,218 | oo 13,218 | 19,087 | criiienn2,559 [ | e 3.375 [ | e 3,375 | | e 13,218 | .o 02/25/2037.

437303 AA 8 |HPA2016-2 A ABS SSNR FLT 10/17/2033. ..| 06/17/2018. | MBS Paydown.......... 299,247 299,247 296,948 297,525 o 299,247 10/17/2033.

43739E AP 2 |HMBT 2005-1 A1 SEQ SSNR FLT 03/25/2035.......... .. | 06/25/2018. | MBS PaydOown..........cconvvenerrerins | cevrreeiseieniinnsiinns | cvvies 116,140 | .........116,140 | ........ 105,760 | .......... 105,781 | oo | erreerene(3,959) [ o [ evrrirenenn(3,959) [ o | e 116,140 | oo 03/25/2035.

43739E  CL 9 |HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037. .. | 06/25/2018. | MBS Paydown..........ccvrvenerereriins | vevrerirnrineriinniines | cvvvies 134,735 | ... 134,735 | ........ 115,853 | ..covovee 112,797 | oo | ererereeB9TT [ s v 8977 [ | e 134,735 | ..o 04/25/2037.

43739E  CL 9 |HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037. .. | 06/25/2018. | Pass-Through Loss.... (274) 04/25/2037.

43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036... .. | 06/25/2018. | MBS Paydown..........cccovveernrrrnerns | coverrmrinvinnnnsiinins | vvienns 986,203 | .......... 986,203 | ........ 862,530 | .......... 885,552 986,203 12/25/2036.

437690 AX 8 |HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34.. ..|.. | 06/25/2018. | MBS Paydown OO I 207,158 | .......... 207,158 | ........ 180,227 | .ovvvenee 196,769 . o 207,158 07/25/2034.

44929F AQ 5 |ICG 2014-3A A1BR CLO SSNR 2.97 01/25/27.......... .. | 04/25/2018. | MBS Paydown..........ccovvernrveneiens | coverinerinrineianns | covee 7,000,000 | ....... 7,000,000 | ..... 7,000,000 | ....... 6,999,957 | covovvvveiies | e A3 | s [ A3 | e | e 7,000,000 | ...oocrvrrirnns 01/25/2027.

44931C AS 4 |ICG 2015-2A A2 CLO SSNR SEQ 3.00 01/28.. .. | 04/16/2018. | MBS Paydown..........cccvverrvenerines | covmerrrenierirnennnns | conee 7,000,000 | ....... 7,000,000 | .....7,000,000 | ...... 7,000,135 | oo | e ((5) ) RN I [R5) ) RN IS 7,000,000 | ..ooovrerrernes 01/16/2028.

450222 ZZ 0 |IMA CONSULTING TL L+400 12/13/2023 AR.. .| .| 06/15/2018. | Private Placement...........cccccoueveees | cevveerseirsernnennns | 200enr.854,089 | ..........862,164 | ........ 840,451 | ......... 840,609 | ..ooovrrverer | e 1,467 1,467 o 842,076 12/13/2023.

450555 ZZ 3 |IMA CONSULTING DDTL L+400 12/13/2023 AR...... .. | 06/15/2018. | Private Placement...........cocovrvvves | covvvvernvrerinicnncnns | v 577,941 | 1........583,420 | ........ 576,127 576,271 12/13/2023.

45112A  AA 5 |[ICONX 2012-1A A ABS 4.229 01/25/2043................. .. | 04/25/2018. | MBS PaydOWN..........cverevmerenrens | veveveenerieninenines | eoverenens 97,583 | ...........97,583 | .......... 97,583 01/25/2043.

45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034 .| 06/25/2018. | MBS Paydown...........cccvuucnrivcriins | covvvevinnieniinniiens | v 109,360 | ..........109,360 | ........ 105,222 09/25/2034.

45254N KX 4 |IMM 2004-9 1A1 SEQ SSNR FLT 01/25/2035. .| 06/25/2018. | MBS Paydown.. .30,034 . 27,481 01/25/2035.

45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035 .| 06/25/2018. | MBS Paydown..........cccouvevrvenerenns | covmernneirneinnninnns | 20 125,020 | ..........125,020 | ........ 101,578 04/25/2035.

45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 .. | 06/25/2018. | MBS Paydown...........ccoevvvevernnres | covrvvrneneininiines | v 12,235 | 1000 12,235 | e 6,096 08/25/2035.

45254N NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 .. | 06/25/2018. | Pass-Through LOSS.........c.cueerevees | vevrereneernerinneines | covneeneninseinenes | eereennnn 158,552 | (oo 78,999 .| 08/25/2035.

452547 TN 4 |IMSA 2006-1 2A1 SEQ FLT 5/25/36 .| 06/25/2018. | MBS Paydown...........cccouvcveiveries | cervvnrinriveniinenines | eovnneeen 1,851 | 1,851 | 1,296 05/25/2036.

453666 ZZ 5 |IMPACT SALES LLC L+700 12/30/2021 MD... .. | 06/27/2018. | EXChanged..........cccerevereerveenernns | wevimeenerirseirsenenns | 14,522,049 | ... 4,443,750 | .....4,443,750 . . 12/30/2021.

453667 ZZ 3 |IMPACT SALES LLC DD L+700 12/30/2021 MD....... .| 04/02/2018. | COMMItMENE FEE.......courevrrvnrrins | wevrrerrnrineriinniinns | e 125 | s [ [ [ e | e | coveenseennsinns | veeensesensnnend0 o | v 1,125 [ [ 12/30/2021.

453667 ZZ 3 |IMPACT SALES LLC DD L+700 12/30/2021 MD....... .| 05/15/2018. | Commitment Fee...........cccouvvvrrnene ceee | vt e | e e | e | 0 e | ovnen 71813 | [ [0 12/30/2021.

453667 ZZ 3 |IMPACT SALES LLC DD L+700 12/30/2021 MD....... .. | 06/27/2018. | EXChanged.........ccouveveneernneinernns | cevmeeneninneinsenenns | 21,524,331 | L, 1,497,938 | ....1,497,938 | .......... 202,332 . . cerrnenen 183,507 | i | s 40,824 12/30/2021.

45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037....... .. | 05/25/2018. | Pass-Through LOSS............cccuveive | corvnrinniiiniiinnines | e | v 12,019 9,683 | oo [ e [ e | e | e (V1 OO ISV 12,019 | oo | e (12,019) 02/25/2037.

45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037 .| 06/25/2018. | MBS Paydown.......... 233,992 233,992 | ....... 188,509 192,860 7,262 ol 233,992 02/25/2037.

45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35......... .| 06/25/2018. | MBS Paydown.......... 225,306 225,306 | ........ 167,647 165,267 B 14,516 . 225,306 02/25/2035.

45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35......... .. | 06/25/2018. | Pass-Through LOSS...........cevervees | wovverirerinrinenenns [ erverrneenennnnis | vevvennene(29,840) | ovvonvirririiniiins v [ [ e | oo | coevierensesenens (V1 OO IR (22,477) .| 02/25/2035.

45660L DB 2 |INDX 2005-AR1 1A1 SEQ SNR FLT 03/25/2035....... .. | 06/25/2018. | MBS Paydown.......... 8,904 N 8,904 03/25/2035.

45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... .| 06/25/2018. | MBS Paydown.......... T67 | coovvveecena 707 | 168 | 3T | 215 | (599 | i 163 | s (BAT) | i | e 767 06/25/2035.

45660L PK 9 |RAST 2005-A6CB A9 SEQ SSUP 5.50 6/25/35......... .. | 06/25/2018. | Pass-Through Loss.... cevvinenen [ erneennenneninnnns | e 28825 | 5,383 | e [ 008,856 [ | et 14,869 | n(8,013) | e [ s 38 .| 06/25/2035.

45660L V9 7 |INDX 2005-AR31 1A1 SEQ SSNR FLT 01/25/36....... .. | 06/25/2018. | MBS Paydown..........cccovvverreerens | cevrneinneriiseinennns | oveviens 19,615 | .o 19,615 | 117,595 | 17,850 | oo | e 2174) e [ 274) [ | s 19,615 01/25/2036.

45660L V9 7 |INDX 2005-AR31 1A1 SEQ SSNR FLT 01/25/36....... .. | 06/25/2018. | Pass-Through Loss.... (120) .1 01/25/2036.

45660N SJ 5 |RAST 2003-A7 A12 PT TAC 5.50 07/25/2033............ .| 06/25/2018. | MBS Paydown.......... 26,826 07/25/2033.

45660N W6 8 |RAST 2004-R2 A3 Z 5.50 08/25/2034 RE .. | 06/25/2018. | MBS Paydown..........cccovvrvernmrneeres | wovvirerneirennninninns | vevnnias 44,196 08/25/2034.

45660N X9 1 |INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34. ..| .. | 06/25/2018. | MBS Paydown OO I 43,476 . e | . ...43,476 10/25/2034.

456618 AF 4 |INDX 2006-AR8 A3A SEQ SSNR FLT 07/25/46........ .. | 06/25/2018. | MBS PaydOown..........ccmveenerrrerins | cevrreeineineniinniinns | cvvies 143,159 | .........143,159 | ........124,336 | .......... 125,183 | .ccooovirruenr | corriens 10,015 | oo | e 10,015 | ovvveeeieis | e 143,159 07/25/2046.

456618 AF 4 |INDX 2006-AR8 A3A SEQ SSNR FLT 07/25/46........ .. | 06/25/2018. | Pass-Through Loss.... ... 14,947 07/25/2046.

45661X AB 8 |INDX 2006-AR13 A2 SEQ SSNR FLT 07/25/36......... .. | 06/25/2018. | MBS PaydOWN..........correerierins | ceereeineinseniisniines | cvvies 145,318 | .........145318 | ....... 87,100 | .ovvvrnees 90,237 07/25/2036.

45669A AD 6 [INDA 2007-AR12A1 SEQ SNR FLT 03/37.. . | 06/25/2018. | MBS Paydown.......... 552,314 | ......... 552,314 | ....... 525,102 | .......... 524,918 03/25/2037.

45687A  AA 0 |INGERSOLL-RAND 6.875 08/15/18 . 03/15/2018. | Make Whole Call...... SO I (1) 08/15/2018.

46184# AA 5 | INVISION DIV LIBOR+900 6/30/2020..............cccocu.... .. | 05/04/2018. | PaydOWN..........corvvrrriercrierrniienns | corvereesiinesiinnnnes | cevvenns 170,828 | .......... 170,828 | ........ 169,120 | ..cooouee 169,781 06/30/2020. | 4........coon...
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46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048... ..| 06/15/2018. | MBS Paydown... ...74,402 . 74,054 103 ...74,402 12/15/2048. | 1FE.

46616M AB 6 |HENDR 2010-3A B ABS 6.85 12/15/2050... .. | 06/15/2018. | MBS Paydown... . . ..28,720 28,719 | ... 28,720 |.... ...28,720 12/15/2050.

46616P AA 1 [HENDR 2011-1A A ABS 4.70 10/15/2056.................. .. | 06/15/2018. | MBS Paydown..........cccovverevnrivcerns | wovererineinnnnirinins | v 105,441 | .......... 105,441 | ........ 105,414 | .......... 105,408 | ..oovvvvererinns | v 5 [ e | e 5 [ s | e 105,441 10/15/2056.

46616Q AA 9 |HENDR 2011-2A A ABS 4.94 09/15/56 .. | 06/15/2018. | MBS Paydown... .115,660 115,660 | ........ 115,593 .115,660 09/15/2056.

46616V  AA 8 |HENDR 2012-1A A ABS 4.21 02/16/2065... ..| 06/15/2018. | MBS Paydown... | 67,542 67,542 | ... 67,527 ...67,542 02/16/2065.

46617A  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065....... .| 06/15/2018. | MBS Paydown..........ccvrvenrrereriins | vevrerernrineriinniines | cevvies 112,804 | .........112,804 | ....... 111,673 112,804 09/15/2065.

46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067... .. | 06/15/2018. | MBS Paydown... L9749 | ........97,490 | ......... 97,296 ...97,490 04/15/2067.

46617 AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062... .. | 06/15/2018. | MBS Paydown...........cccocvevrvnvcrns | ovvverinrrerininnnns | 00 105,359 | ..., 105,359 | ....... 105,334 105,359 03/15/2062.

46617L  AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41.........cocovvrvnnee .. | 06/15/2018. | MBS Paydown..........cccvvevvevnerenns | wevverrrvrisernennens | v 159,781 | 100 159,781 | oo, 159,652 159,781 01/17/2073.

46617T AA 2 |HENDR 2014-1A A ABS SNR 3.96 03/15/2063.. .| 06/15/2018. | MBS Paydow ceer 125,100 125,171 03/15/2063.

46618A AA 2 |HENDR 2014-2A A ABS 3.61 01/17/2073 .| 06/15/2018. | MBS Paydown..........cccoveeevvvvereres | covverirevirseesennnns | 000 270,168 | ..........270,168 | ........ 269,789 270,168 01/17/2073.

46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077......... .| 06/15/2018. | MBS Paydown..........cccoseeereenerenns | wevverrnnrirscenernnns | 200000 369,790 | ..........369,790 | ........ 370,073 369,790 06/15/2077.

46618L AA 8 |HENDR 2015-1A A ABS SSNR 3.26 09/15/2072 .. | 06/15/2018. | MBS Paydow . v 401,282 405,043 09/15/2072.

46618N  AG 1 |JFIN 2015-2A BF CLO MEZ SEQ 4.135 10/26.......... .. | 04/17/2018. | MBS Paydown... 7,700,000 | ....... 7,700,000 | ..... 7,700,000 7,700,695 ..7,700,000 10/19/2026.

46619R  AA 4 |HENDR 2015-2A A ABS SSNR 3.87 03/15/2058....... ..| 06/15/2018. | MBS Paydown... A72,337 | ... 72,337 | . 172,602 172,337 03/15/2058.

46619X AA 1 |HENDR 2015-3A A ABS SSNR 4.08 03/17/70 . | 06/15/2018. | MBS Paydowi .106,558 .106,558 03/17/2070.

466200 AA 9 |HENDR 2017-1A A ABS SSNR 3.99 08/15/2062....... ..| 06/15/2018. | MBS Paydown... ..48,136 08/16/2060.

46620V AA 2 [HENDR 2017-2A A ABS SSNR 3.53 09/15/2072....... .. | 06/15/2018. | MBS Paydown... 72,860 09/15/2072.

466247 L6 8 |JPMMT 2006-A2 IIB1 MEZ SEQ CSTR 08/25/34 . | 06/25/2018. | MBS Paydowi 82,031 82,031 08/25/2034.

466247 QP 1 | JPMMT 2005-A3 7CA1 SEQ SSNR FLT 06/25/35..... .. | 06/25/2018. | MBS Paydown... 120,696 .120,696 06/25/2035.

466247 RP 0 | JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. .| 06/25/2018. | MBS Paydown.......... 53,829 I I 53,829 07/25/2035.

466247 UG 6 | JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035...... .. | 05/25/2018. | Pass-Through Loss.... . 1 0 I 1 08/25/2035.

466247 UG 6 | JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035...... .. | 06/25/2018. | MBS Paydown...........ccvrvvnerirerins | vevrerernrineriienines | cvvvis 147,191 | oo 147,191 | .......143,882 | .......... 143,831 | oo | e (VX 74 ISR IR (VX7 IRORRRRTON ISR 147,191 08/25/2035.

46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.... .. | 06/25/2018. | MBS Paydown 57,456 ...57,456 12/25/2035.

46627M AD 9 | JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35.... .. | 06/25/2018. | Pass-Through Loss.... . . . - L0 12/25/2035.

46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... .. | 06/25/2018. | MBS PaydOown...........ccvvvnrrmrerins | cevreriieinncriseins 23,788 | ooereni23,788 | 23,781 | o 17,132 [ | e B76 | | 28,788 [ [ | 0 [, 345 | 03/25/2036.

46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.... .. | 06/25/2018. | Pass-Through Loss.... . 03/25/2036.

46627M CY 1 | JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/3 .. | 06/25/2018. | MBS Paydown . 662,513 . . v | o0 [ 9,681 | 03/25/2036.

46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36..........coeuvvnnce .. | 05/25/2018. | Pass-Through LOSS.........c.ueeureeen | cevreerneirneiinnninns 1 | e | e | sevnssnnesneenes | | essrnsenesineen0 [ [ e (@) [ [ [ |, 03/25/2036.

46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36 .. | 06/25/2018. | MBS Paydown.......... 22,460 | ...........22,460 | .......... 20,944 | ............ 16,499 03/25/2036.

46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... | .. | 04/26/2018. | Suspense Ledger Adjustment....... . 35,635 05/25/2036.

46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... .. | 05/25/2018. | Suspense Ledger Adjustment....... | ..ccocvveereinriennns 20,599 05/25/2036.

46628G AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... .| 06/27/2018. | Suspense Ledger Adjustment....... . ...18,268 05/25/2036.

46628K AC 4 |JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36.......... .. | 06/25/2018. | MBS Paydown | 50,237 | 50,237 | oo 43910 | oo 42,905 | .... . e | - . 05/25/2036.

46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... .. | 04/25/2018. [ Pass-Through LOSS.........cccveererns | wovrrernnirerniinnnns | covvirenneiisnneins | oovverinnnns 1,286 | o | v e | e | e | srveereennienen0. [ [ e [ | e 06/25/2036.

46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36.... .. | 06/25/2018. | MBS Paydown 10,096 | ..ooovvvnnee 10,096 | ..ooovvvvne 8,010 | covvrrrnens 7,669 | ... v |92 | e e 10,096 | e | e | s 06/25/2036.

46628V AH 9 |JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.. ..| 05/31/2018. | Book Value Adjustment................. . . 0 o 205,716 ...(205,716) | ...... (205,716) | ... 08/25/2036.

46628V  AH 9 |JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.......... .. | 06/25/2018. | Pass-Through LOSS.........c.evereves | covrerinmerneninenines | corereneenseinenes | ceveenes (344,793) | ..o [ e [ e | e 10 | i | v ST TN IO (205,716) | ..vvvvverrvirens | o 205,716 | ....... 205,716 | ..covvecriernnnne 08/25/2036.

466308 AE 3 | JPALT 2008-R3 3A1 SEQ SSNR 1.8518 5/37RE....... .| 06/26/2018. | MBS Paydown... 92,396 ...92,396 05/26/2037.

46630G AN 5 | JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | .. | 06/25/2018. | MBS Paydown... 19,552 07/25/2035.

46630 AE 9 |JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049........ .| 05/15/2018. | MBS Paydown... 34,209 01/15/2049.

46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | .. | 06/25/2018. | MBS Paydown... 04/25/2037.
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46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | .. | 06/25/2018. | Pass-Through LOSS..........cccuvuuiree | covrvrnerierirnrenniis | covrierienesnesinns | everereienionns (940) (699) 04/25/2037.

46631B  AJ 4 |JPMCC 2007-LD11 AM MEZ 5.7428 06/49................ .| 06/15/2018. | MBS Paydown..........cccveerrrenernnes | eevmeernenrneiseianns | covee 1,159,188 | ....... 1,159,188 | ..... 1,164,622 | ....... 1,162,083 | ..ocvevvernenn | eereereene(B,115) [ v (B 115) i | i 1,159,188 | ..veovirerinn 06/15/2049.

46631IN DT 3 | JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... ..| 05/31/2018. | Book Value Adjustment................. ....33,583 .| 08/25/2037.

46631IN DT 3 | JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... .. | 06/25/2018. | MBS Paydown ...17,876 08/25/2037.

46631IN DT 3 | JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... .. | 06/25/2018. | Pass-Through LOSS............cccucueiis | covierinniiiniiiniiinns | crineiinsiinsiieins | v (11,030) { oo [ [ | e | e | eevennneennns0 | e | e (33,583) | ..vvvrerrirnns 08/25/2037.

46632T AA 3 | JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37....... .. | 06/27/2018. | MBS Paydown...........cvrvenerererins | vevrerirnrineriinniines | cvvvi 513,296 | .......... 513,296 | ........ 413,196 | .......... 438,688 513,296 07/27/2037.

46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... .. | 06/26/2018. | MBS PaydOWN..........commreereerins | cevreriseirneriisnines | cvviis 349,387 | .......... 349,387 | ........ 304,294 | .......... 328,691 349,387 06/26/2036.

46632Y AB 0 [JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36............... .| 04/26/2018. | Pass-Through LOSS..........cocvererens | covvrvrneinnnnniininns | v | vevvnnienns 44,498 5,657 | cvveieniinens [ | eveinineneneB28 | i [eiinienB28 | e | e | s 06/26/2036.

46632Y AC 8 |JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE........... .| 06/26/2018. | MBS Paydown.......... 890,928 890,928 | ........ 779,562 N 890,928 08/26/2037.

46632Y AD 6 |JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE............ .. | 06/26/2018. | MBS PaydOown..........ccooveenerrreries | cevrrerineireniiinniinns | cvvia 487,200 | .......... 487,200 | ........ 240,931 | oo 8678 | ..ooocveres [ rerereriinnirnnins [ e | e e | e 487,200 | ..coovrerrirnns 08/26/2037.

46632Y AD 6 |JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE.. .. | 06/26/2018. | Pass-Through LOSS.........cceweevee | coverinmernerineninns | crrereneensninenes | eevevenes (459,178) N (27,256) 08/26/2037.

46632Y AD 6 |JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE.. ..| .. | 06/30/2018. | Book Value Adjustment................. 08/26/2037.

46633A AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | .. | 06/26/2018. | MBS Paydown...........cccovvvemviniies | omrvmevieniririnniis | v 196,445 03/26/2037.

46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | .. [ 06/26/2018. | MBS Paydown...........cccnmevrermeees [ womeereriseinnerinnnnns | cevevninne 14,972 11/26/2036.

46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE .. | 06/26/2018. | MBS Paydown.............ccccuveivmries | covvnrienicnsiicines | v 19,127 04/26/2035.

46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE .. | 06/26/2018. | Pass-Through Loss.... 04/26/2035.

46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037 .| 06/27/2018. | MBS Paydown..........cccoveerrererens | eevineirneriineinennns | oveiiens 78,245 . 02/27/2037.

46633P AU 6 [JPMRR 2009-7 11A1 SEQ SSNR CSTR 09/36 RE.... .. | 06/27/2018. | MBS Paydown...........ccvuvvvererinvinnes [ orerermniieinniieiiens | corerins 77,408 | .......... 77,408 | ......... 74,686 | ..ooveeret 75,527 | v | e 8T s [ BT | i | i TTA08 | i | e | vereseineene0 | e 1,182 | 09/27/2036.

46634D AW 8 |JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... .. | 06/26/2018. | MBS PaydOWN...........ccorreererierins | wevreriseerserinnines | cvvves 707,870 | ..........707,870 | ........ 707,870 cevvnennneennnn | verenneennenens0 e | e F0T,870 | e | e | cevrneneeiennn0 [ 17,106 | 04/26/2037.

46634D AX 6 |JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37 .. |.. | 06/26/2018. | Pass-Through Loss.... (41,280) [ ..ovvovererree [ ereerirees (81,280 [ oo [ e | e 04/26/2037.

466358 AD 3 |JPMRR 2010-7 1A4 SEQ CSTR 03/26/2039 .. | 06/26/2018. | MBS Paydown.. vnnn811,226 . ...429,846 ..498,244 ..(17,569) 611,226 03/26/2039.

46636V AC 0 |JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046.. oo | .| 06/15/2018. | MBS Paydown.........cccoeveerernrennes | conermmerinneneninnees | cvveees 350,785 350,785 | ........ 354,292 | ........ 351,871 ol 350,785 08/15/2046.

46637D AA 3 |JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... .. | 06/26/2018. | MBS Paydown..........covrvenerirerins | verrerirnrinerinniines | cvvved 682,826 | .......... 682,826 | ........ 634,175 | .......... 663,048 | ..o | e 1,375 | i | e 1,375 | s | v 682,826 | .....ccocooverinnn 06/26/2035.

46645A AB 7 |JPMRR 20154 1A2 SEQ SSNR FLT 06/47 RE......... .. | 06/25/2018. | MBS PaydOwN..........conmrenerrerins | cevreriseinneriisninns | cvvines 380,860 | .......... 380,860 | ........ 348,963 | .......... 356,785 380,860 06/26/2047.

472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47 .. | 06/25/2018. | MBS Paydown...........cccovvvniievcriins | cevverinnisniiinniines | v 276,048 | .......... 276,048 | ........ 252,786 | .......... 205,771 276,048 06/25/2047.

472321 AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035 .. | 05/26/2018. | MBS Paydown.. venn511,780 .511,780 ..392,232 .447,356 o 511,780 . 10/25/2035.

472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37... .. | 06/26/2018. | MBS Paydown...........cooveemevenerins | cevrreeiseineriinniinns | cvvves 122,634 122,634 | ........ 105,987 118,275 | oo | wevrrereenn(984) s | evvrrneieeenn(984) [ e | e 122,634 | ..o w0 [ 2,131 | 01/25/2037.

472321 AG 3 | JMAC 2008-R2 1A3 MEZ CSTR 10/25/35... .| 05/31/2018. | Book Value Adjustment................. o 320,788 ..(320,788) | ...... (320,788)| ... 10/25/2035.

472321 AG 3 | JMAC 2008-R2 1A3 MEZ CSTR 10/25/35... .. | 06/26/2018. | Pass-Through LOSS.........c.uveereees | covrneerneernerinneinnns | covveeineesnssinneens | ceveneees (257,012) | cvveveeeen 7,542 | s [ | e (@) | e | v (@) | e | s (320,788) | ..vvveerrrirees | e 320,788 | ....... 320,788 |... 10/25/2035.

472321 AH 1 | JMAC 2008-R2 2A3 SUB CSTR 01/25/37.... .. | 06/26/2018. | Pass-Through Loss.... B - (41) 01/25/2037.

472321 AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039 . | .. | 06/26/2018. | MBS Paydown v | e 270,500 270,500 01/25/2039.

472321 AK 4 |JMAC 2008-R2 3A2 SUB CSTR 01/25/39................. .. | 06/26/2018. | Pass-Through LOSS...........coceumvees | covrerrneerneiinniinns 01/25/2039.

47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036.... .. | 06/20/2018. | MBS PaydOown...........cccvevmeremrene | verenrernerimernennes | eoveriend 64,070 03/20/2036.

47232A AD 0 |JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036.... .. | 06/25/2018. | MBS PaydOWN..........covrererierins | werrerineennerinnines | cvvves 786,858 06/25/2036.

47232A  AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.... .. | 06/25/2018. | MBS Paydown..........cccovveervrivverns | coveererisvsnnneiinins | vveenns 158,158 05/25/2037.

47232A  AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037............. | .. | 06/25/2018. | Pass-Through Loss.... (36) 05/25/2037.

47232A AN 8 |JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036............... .. | 06/20/2018. | Pass-Through Loss.... 03/20/2036.

47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE........ .. | 06/21/2018. | MBS Paydown 06/21/2037.

47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE........ .. | 06/21/2018. | Pass-Through Loss.... 06/21/2037.

47232D AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36....... .. | 06/26/2018. | MBS Paydown 09/26/2036.

47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... .. | 06/26/2018. | Pass-Through Loss.... 09/26/2036.

47232D AP 7 |JMAC 2009-R5 3A3 SUB SSUP CSTR 01/26/47....... .| 06/26/2018. | MBS Paydown............cccccervvnniinae 01/26/2047.
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47232D AR 3 |JMAC 2009-R5 3A5 SUB SSUP CSTR 1/26/47......... .. | 05/26/2018. | Pass-Through Loss.... 01/26/2047.
47232D AU 6 |JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36......... .. | 06/26/2018. | MBS Paydown 105,442 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36......... .. | 06/26/2018. | Pass-Through Loss.... 09/26/2036.
47232D  AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36......... .. | 05/26/2018. | MBS Paydown.......... 95,420 01/26/2036.
47232D BD 3 |JMAC 2009-R5 6A2 SUB SSUP CSTR 2/26/37......... .. | 06/26/2018. | MBS Paydown...........ccouvvvmrirneienns | covreeineineiisiins 121,085 | ..........121,085 | ...c......58,847 | (oot 117,643 | oo | cereeiencd(168) [ s | evriernireenn(10B) [ o | e 121,085 02/26/2037.
47232D BG 6 |JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... .. | 06/26/2018. | Pass-Through Loss.... o .| 02/26/2037.
47232D BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36......... .. | 06/26/2018. | MBS Paydown..........cccovvvurrererens | cereneirneriseineninns | overiens 19,135 09/26/2036.
47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36......... .. | 06/26/2018. | Pass-Through Loss.... 09/26/2036.
47232D BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37......... .. | 06/26/2018. | MBS Paydown 135,036 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37......... .. | 06/26/2018. | Pass-Through Loss...........cccccuries | covverivnrinnivniiinns | coverivnniisnicnci | eveerenn9,209 | 130,464 | oo [ | e (852) [ | vevinricencd(852) [ e | s 07/26/2037.
47232D BX 9 |JMAC 2009-R5 9A3 SUB SSUP CSTR 6/26/37......... .. | 06/26/2018. | MBS Paydown.......... 59,339 | .000er59,339 | 024,459 | i 54,217 [ | e 1797 e | i 1797 | s [ s 06/26/2037.
47232D BZ 4 |JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... .. | 06/26/2018. | Pass-Through LOSS.........c.eveereees | cevrnerrnnresernnrinnns | eeverernennnninnenns | vervvenennne( 1,951) | e 14T e [ |2 | |2 | i | 06/26/2037.
47232D CB 6 |JMAC 2009-R5 10A2 SUB SSUP CSTR 2/26/47....... .. | 06/26/2018. | MBS Paydown.......... 280,378 02/26/2047.
47232D CE 0 |JMAC 2009-R5 10A5 SUB SSUP CSTR 2/26/47....... .. | 06/26/2018. | Pass-Through LOSS.........ccvvereee | wevrnerrnneenerinnennnns | crvereneennnninnene | cerneeerseni5,098 | viiierei9,628 [ oo [ | cvveninnninnen37 s | rvenerinnnnen37 [ vveineiiieniineens | cevsesisseesseseneenns 02/26/2047.
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36....... ..| 06/21/2018. | MBS Paydown.......... 52,556 | ............52,556 | . 52,556 | .o d3,041 | [ 362 | i | 362 | i | 05/21/2036.
47232D CQ 3 |JMAC 2009-R5 12A3 SUB SSUP CSTR 12/26/36 .. | 06/26/2018. | MBS Paydown...........ccoveveerermrene | vereneernerinerinennes | eoverires 24,261 12/26/2036.
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36 . | 06/26/2018. | Pass-Through Loss.... .| 12/26/2036.
47232D CV 2 |JMAC 2009-R5 13A2 SUB SSUP CSTR 4/26/47....... .. | 05/26/2018. | MBS Paydown..........cccovvrvernrrneeres | wovvierneirennninninns | vevnnias 42,049 04/26/2047.
47232D CW 0 |JMAC 2009-R5 13A3 SUB SSUP CSTR 4/26/47....... .. | 06/26/2018. | MBS Paydown.......... 93,685 04/26/2047.
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... .. | 06/26/2018. | Pass-Through Loss.... 04/26/2047.
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37. .. | 06/26/2018. | MBS Paydown.. 107,101 06/26/2037.
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... .. | 06/26/2018. | Pass-Through Loss.... 06/26/2037.
47232D DE 9 |JMAC 2009-R5 15A3 SUB SSUP CSTR 8/26/37....... .. | 06/26/2018. | MBS Paydown 102,033 102,033 08/26/2037.
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... .. | 05/31/2018. | Book Value Adjustment 713,940 ...(713,940) 08/26/2037.
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... .. | 06/26/2018. | Pass-Through Loss.... (713,940) | ..vvoveverens | o 713,940 08/26/2037.
47232D DG 4 |JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37. .. | 06/26/2018. | MBS Paydown..........ccceerrvenerinee | cormerrenienenernnns | covee 1,179,830 | ......1,179,830 | .....1,172,408 | ....... 1,170,171 ,179,830 . 08/26/2037.
47232D DN 9 |JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37 ..| .. | 05/31/2018. | Book Value Adjustment 816,513 ..(816,513) | ......(816,513) | c.ooverriirnnne 08/26/2037.
47232D DN 9 |JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ .. | 06/26/2018. | Pass-Through Loss.... (816,513) | ..cvvveverrvirens | o 816,513 08/26/2037.
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35....... .. | 06/26/2018. | MBS Paydown 421,178 421,178 09/26/2035.
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35....... .. | 06/26/2018. | Pass-Through Loss.... 09/26/2035.
47232D DY 5 |JMAC 2009-R5 18A4 SUB SSUP CSTR 4/26/37....... .. | 04/26/2018. | MBS Paydown 182,456 ..182,456 04/26/2037.
47232D DZ 2 |JMAC 2009-R5 18A5 SUB SSUP CSTR 4/26/37....... .. | 06/26/2018. | MBS Paydown..........ccnvvvrrenerinns | covrerineineiineinns 216,955 216,955 04/26/2037.
47232D EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ .. | 06/26/2018. | Pass-Through Loss.... 04/26/2037.
47232D EH 1 |JMAC 2009-R5 20A2 SUB SSUP CSTR 2/26/37....... .. | 06/26/2018. | MBS Paydown 185,391 02/26/2037.
47232D EL 2 |JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... .. | 06/26/2018. | Pass-Through Loss.... . 02/26/2037.
47232D EQ 1 |JMAC 2009-R5 21A2 SUB SSUP CSTR 5/26/37....... .. | 06/26/2018. | MBS Paydown 107,818 | ... 107,818 | .........65911 | 10iii94,329 | i | eeeeeene(1,968) | s [ ererieeeene(1,968) [ e | v, 107,818 05/26/2037.
47232D ET 5 |JMAC 2009-R5 21A5 MEZ SSUP CSTR 5/26/37....... .. | 04/26/2018. | Pass-Through LOSS..........cccovreerns [ onrvrerrvnnerveincnes o | e 4376 | 123,015 | i v [ evnineenn 357 [ | e 387 i [ 05/26/2037.
47232D EW 8 |JMAC 2009-R5 22A3 SUB SSUP 5.9956 8/37........... .. | 06/26/2018. | MBS Paydown 162,860 | ..........162,860 | ..........64,916 | ... 113,826 | ..coevvvvrvins | e 37,621 | | e 37,627 [ | e 162,860 08/26/2037.
47232D EY 4 |JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... .. | 05/26/2018. | Pass-Through LOSS.........ccoveereees | cevnerrnnrernernnrinnns | eevverernennnninnenn | vervvenenned 912 | vviieiriecnnnB0 [ [ | evvineiienenns(0) | o | cvrrneiiennncn(0) | o | 08/26/2037.
47232D FC 1 |JMAC 2009-R5 23A2 SUB SSUP CSTR 11/26/36 . | 06/26/2018. | MBS Paydown 3,799 268,574 11/26/2036.
47232D FE 7 |JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36 . | 06/26/2018. | Pass-Through LOSS..........cc.ueevrees | onrerneernemeneennnnins | veerrverineeneninnee | onrernenensnd, 2100 | i 1400 | v | e | e D8 [ [ B8 [ [ 11/26/2036.
47232D FJ 6 |JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36 . | 06/26/2018. | MBS Paydown..........ccocvevvvvveereie | vevvernrirerinnneinnnes | verreneenn81,683 | 81,683 | 081,683 | oot 6,767 | e | e 1,906 | i i 1,906 | o | v 12/26/2036.
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47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... .. | 06/26/2018. | MBS Paydown...........ccovuveerererene | verernreverimnninenines | wverins 27,149 ...5,288 .412 | 06/26/2037.
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... .. | 06/26/2018. | Pass-Through Loss.... ... | 06/26/2037.
47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......cocovvvnnee .. | 06/26/2018. | MBS Paydown..........cccovveernriveerns | wovereineirsniniiinns | v 1,462,265 | ....... 1,462,265 | ... 1,423,267 | ....... 1,340,842 | .o | 89,884 | i | 89,884 | i | e 162,265 | [ | 0 [ 31,173 | 11/26/2037.
47232T AB 3 |JMAC 2009-R3 1A2 MEZ FLT 12/26/2035 RE........... .. | 06/26/2018. | MBS PaydOWN..........coorvvnerirerins | cerrerirneennerinnines | vvven 445364 | ......... 445364 | ........ 389,693 | .......... 405,670 | .ovoevervcens | 20,994 | s 20,994 | 45,364 | | e |0 | s 6,642 | 12/26/2035.
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ .. | 06/26/2018. | MBS Paydown...........c.covvvreriererens | vevineiresrineinennns | oneiiens 34,998 | ..o 34,998 | ... 34,998 | ... 34,596 | ..o | e 156 | s e 1568 | i | 34,998 | [ | e [, 857 | 02/26/2037.
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37.......... .. | 06/26/2018. | Pass-Through Loss.... 3,117 02/26/2037.
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... .. | 06/26/2018. | MBS Paydown..........ccouvvenevvnerenns | cevmerrrneenernnniines | verneenen 89,375 | 149,375 | oo 49,328 02/26/2037.
47232V AJ 1 [IMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37.......... .. | 06/26/2018. | Pass-Through LOSS..........cccrvrvrerns | wovrrverniinerinnnenns [ overernsinsiinnins | v 15,984 | L 12,432 02/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... .. | 06/26/2018. | MBS Paydown..........cccvvvenerererens | verneriseesersnerines | cereenen85,671 | i 55,671 | o 55,671 07/26/2037.
47232V AP 7 |JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37.......... .. | 06/26/2018. | Pass-Through Loss.... 20,261 07/26/2037.
47232V AR 3 |JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... .. | 06/26/2018. | MBS Paydown...........ccouvvenevverens | vevveriscenervnerines | cereene80,186 | vrrr80,186 | e 76,116 09/26/2036.
47232V AU 6 |JMAC 2009-R4 4A4 SUB SSUP 6.00 09/26/36.......... .. | 06/26/2018. | Pass-Through Loss.... 09/26/2036.
47232V AW 2 [JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... .. | 06/26/2018. | MBS Paydown..........cccovveernnrrverns | coveemrisernnnsiinnns | vveenns 166,164 | ..........166,164 | ........ 152,113 09/26/2035.
47232V AZ 5 |JMAC 2009-R4 5A4 SUB SSUP CSTR 09/26/35....... .. | 06/26/2018. | Pass-Through Loss.... 8,243 09/26/2035.
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.... .. | 06/26/2018. | MBS Paydown...........cccouvvrivcries | covvvevinniiniiinniiens | v 188,287 | .........188,287 | ........ 162,130 09/26/2035.
47232V BE 1 |JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35. .. | 06/26/2018. | Pass-Through Loss.... 09/26/2035.
47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36. .. | 06/26/2018. | MBS Paydown..........cccovvvrrrernrens | cevineirnerineineninns | overeens 37,470 11/26/2036.
47232V BQ 4 [JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.......... .. | 06/26/2018. | Pass-Through Loss.... e (632) 11/26/2036.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... .. | 06/26/2018. | MBS PaydOWN...........coorrenerierins | vevrerineenserinnines | cvvves 113,624 | ... 113,624 | .........27,588 | ....c... 103,114 | oo | eeeeenne(B,752) | s [ e 3,752) [ s | e 113,624 | oo | e 11/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... .. | 06/26/2018. | Pass-Through LOss...........ccccceviees | covvevirnrinnicnnionns | coveriinnivnniinnis | e 1,231 | 808 [ i v [ e v | vevvsniennennnd0 o | e 963 .| 11/26/2037.
47232V CB 6 |JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36.. .| 06/26/2018. | MBS Paydown.......... 33,629 33,629 07/26/2036.
47232V CD 2 |JMAC 2009-R4 10A5 SUB SSUP 6.00 07/26/36........ .. | 06/26/2018. | Pass-Through LOSS.........c.ccvvereeens | vevrrerinneenerinnneines | ervneernsnnneinenen | ervnnennen 13,381 | 10000 10,339 [ oo e | e (1) [ | e (1) [ | e v | e .| 07/26/2036.
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37......... .. | 06/26/2018. | MBS Paydown.......... 32,022 | 32,022 | 132,022 | 3715 | [ 20 [ o200 s | 04/26/2037.
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... .. | 06/26/2018. | MBS PaydOwN..........corvenerrcrins | wevrerineinseriinnines | cvvves 180,199 | ... 180,199 | oo 179,911 | it 179,851 | oo | cevrriineeennBB [ [ everireiieennn88 [ e | e, 180,199 | .o | e 11/26/2035.
47232V CP 5 [JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ .. | 06/26/2018. | Pass-Through Loss.... 11/26/2035.
47232V CR 1 |JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36.. .. | 06/26/2018. | MBS PaydOWN..........cverevmerenrene | reverveenrerieernenines | v 90,540 05/26/2036.
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ .. | 06/26/2018. | Pass-Through Loss.... 05/26/2036.
47232V CV 2 |JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... .. | 06/26/2018. | MBS Paydown..........covvvenrrirerins | vevrereririneriinnines | cevvend 413,491 | ........413,491 | .......402,158 | ......... 406,836 |.....cccccererr | voreeenn 1,825 | i | e 1825 | i | i 413,491 | oo | e 11/26/2036.
47232V DB 5 |JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ .. | 06/26/2018. | Pass-Through Loss.... (125) 11/26/2036.
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... .. | 06/26/2018. | MBS Paydown...........ccovvunrrveriins | vevrerinriineiiinniines | cvvvines 204,908 204,908 09/26/2035.
47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ .. | 05/26/2018. | Pass-Through LOSS.........c.uvvereven | wevrrerrneenerinninnes | coverenermsninnen | eevreeensenD9TT | it B4,978 [ o v | e (84) [ | e (84) e | e 09/26/2035.
47232V DJ 8 |JMAC 2009-R4 16A2 SUB SSUP 6.00 04/26/36........ .. | 06/26/2018. | MBS Paydown..........ccnvvvrrenerinns | covrerineineiineinns 20,020 | .ooeeeernn20,020 | oo 12,405 | i 18547 [ | 7 | |7 | [ s 20,020 04/26/2036.
47232V DM 1 |JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ .. | 05/26/2018. | Pass-Through Loss.... (193) 04/26/2036.
47232V DP 4 |JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36........ .. | 06/26/2018. | MBS PaydOWN..........cevmrreeerierins | cevreriseennerinnines | cvrvees 584,194 | ......... 584,194 | ........ 584,194 02/26/2036.
47232V DQ 2 [JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36........ .. | 06/26/2018. | Pass-Through Loss.... 28,588 02/26/2036.
47232V DR 0 |JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... .. | 06/26/2018. | MBS PaydOWN..........corrrvnerierins | vevreeiseirseriinnines | cvvvies 160,397 | ..........160,397 | ........ 160,397 04/26/2036.
47232V DU 3 |JMAC 2009-R4 18A4 SUB SSUP 6.00 04/26/36........ .. | 06/26/2018. | Pass-Through Loss...........cccccveives | covvvnrinnivnniicninns | ceveniissicsciinns | cvvienneeenn 8,775 | i 1,869 04/26/2036.
47232V DX 7 |JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36........ .. | 06/26/2018. | MBS PaydOwn..........cccvevmerermrene | vereneennerinernenies | eoveriens 42,064 | ...........42,064 | ........ 34,092 07/26/2036.
47232V DY 5 |JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ .. | 06/26/2018. | Pass-Through Loss.... 2,974 07/26/2036.
47232V DY 5 [JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ .. | 06/30/2018. | Book Value Adjustment................. 07/26/2036.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... .. | 06/26/2018. | MBS PaydOWN..........cveurivmerierens | reverveenerinernnenines | eoverinens 47,733 | oo 47,733 | oo 47,733 03/26/2036.
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47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36........ .. | 06/26/2018. | Pass-Through Loss.... .| 03/26/2036.
47232V ED 0 |JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37........ .. | 06/26/2018. | MBS Paydown 03/26/2037.
47232V EH 1 [JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ .. | 06/26/2018. | Pass-Through Loss.... .103/26/2037.
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37........ .| 06/26/2018. | MBS Paydown.......... 04/26/2037.
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37........ .. | 06/26/2018. | Pass-Through LOss...........cccccuviee | covirevirnrinriiniins 04/26/2037.
47232V ET 5 |JMAC 2009-R4 23A4 SUB SSUP 5.75 01/26/36........ .| 06/26/2018. | MBS Paydown.......... 01/26/2036.
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... .. | 06/26/2018. | Pass-Through Loss.... 01/26/2036.
47232V EY 4 [JMAC 2009-R4 24A3 SUB SSUP 5.50 2/26/36.......... .. | 06/26/2018. | MBS Paydown 02/26/2036.
47232V FA 5 |JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36........ .. | 06/26/2018. | Pass-Through Loss.... 02/26/2036.
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... .. | 06/26/2018. | MBS Paydown.........cc.cvvvvermrverens | covvvereerieeneeieennns 01/26/2036.
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... .. | 06/26/2018. | Pass-Through Loss.... .| 01/26/2036.
47232V FH 0 |JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36........ .. | 06/26/2018. | MBS Paydown 01/26/2036.
47232V FJ 6 |[JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.... .. | 06/26/2018. | Pass-Through Loss.... 01/26/2036.
47232V FP 2 |JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36 .. | 06/26/2018. | MBS Paydown 13,200 WT19142 | [ | e[ 22,573 | 11/26/2036.
47232V FV 9 |JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47......... .. | 06/26/2018. | MBS Paydown 24,395 | ... 201,028 |..coovvcievines v | v | 1,705 | 01/26/2047.
47232V FX 5 |JMAC 2009-R4 30A2 SUB SSUP CSTR 07/37 .. | 06/26/2018. | MBS Paydown.. (3,212) 07/26/2037.
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37 .. | 06/26/2018. | Pass-Through LOSS..........ccoveerveens | covmerrnneineinnninnns [ corverrseinnenneens | cernnnennen 12697 | ciiii00002,995 [ o [ v | v, 3 07/26/2037.
47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36.... .. | 06/26/2018. | MBS Paydown 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... | .. | 06/26/2018. | Pass-Through LOSS.........c.coueervees | corrvrneerenineenneeis | coereverineenennnee | cevernenennn 25,473 | i, 19,573 02/26/2036.
47232V GJ 5 |JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.......... .. | 05/26/2018. | MBS Paydown...........c.couvveiivnvins | covinrinniinnivcnines | v 50,018 | ............50,018 | ......... 49,361 03/26/2036.
47232V GM 8 |JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36.. .. | 06/26/2018. | Pass-Through Loss.... 03/26/2036.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47......... .. | 05/26/2018. | MBS Paydown.......... 22,633 01/26/2047.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47......... .. | 06/26/2018. | Pass-Through LOSS.............uuereres | corvermrrernmeeennneens [ ervnmnrimenrinnnnes | eevnnnrernnennne818 | 299 | i e | cvverrinennnnen0 | | v | s | o (4,371) 01/26/2047.
47233A AW 7 |JMAC 2009-R7 11A1 SEQ SSNR CSTR 03/26/37..... | .. | 06/26/2018. [ MBS Paydown...........ccccmmeunrrucres [ omrermeineinneniinnins | cerernennd 87,542 | .........87,542 | ... 80,758 | oereren86,146 | oo | e 1,992 [ [ 1,992 [ | s 87,542 | ..o | e 03/26/2037.
47233D AA 9 |JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36......... .. | 06/26/2018. | MBS Paydown...........cccovvwcnrivcriins | covrverinrisniiinniinns | cvviines 278,321 | .......278,321 | ........ 261,622 278,321 09/26/2036.
47760Q AA 1 |JIMMY 2017-1A A2l ABS SNR 3.61 07/30/47.. .. | 04/30/2018. | MBS Paydown.. 22,500 22,500 22,500 07/30/2047.
47760Q AB 9 |JIMMY 2017-1A A2Il ABS SNR 4.846 07/47.... .. | 04/30/2018. | MBS Paydown..........cccovevrcrernrens | eeverneirneriineinennes | oveiiens 18,000 | ............18,000 | .00 18,000 | i 18,000 | oo | cvvinerierieninns [ evrriieniiennne | evrrisenienneen0 v | e 18,000 [ ..o | e 07/30/2047.
48244X AA 0 |KDAC 2017-1A A ABS SSNR 4.212 12/15/2042........ .| 06/15/2018. | MBS Paydown...........ccvvvenerererins | cevrerirnrienerinniines | cvvvines 210,000 210,000 12/15/2042.
48274T AK 0 |KVK2015-1A BR CLO MEZ FLT 05/20/2027............. .. | 05/21/2018. | MBS Paydown..........cccveerrrenerines | cevmeerneerneiseianns | cenee 7,000,000 | .......7,000,000 | .....7,000,000 | .......8,999,568 | ......ccccovurs | corrrercrnciB2 | i |32 | s [ v 7,000,000 | ..ooorerrirenes | e 05/20/2027.
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29 . | 04/25/2018. | MBS PaydOWN........covvrrevvirnrirenns | covverrnnineiesinninenns | overnnens 19,519 07/25/2029.
500472 AF 2 |PHILIPS ELECTRONICS 3.75 03/15/2022.. . 04/26/2018. | Make Whole Call...........ccoovenerree | coverenerirvrinernens | conee 6,150,900 | ....... 6,000,000 | .....5,962,560 | ...... 5,981,453 \ \ 03/15/2022.
50184V AG 9 |LCM 14A C CLO FLT 07/15/2025........ccconvrerrerrrrinnes .. | 06/06/2018. | DIStrDULION........coorvveevnrireiiriiins | ervreeirnenieeiseiinns | cenee 2,000,000 | ....... 2,000,000 | ..... 1,905,400 | ....... 1,957,377 | oo | s 5,517 | oo | e 5,517 | o | v 1,962,894 | ..cooovvrivrrin 07/15/2025.
50543L AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042........... .. | 06/15/2018. | MBS PaydOWN..........cverveeerierins | cevrerirneeinerinnnnes | cvvvenes 218,750 | .......... 218,750 | ........ 214,506 | .......... 215,001 218,750 01/15/2042.
515074 AA 0 |LANDMARK LEASING 6.20 10/01/2022.................... .| 04/01/2018. | Sinking Fund Redemption............. | «eeveeeneenervnniines | cvvves 377,791 | e 377,791 | ........ 383,214 | ......... 376,325 377,791 10/01/2022.
523278 ZA 0 |LECTRUS CORP 8.00 PIK 12-31-17 .. 1 03/01/2018. | Private PIacemeNt.........ccovvvvrres [ ovrvreiirineiinrineinns [ [ | s | | s | oeemn | oneene | sensennQ | [ | e .0 | 12/31/2017.
52518R BE 5 |LSSC 2002-GE1 A SEQ CSTR 7/26/24... .. | 06/26/2018. | MBS Paydown.......... 3,554 | 3,554 | 3,393 | oo 2,722 | .o 832 e 3,554 .| 07/26/2024.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035........... .. | 06/25/2018. | MBS PaydOown..........ccmveenerrrerins | cevrreeineineniinniinns | cvvies 169,561 | ..........169,561 | ........ 160,102 | .......... 144772 | oo | v 22,822 | .covvivriinnrinns | e 22,822 [ e | e 169,561 | .oooovevvrineinne 11/25/2035.
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035... .| 06/25/2018. | MBS Paydown.......... 28,215 | .o 28,215 | e 20,483 ....19,459 28,215 12/25/2035.
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035... oo |- | 06/25/2018. | Pass-Through LOSS..........cccoueerrees | corrvrmrernennneinenins | cenrrnerivneenennnnee | vnrernenenee 1,180 | it 1071 | s | e e e | e s [ | e | o .| 12/25/2035.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... .. | 06/25/2018. | MBS Paydown..........cccovvuevnrreverns | covermrsvirnnnsiinnns | vveenns 162,888 , , 12/25/2035.
525221 GM 3 |LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036......... .. | 06/25/2018. | MBS PaydOWN..........coerrenerierins | wevrerineerneriinnines | cvvvees 703,594 | ..........703,594 | ........600,033 | ..........606,208 | .....cccocrrer | worrrrnns 34,484 0 [ 5,757 | 02/25/2036.
52523M  AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036............ .. | 06/25/2018. | MBS Paydown..........ccovvvreriererens | eerirneireerineinennns | oneiies 91,359 | oeeerer91,359 | ... 56,645 | ...irn80,699 | i | i (7,859) | coovvvreverecnes [ evrverreeens(7,859) | v | v 1,359 | o e | v 0 | 789 | 10/25/2036.
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52523M AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036. .. | 06/25/2018. | Pass-Through Loss.... 0 i (3,075) 10/25/2036. | 1FM....
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .. | 06/25/2018. | MBS Paydown..........cccouvvenevenerenns | cevneerrneenernsniines | erreenen 17,758 | i 17,758 | e 11,503 | oo 12,217 . JRVRN IO (1447 [ oo | e 17,758 | oo 01/25/2037. | 1FM...........
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037..........covvvvvnnee .. | 06/25/2018. | Pass-Through Loss.... 22,740 | oo e | oo 2,817) | s [ (2,817) | oo | e 10,342 | .o 01/25/2037. | 1FM...........
525248 AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.... .. | 06/25/2018. | MBS Paydown...........ccovvvnerererene | verrvveenernnerinerines | erenen 30,978 | ... 30,978 | ool 9,335 | oo 4587 | oo | eereeneene(T,853) [ s [ e (7,853) | cooovereercrinns 30,978 | ..o ... | 05/25/2037. | 1FM....
525248 AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.... ... | .. | 06/25/2018. | Pass-Through Loss.... . . (10) .| 05/25/2037. | 1FM...........
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034................... .. | 06/25/2018. | MBS Paydown..........cccnrvenrrererinns | covrerirrirnirienienns 02/25/2034. | 1FM...........
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045........ ..| 04/19/2018. | Consent Fee 01/15/2045. | 1FE.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045........ .. | 06/15/2018. | MBS Paydown 01/15/2045.
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45 .. | 04/19/2018. | Consent Fee 28,665 01/15/2045.
55265K 7C 7 |MASTR 2004-1 B1 MEZ FLT 02/25/2034.... .. | 06/25/2018. | MBS Paydown 73,887 02/25/2034.
55274Q AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36. .| 06/25/2018. | MBS Paydown... .161,835 06/25/2036.
55274Q AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36. .. | 06/25/2018. | Pass-Through Loss.... 06/25/2036.
55279Y AA 1 |MCA 2014-1 A ABS SNR PT FLT 08/15/2024. .. | 05/15/2018. | MBS Paydown .243,152 . 243,152 08/15/2024.
55281T AA 8 |MCA 2017-1 A ABS SNR FLT 08/15/2028. .| 05/15/2018. | MBS Paydown... 583,748 | . 583,748 | ....... 583,748 583,748 08/15/2028.
55281T AB 6 |MCA 2017-1 B ABS MEZ FLT 08/15/2028. .| 05/15/2018. | MBS Paydown... 259,474 259,474 259,474 259,474 08/15/2028.
55312H AA 7 |MMCAP 17A A1 CDO SSNR FLT 12/01/35 .| 06/01/2018. | MBS Paydow ,331 7,331 6,838 . 7,331 12/01/2035.
55312T AF 0 |MLCFC 2007-6 AM MEZ 5.526 03/12/2051.... .| 06/12/2018. | MBS Paydown... 8,417 8,417 ...8,488 B 8,417 . 03/12/2051.
55819T AE 1 |MDPK2016-20A B2 CLO MEZ 3.72 04/27/2027. .. | 06/29/2018. | Distribution 4,750,000 | ....... 4,750,000 | ..... 4,750,000 4,750,000 | e e | 0 | e 118,782 | 04/27/2027.
55953P AC 9 |MAGNE 2015-16A COMB CLO 01/18/2028.... . [02/02/2018. | DISHIDULON. ......cvveevrrireireriieins [ eoererneeienineisneeis | ceerrersneesenines | eveesnessensssesnens | ernessessnssnenss | sersiessnssnessnsens | sessesssnennns | seersnesenessnnenne | snnesmenennenne | svnnernersnneersendQ [ e | e | e | cnesssesesnns | sonseenneesnnninns0 | oo 733,593 | 01/18/2028.
55953P AE 5 |MAGNE 2015-16A SUB 001/18/28 .| 03/01/2018. | Distribution ....(821,978) | 01/18/2028.
573284 AK 2 |MARTIN MAR MTLS 6.6 04/15/18 .. | 04/15/2018. | MALUFItY.......covvrvrcerrrrcrrcrieeiines | weeveriseeseriennines | 4,000,000 | .......4,000,000 | .....3,997,160 | .......3,999,887 | ..o | womrrvrnee 113 [ | v 113 [ | ieeeeen,000,000 [ oo [ | v [ s 132,000 | 04/15/2018.
576431 AJ 9 |MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36. .. | 06/25/2018. | MBS Paydown 11/25/2036.
576431 AJ 9 |MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ .. | 06/25/2018. | Pass-Through LOSS...........ceveerrees | wovverirerinrineienns [ evverrneenennneis | ovrrverrennes($30) | ovvvvvriveiirncn0 i [ [ e | oo | v 0 [ o e 11/25/2036.
576433 C5 3 |MARM 2005-6 5A2 PT SNR FLT 07/25/2035.. .. | 06/25/2018. | MBS Paydown . 35,832 335,437 07/25/2035.
576433 C5 3 |MARM 2005-6 5A2 PT SNR FLT 07/25/2035.. .. | 06/25/2018. | Pass-Through Loss.... . . L AT,080 | 7218 | s | s | | | (V1 ORI ISP 7,195 07/25/2035.
576433 D5 2 |MARM 2005-7 3A1 PT SSNR FLT 09/25/2035.......... .. | 06/25/2018. | MBS PaydOWN..........cvomvenerierins | cevrerineenrerinnines | cvvvis 103,440 | .......... 103,440 | .00eee83,527 | 183,186 [ o | 8,113 | i | e, 6,113 | oo | v 103,440 09/25/2035.
576433 GM 2 |MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033... .| 06/25/2018. | MBS Paydown... 329,966 329,966 2,308 . 329,966 12/25/2033.
576433 HM 1 |MARM 2003-7 4A1 PT SNR FLT 01/25/2034 .| 06/25/2018. | MBS Paydown... . 11,070 | v 11,070 I (2,059) [ ..o | e 11,070 01/25/2034.
576433 QD 1 |MARM 2004-7 5A1 PT SSNR FLT 07/25/2034.......... .. | 06/25/2018. | MBS Paydown..........ccnevvrrernereies | cevrerineineenseinnns 5,158 | .ovevrrrnes 5,158 | covereeeee,900 | oo ,897 | | e (1,927) [ s | e (1,927) I 5,158 07/25/2034.
576433 XA 9 |MARM 2005-1 3A1 PT SNR FLT 02/25/2035.. .. | 06/25/2018. | MBS Paydown.......... 85,421 . . B [P 1,963 | oo | v 85,421 02/25/2035.
576434 HM 9 |MALT 2003-7 7A4 5.75 11/25/2033 ... | .. | 05/25/2018. | MBS Paydown.......... . 38,164 ..38,164 .39,488 | ... . . 0 | s 38,164 11/25/2033.
576434 J7 0 | MALT 2005-2 4A3 SEQ FLT 03/25/2035.................... .. | 06/25/2018. | MBS Paydown..........conveenervrerinns | cevreeiseineiiisniinns | cvvis 301,043 | .......... 301,043 | ........ 250,242 | .......... I 7. 2 R (GRS 0) N PO (6,530) o 301,043 03/25/2035.
576434 W5 9 | MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020... .. | 05/25/2018. | Pass-Through Loss.... ...65,522 29,915 ...30,358 11/25/2020.
576434 W5 9 | MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020.......... | .. | 06/25/2018. | MBS Paydown . 177,261 AT7,261 | ... 178,115 | oo 168,944 |.... . 177,261 11/25/2020.
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035.......... .. | 06/25/2018. | MBS Paydown..........cccoevrevnvenrenes | wonnvreirinineinninnins 539,216 | .......... 539,216 | ........ 524,955 | ... 519,817 | ooivveee | v (3,045) | oo [ v (3,045) ] 539,216 11/25/2035.
57643M LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36.... .. | 06/25/2018. | MBS Paydown..........cccnvvevevercreins | veeverenneenerinnniines | ernnneee3LTTT | i 31777 | 31,110 | 27,333 | | e 1,830 | s | s 7,830 | covoeererireenne 05/25/2036.
57643M LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36........... | .. | 06/25/2018. | Pass-Through Loss.... 0 (13) 05/25/2036.
57645T AA 5 |MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037....... .. | 06/25/2018. | MBS Paydown..........ccouvveneverererns | cevverirsvenerennones | o 1,475,959 | ... 1,475,959 | .....1,294,587 | ... 1,371,748 | ..o | c0reeeD3,109 | s | e 53,109 | oo | e 1,475,959 09/25/2037.
58943P AN 2 |MEREDITH CORP TL B L+300 01/18/2025 .. | 06/29/2018. | Paydown.........cccerrerermmeererirrinns . . 3,990 . . weo | e (5D ] ST 4,000 01/18/2025.
589929 RJ 9 |GNABS 1998-GN2 M1 7.155 07/27 .. | 06/25/2018. | MBS Paydown.......... . 0 I [ 894 07/25/2027.
589929 TP 3 |MLMI 1999-H1 A5 NAS STP 5/20/2028 .| 06/20/2018. | MBS Paydown..........cccovveeeveenerenns | wevnerrrnrirserneennns | vererennn 15,098 | 115,098 | 1oii015,095 | 15,098 [ oo [ v [ vevrneeineinens | vvvrerineeneenns (V1 ORI ISV 15,098 05/20/2028.
590200 V7 7 |MLMI2005-A9 1A1 SEQ SSNR FLT 12/25/2035....... | .. | 06/25/2018. | MBS Paydown... 4,464 ol 204,358 12/25/2035.
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590200 W4 3 |MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35........ .. | 05/25/2018. | Pass-Through Loss.... 12/25/2035.

590200 W4 3 |MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35........ .. | 06/25/2018. | MBS Paydown . 1,787 | 4,787 ... 91,360 . 12/25/2035.

590200 ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035......... .. | 06/25/2018. | MBS Paydown...........ccccuueevviveriins | covvevivsrinnicnnonns | 201,797,328 | ... 1,797,328 | .....1,675,447 | ... 1,712,801 | .o | o 35,416 B - 35416 | oo | e 1,797,328 | oo cevenernneesnnen | o0 [ 15,288 | 08/25/2035.

59020 ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035............cconc.... .. | 06/25/2018. | MBS Paydown.......... 63,359 | ............63,359 | .........55,122 | ..0.......56,813 | oooocieies [ e 4,109 4,109 I 63,359 0 [ 740 | 10/25/2035.

59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36.........cccevvrevernrieriians .. | 06/25/2018. | MBS Paydown............ccovvevriveiiins | covverierinniiiniins 2,527 2527 | oo | v 2527 | i | e | e 0 10/25/2036.

59023P AB 9 |MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... .. | 06/25/2018. | MBS Paydown...........ccovvveeremrene | verinrirnerimnninenines | woveriens 49,737 .0 10/25/2036.

59111R 0 |METAL 2017-1 A ABS SSNR 4.581 10/15/2042........ .| 06/15/2018. | MBS PaydOWN..........coervenericrins | cevreriseinneriisnines | cvviis 179,970 .0 10/15/2042.

595481 AA 0 |MDST 2005-1 A SEQ 5.745 01/15/40.. .. | 06/15/2018. | MBS Paydown...........ccovvverivmreins | corvnrineiieniinenines | v 48,926 .0 01/15/2040.

59549W AA 1 |MDST 11 A1 4.864 07/15/2038 ..| .| 05/15/2018. | MBS Paydown v | e 37,401 . 0] .0 07/15/2038.

59560W 5 | MDST 2010-1 A SEQ 3.50 12/15/2045.............cccoon... .. | 06/15/2018. | MBS PaydOwN..........ccnvveneirerins | cevrreiseireerinnniinns | cvvies 159,511 | .o 159,511 | 1t 159,162 | 100 158,802 | oo | cervvrrneeee3 [ e [ e K7 RN ISR 159,511 | oo 12/15/2045.

600323 ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022 AR.... | .. | 06/29/2018. | Paydown 9,836 N 9,836 12/02/2022.

600333 ZZ 4 |MINISTRY BRANDS TL L+500 12/02/2022 AR......... .| 06/29/2018. | Paydown 689 | ovrierreernaB89 | 882 | s | e | e T [ [ D [ | 689 12/02/2022.

604668 AC 7 |MRMX 2014-1A A2 ABS SNR 3.34 07/20/2026......... .. | 04/20/2018. | MBS Paydown..........cccovveernrivverns | coveermrisrnnninsiinins | vveenns 192,000 | .......... 192,000 | ........ 191,989 | .......... 191,993 07/20/2026.

604668 AC 7 |MRMX 2014-1A A2 ABS SNR 3.34 07/20/2026......... .. | 04/30/2018. | Distribution . JEVR PO RV 3,647,987 | ....... 3,628,800 | .....3,628,597 | ....... 3,628,668 07/20/2026.

605024 AN 8 | MISSION BROADCASTING B2 L+250 01/17/2024.... | .. | 03/30/2018. | Paydown...........cccoecunrivemiinnivcniras | vovivvrinniinniicciines | e 1,124 | 1124 | 1,130 01/17/2024.

60688H AA 3 |MMCAPS 18A A1 CDO SSNR FLT 12/26/2039 .. | 06/26/2018. | MBS Paydown.. 52,587 12/26/2039.

61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE............ .. | 06/25/2018. | MBS Paydown...........cccooeenmevrererns | cevrveeirneinsinnnnnes | ...1,866,091 | .......1,866,091 | ..... 1,656,089 12/26/2046.

61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE............ .. | 06/25/2018. | Pass-Through Loss.... 82,656 12/26/2046.

617432 ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23...... .1 03/29/2018. | CONSENt FEE.....veoveeeeeeeeeeeeeeeeerene | eeeeeeeeseeeeeceseinne | evvenns 169,670 10/30/2023.

617432 ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23...... .. | 06/04/2018. | Paydown..........ccoevveevierinrieniicnns | e | o 1,985,806 | ....... 1,985,806 | ..... 1,982,180 10/30/2023.

617458 AE 4 |MSC 2011-C1 A3 SEQ 4.7 09/15/2047.... .. | 04/15/2018. | MBS Paydown.. 27,077 27,347 09/15/2047.

61748H AW 1 |MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034......... .. | 06/25/2018. | MBS PaydOWN..........covrrenericrins | cevreeiseesnerisnines | cvvees 367,937 | ..........367,937 | ........ 372,069 07/25/2034.

61748H FK 2 |MSM 2004-10AR B1 MEZ FLT 11/25/2034.. .. | 06/25/2018. | MBS Paydown..........ccovuveerirerene | verirnrinerimniinenines | v 64,753 | ..........64,753 | .......... 61,384 11/25/2034.

61748H UF 6 |MSM 2006-1AR 1A1 PT SNR FLT 02/36 .. | 06/25/2018. | MBS PaydOwn..........ccccviveerererens | ceveneirnerineinennes | overeend 69,134 | ............69,134 | .......... 53,249 02/25/2036.

61748H UF 6 |MSM 2006-1AR 1A1 PT SNR FLT 02/36 .. | 06/25/2018. | Pass-Through Loss.... 02/25/2036.

61749L AP 6 | MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036. .. | 06/25/2018. | MBS PaydOWN..........coorvvmerierins | cerreriseenneninnines | cvvvenes 287,492 287,492 | ... 210,408 06/25/2036.

61749L BM 2 |MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... .| 06/25/2018. | MBS Paydown.......... 20,759 | oo 20,759 | e 16,115 06/25/2036.

61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46................. .. | 06/25/2018. | MBS Paydown..........ccrvenerererins | vevreriririneriinniines | cvvvies 152,653 | .......... 152,653 | ........ 103,423 10/25/2046.

61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047....... .. | 06/25/2018. | MBS PaydOWN..........comrenerierins | eevreeiseirserinnnines | cvvies 350,466 | .......... 350,466 | ........ 319,252 07/25/2047.

61751Q AB 1 |MSHEL 2007-1 A2 SEQ FLT 12/25/2036 .. | 06/25/2018. | MBS Paydown..........cccoevrvervnrneeres | wovvirerneirernninsnns | vevviis 74,442 | ... T4442 | ... 42,665 . . . L0 M 12/25/2036.

617526 AD 0 |MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.... ..| .| 06/25/2018. | MBS Paydown.......... 88,295 | ............88,295 55,184 , (29, ...88, 0 . 11/25/2036.

61758M AA 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... .. | 06/26/2018. | MBS PaydOown...........cooveererererins | cevrneeineirneiiinniinns | cvvies 704,528 | ......... 704,528 | ........ 731,649 | ......... 692,669 | ..coovvrverer | v (24,163) | .eocvvererne [ v [PZ 1K) | RIS I 704,528 | ..o 04/26/2036.

61758Q AH 1 |MSRR 2010-R12B SEQ CSTR 07/26/2035 RE......... .. | 06/26/2018. | MBS Paydown..........cccvvermrenernes | covmerrenienirnennnns | covee 1,543,547 | ....... 1,543,547 | ....1,383,404 | ....... 1,513,682 | ..oovverevvcns | v 25,828 B 25,828 | .oovvrerrerns | s 1,543,547 | ..o 07/26/2035.

61758Q AN 8 |MSRR 2010-R1 3B SUB CSTR 07/26/2035 RE.......... .. | 06/26/2018. | MBS PaydOWN..........coorreerierins | vevreriseernerinnines | cvvvis 374,948 374,948 07/26/2035.

61758V AP 2 |MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37... .. | 06/26/2018. | MBS Paydown..........cccovveernrrvverns | covermrinernnnsiinnns | vveenns 100,391 10/26/2037.

61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37... .. | .. | 06/26/2018. | Pass-Through Loss.... 28,760 10/26/2037.

61759D AP 1 |MSRR 2010-R3 2BA SUB 5.5 10/26/2035................. .. | 06/26/2018. | MBS Paydown.........cc..ovvvemrvenens | corveoemeiieneirnnnnes | cevvenns 619,130 619,130 619,130 10/26/2035.

61759X AC 6 |MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | .. | 05/26/2018. | MBS Paydown...........ccocvrerermienens | corneremrrnernerirnnes | cvvrenes 214,650 o 214,650 01/26/2037.

61759X AC 6 |MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | .. | 06/26/2018. | Pass-Through Loss.... N (8,370) 01/26/2037.

61760R BA 9 [MSC 2011-C3 A3 SEQ 4.054 07/15/2049.... .. | 06/15/2018. | MBS Paydown..........cccovveevnrrrnerns | coveermrinvsnnineiinins | vvienns 174,235 | ... 474,235 | . AT5,971 | il 174136 | s [ e (108) | s | v (106) [ i | e 174,235 | .o 07/15/2049.

61915R AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035. ..| .. | 06/25/2018. | MBS Paydown.......... 2,512 B 2,512 08/25/2035.

61915R AU 0 |MHL 2005-5 A1 SEQ SSNR 12/25/2035.................... .. | 06/25/2018. | MBS Paydown..........coovvenevrieriins | covrrerineieniiinsiinns | cvvies 143,826 | .........143,826 | .........92,768 | ......... 106,592 | ..coeoovvvvurns | v 15,634 | s | e 15,634 | i | e 143,826 | ..coovvvvriiinne 12/25/2035.




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

62’5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized|  Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market
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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
62431X AQ 9 |MVW 2014-1A CR CLO MEZ FLT 10/15/2026........... .. | 06/28/2018. | DiStribUtION...........rvvrrerrirrrinrines | e | o 5,000,000 | ....... 5,000,000 | .....5,003,125 | ....... 5,001,194 (1,078) | oo | wveeereen 5,000,117 | o v (M) [ e (117) | 109,664 | 10/15/2026. | 1Z....
628788 AA 9 |NORWEGIAN AIR 16-1 4.875 05/10/2028................. C | 05/10/2018. | Sinking Fund Redemption............. | ceceeerernernneernens | veverneens 47,430 05/10/2028.
62937N AW 7 [NRG ENERGY TL B L+225 06/30/2023.............cc0vn... .| 06/29/2018. [ PaYOWN......coovvvrvererirerrnririrenines | e | verniis 10,147 L0447 | 10184 i [ i (T8) | i [ i (T8) | e | 10,147 06/30/2023.
62942K AA 4 |NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043......... .. | 06/25/2018. | MBS Paydown OO I 570,794 | ........570,794 | ........ 545,761 | ..........547,509 570,794 07/25/2043.
62946A AA 2 |NPRL 2016-1A A1 ABS SNR 4.164 04/20/2046......... .. | 06/20/2018. | MBS Paydown............covvvvmrereeienes | covrrerineineiiniins 295,513 295,513 295,513 295,513 295,513 04/20/2046.
62946A AC 8 |NPRL2017-1A A1 ABS SSNR 3.372 10/21/47 .| 06/20/2018. | MBS Paydown...........ccvvveenrrirerins | vevrerernninerinniines | cvvvi 370,293 | .......... 370,293 | ........ 370,290 | .......... 370,290 o 370,293 10/21/2047.
636333 ZZ 2 |NATIONAL IPATL L+550 09/19/2022 AR .. | 05/23/2018. | PaYAOWN........ouvvrrercrinrincirerinns | ceveeerensseiseeinns | cones 1,928,995 | ....... 1,928,995 | ..... 1,900,060 | ....... 1,903,114 v | eerrenn28,944 | | e 1,928,995 09/19/2022.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028.... .. | 06/15/2018. [ MBS Paydown..........cccovveevnrrvverns | covermrinvnnnnsiinins | vvienns 215,523 .215523 | ... 215,444 ..215,484 215,523 12/15/2028.
640222 ZZ 1 |SAVATREE INC TL L+5.25 06/01/2022 MD . | .. | 06/29/2018. | Paydown OO I 10,105 | ...........10,105 | .......... 10,105 | ............10,106 06/01/2022.
640270 AS 3 |NGCLO 2014-1A AFR CLO SSNR 3.00 08/28/26...... .. | 05/28/2018. | MBS Paydown...........ccovvevriveiiins | covverierinriiniis ....22,000,000 | ..... 22,000,000 |....22,000,000 | ..... 22,000,000 08/28/2026.
640270 AW 4 |NGCLO 2014-1A BR CLO MEZ FLT 08/28/26........... .. | 05/28/2018. | MBS Paydown..........cccrerrrennernes | covverrrenierernennnns | covee 8,000,000 | ....... 8,000,000 | .....8,000,000 | ...... 7,999,133 08/28/2026.
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... .. | 06/25/2018. | MBS Paydown 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... .. | 06/25/2018. | MBS Paydown , 10/25/2036.
64829T AA 9 |NZES2018-FNT1 A ABS SSNR 3.61 05/25/23.......... .. | 06/25/2018. | MBS PaydOWN..........ceorrvericrins | cevreriseenserinnines | cvrven 254,762 | ........254,762 | ........ 254,710 254,762 05/25/2023.
64829T AB 7 |NZES 2018-FNT1B ABS SNR 3.91 05/25/2023........ .| 06/25/2018. | MBS Paydown...........cccvuvcnrivcriies | covvevinriiniinniiens | v 318,453 | .........318,453 | ....... 318,427 | .o 318,453 05/25/2023.
65130P AC 4 |NEWFL 2016-1A A CLO SSNR FLT 04/20/2028.. .. | 05/24/2018. | Distribution ..25,000,000 ....25,000,000 | ..... 25,000,000 . . .25,000,000 |.. 04/20/2028.
651577 AE 8 |NMRK 2013-1A A3 CLO 2.43 06/02/2025.................. .. | 06/02/2018. | MBS Paydown..........ccovcerrrennerens | ceverirneeineiseianns | covee 1,628,713 | ......1,628,713 | ..... 1,606,725 | ....... 1,623,458 . . | . [SOSTTRTIN IST 1,628,713 06/02/2025.
65336R AR 9 [NEXSTAR BROADCAST TL B2 L+250 01/17/2024... | .. | 06/01/2018. | Paydown 38,857 39,051 01/17/2024.
65444# AA 1 |MARSH & MCLENNAN COS CTL 3.48 7/11/2024..... | .. | 06/11/2018. | PAYAOWN........o.vvmrermrienrrinerirenirnees [ conerisiineeineninnes | cvvenes 110,685 | ..........110,685 | ........ 110,685 07/01/2024.
65535V KX 5 | NAA 2005-WF1 2A5 NAS 5.159 03/25/2035.............. .. | 06/25/2018. | MBS Paydown.......... 23199 | 23,199 | oo 23,582 03/25/2035.
65535V MJ 4 |NAA 2005-AR3 1A1 SEQ SSNR FLT 07/25/2035...... | .. | 06/25/2018. | MBS Paydown.. 29,171 07/25/2035.
65535V NL 8 |NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035...... .| 06/25/2018. | MBS Paydown..........cccouvvenevererenns | wevnerirneesernsniines | vereeenen80,013 | 180,013 | oo 55,109 08/25/2035.
65536M AC 1 |NHELI2006-HE2 A3 SEQ FLT 03/25/2036 .. | 06/25/2018. | MBS Paydown..........cccoveverrvrereres | covverirerineinenonns | 200 264,084 | ..........264,084 | ....... 208,249 03/25/2036.
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE. .. | 06/26/2018. | Pass-Through Loss.... (4,310) 12/26/2036.
667294 AW 2 |NORTHWEST AIRLINE 7.041 04/01/22 .. | 04/01/2018. | Sinking Fund Redemption............ | ooevverernenervciins | vevenns 294,264 | .........294,264 | ....... 302,092 | .......... 297,888 294,264 04/01/2022.
667294 BE 1 |NORTHWEST AIRLINE 7.027 11/01/19.. .| 05/01/2018. | Sinking Fund Redemption. weenn 177,194 e 177,194 77,197 177,194 11/01/2019.
66859N AH 5 |WOODS 2014-11A B2R CLO MEZ 3.6898 04/25....... .. | 04/15/2018. | MBS Paydown..........ccoveernrrenneinns | cevererneerseiseianns | conee 6,000,000 | .......6,000,000 | ..... 6,000,000 | ....... 5,999,995 04/15/2025.
66859Q AF 2 |WOODS 2014-12A BR CLO MEZ FLT 09/15/2025.... | .. | 06/15/2018. | MBS PaydOwn...........cccouvverenevens | corernmvemrrmerrenines | e 4,900,000 | ....... 4,900,000 | .....4,900,000 | ....... 4,900,001 09/15/2025.
670444 ZZ 4 |NUSPIRE LLC L+6.50 11/08/2022 MD...................... .| 06/19/2018. | PaYAOWN........ouvvrrercrinrircirerinns | crveeereesseiseianns | conas 4,987,500 | ....... 4,987,500 | ..... 4,987,500 | ....... 4,983,830 | ..oovvverrieer | errrneee 3,070 | s | e 3,070 | i | e 987,500 | e i | v [ 240,578 | 11/08/2022.
67059T AA 3 |NUSTAR LOGISTICS 7.65 04/15/18 .. | 04/15/2018. | MALUFItY.......ooocvvvrerriiririceiiiens | e | e 5,000,000 | ....... 5,000,000 | .....4,990,100 | ...... 4,999,606 | ....ccoovrvvns | wovrrreneen3 | s i394 | | 000000008,000,000 [ e e | 0 [ 216,250 | 04/15/2018.
67077M AB 4 |NUTRIEN LTD 4.875 03/30/2020 o | .. [ 04/10/2018. | CONSENt FEE.......ooovveoeeeeeeeriens | cerveeeieseseresniens | cveeeienes 7,000 03/30/2020.
67077M  AD 0 |NUTRIEN LTD 3.00 04/01/2025.........ccoccormrermererrinnns ..| 04/10/2018. | Consent Fee 04/01/2025.
67077M AE 8 |NUTRIEN LTD 4.00 12/15/2026 .. | 04/10/2018. | Consent Fee 12/15/2026.
67077M AL 2 |NUTRIEN LTD 3.375 03/15/2025. .. | .. | 04/10/2018. | Consent Fee 03/15/2025.
67087T DE 8 |OAK 2002-A A3 ABS SEQ 6.03 05/15/24.................. .. | 06/15/2018. | MBS Paydown.......... 05/15/2024.
67091C AS 1 |NXTC 2014-1A B1R CLO MEZ FLT 04/23/2026........ .. | 04/23/2018. | MBS Paydown I 8,000,000 | ...... 8,000,000 | .....8,000,000 | ...... 7,998,778 . . . S 0 [ 139,589 | 04/23/2026.
67108L AQ 6 |OZLM 2014-6A A2BR CLO MEZ 3.61 04/17/26......... .. | 04/17/2018. | MBS Paydown..........cccovverrrinnernns | ceverirnenrneiseianns | covee 9,000,000 | ....... 9,000,000 | ..... 9,000,000 | ....... 9,000,000 | eveuverrires | eerrrerierineies [ e | e (V1 ORI IO 9,000,000 | .coouverrirrinn | cerrerieerienins | eerreerienieens 0. 162,450 | 04/17/2026.
674135 EM 6 |OAK 1999-A M2 MEZ VIR 04/15/2029 .. | 06/15/2018. | Pass-Through LOSS.........c..cvemeves | cerrrerinrenernnnnnes | crrmrenennnernen | evvveennen T4310 | 100 12,934 [ s e | e | vvvenenennnes | vveenneennninen0 | | v 1,030 [ oo [ e (1,030) | ..cvvveer (1,030) | cvooovrrrerenne 04/15/2029.
67551Y AA 5 | OCH-ZIFF FINANCE 4.50 11/20/2019. .. | 05/05/2018. | Make Whole Call ....15,353,670 | ..... 15,000,000 |....14,912,550 | ..... 14,964,659 | ...ovververes | vreeeenn8,021 | [ eiieeen8,021 | | e 14,970,679 | ..o | 000229,321 | .......29,321 | ... 663,045 | 11/20/2019.
67590 AS 2 |OCT182013-1A A2BR CLO MEZ 3.45 12/16/24....... .. | 04/19/2018. | Distribution ....18,000,000 | ..... 18,000,000 |....18,000,000 | ..... 17,999,906 | ....coovvrervees | crvrvenienenne8 v [ v | i | 17,999,914 | .o |86 | i 86 | i 259,718 | 12/16/2024.
67590Y AE 0 |OCT26 2016-1A B2 CLO MEZ 3.88 04/15/2027........ .| 06/13/2018. | Distribution ceevenen | e 7,500,000 | ....... 7,500,000 | .....7,500,000 | ...... 7,500,000 | evoorvreries | verrrereneerneninne [ evneenennnens | e e | e 7,500,000 0| 192,383 | 04/15/2027.
677071 AA 0 |OHANA MILITARY 5.471 10/01/21......cvvvererrirnrrienne .. | 04/01/2018. | Sinking Fund Redemption............. | cecvervrveenceeirnnnnns 285,000 285,000 283,589 288,474 285,000 | ..oooverrriis | e | e 0| e 7,796 | 10/01/2021. | 1FE............
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677071 AF 9 | OHANA MILITARY 5.675 10/01/2026.. .. | 04/01/2018. | Sinking Fund Redemption 89,529 ...89,529 . .90,133 (28) ... ...89,529 10/01/2026. | 1FE.
677071 AM 4 | OHANA MILITARY 5.462 10/01/2026.. ... | .. | 04/01/2018. | Sinking Fund Redemption............. ...60,577 62,359 | ... 61,655 ...60,577 10/01/2026.
68268E AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26........... .. | 06/18/2018. | MBS Paydown...........ccoevvivevermrees | ovrvervriviicirniines | 2000 967,146 | ooceee, 967,146 | ........ 966,838 | .......... 967,093 967,146 03/18/2026.
68268F AA 8 |OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028 .. | 06/18/2018. | MBS Paydown..........cccveervvvrnerenes | cormeenerirseerneeenns | 5,979,703 | ... 5,979,703 | ..... 5,978,680 5,979,321 ..5,979,703 03/20/2028.
68383N BN 2 |OPMAC 2005-3 A2 SEQ SSUP FLT 07/25/2035........ | .. | 06/25/2018. | MBS Paydown...........cccoocuvmvicnrie | conrvvmrvvevinrinnies | e 124,300 | e, 124,300 | .......... 95,556 ...110,438 124,300 07/25/2035.
68389F JW 5 |OOMLT 2005-5 A3 SEQ FLT 12/25/2035.................. .. | 06/25/2018. | MBS Paydown..........cccovvervveveriins | cevvevirerinervnniones | cerenn 153,165 | e 153,165 | ... 132,105 | ..e0oi 153,165 | oo [ | e | e | | v 153,165 12/25/2035.
684038 AB 1 |OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037..... | .. | 06/25/2018. | MBS Paydown... 28,602 ...28,602 ...28,602 03/25/2037.
68504R AA 6 [ONGLT 2014-AA A ABS SNR 2.29 07/09/2029......... .. | 06/09/2018. | MBS Paydown... 132,685 132,685 132,685 07/09/2029.
693456 AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043 .. | 06/25/2018. | MBS Paydown 366,327 366,327 09/25/2043.
698455 AB 8 | PANHANDLE EASTERN 7.00 06/15/2018..... . | 06/15/2018. | Maturity. ..8,000,000 06/15/2018.
70325E AC 4 | PATHWAY PARTNERS TL L+425 10/10/2024 AR.... |.. | 06/29/2018. | Paydown...........coeceuvvrerenerirerirenes 10/10/2024.
70325E  AF 7 |PATHWAY PARTNERS DD L+425 10/10/2024 AR... | .. | 05/25/2018. | Distribution 512,340 10/10/2024.
70325E  AF 7 |PATHWAY PARTNERS DD L+425 10/10/2024 AR... | .. | 06/29/2018. | Paydown 68 10/10/2024.
703370 10 0 |PATRONS'IV 5.775 12/23/2083..........ccccosvrrrrrrerins .| 06/23/2011. | Sinking Fund Redemption .| 12/23/2063.
70338A 10 3 | PATRONS' 03-IlIA 5.646 11/17/2018.. .| 05/17/2018. | Sinking Fund Redemption. .306,532 306,532 11/17/2018.
70338C 10 9 |PATRONS'04-IA 6.673 11/4/2019.. . | 05/04/2018. | Sinking Fund Redemption. .138,889 . .138,889 11/04/2019.
70437Y AF 8 | PAYLESS INC A1-EXIT L+800 02/10/2022. .. | 04/30/2018. | Paydown 2,148 I 2,148 02/10/2022.
70437Y AG 6 |PAYLESS INC A2-EXIT L+900 08/10/2022. .. | 04/30/2018. | Paydown B 5,362 08/10/2022.
704888 ZZ 2 |PDIHOLDINGS TL L+475 08/25/2023 AR.. .| 03/31/2018. | Paydown . 7,644 08/25/2023.
704888 ZZ 2 |PDIHOLDINGS TL L+475 08/25/2023 AR.. .. | 04/11/2018. | Private Placement............cccocvevens | covrrevernveveeninns | +2..3,042,266 | .......3,042,266 | .....2,988,756 | .......2,990,073 | ..cccocovvviver | ve0reereen2,630 | oo | vreeeeneenn 2,630 [ v | e 2,992,574 08/25/2023.
704899 ZZ 9 |PDIHOLDINGS DDTL L+475 08/25/2023 AR. .. | 03/31/2018. | Paydown 08/25/2023.
704899 ZZ 9 |PDIHOLDINGS DDTL L+475 08/25/2023 AR. .| 04/11/2018. | Private Placement. 08/25/2023.
704900 ZZ 5 |PDIHOLDINGS TL L+475 08/25/2023 AR................. .| 06/29/2018. | Paydown 08/25/2023.
704955 ZZ 9 |PDIHOLDINGS DDTL L+475 08/25/2023 AR............ .. | 06/29/2018. | Paydown 08/25/2023.
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23.... | .. | 06/29/2018. | Paydown. .105/02/2023.
715335 ZZ 1 |PHNTM HOLDINGS L+525 06/18/2020 AR............... .. | 06/29/2018. | Paydown 06/18/2020.
720555 ZZ 7 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD... | .. | 04/03/2018. | Paydown 07/31/2022.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.................. .. | 06/25/2018. | MBS Paydown | e 139,857 | ... 139,557 | ... 139,557 132,038 01/25/2036.
73316Q AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046.................. .. | 06/25/2018. | MBS PaydOWN...........commrvnerierins | cevreriseirneriinnines | cvvies 176,042 11/25/2046.
74040T AC 7 |PRETSL 4A CDO MEZ FLT 12/23/2031 .. | 06/23/2018. | MBS Paydown... 3,642 . 69 I I 3,642 12/23/2031.
74040X AB 0 |PRETSL 9A A2 CDO SNR FLT 04/03/2033 .. | 04/03/2018. | MBS Paydown... . 7,882,135 | .......7,882,135 | .....7,330,385 | ......7,448,284 | .....cccccoees | 1eee855,000 | oo | e 455,000 | ..o | e 7,882,135 04/03/2033.
74040X AF 1 |PRETSL 9A A3 CDO SNR FLT 04/03/2033............... .. | 04/03/2018. | MBS Paydown..........ccoveermrennerens | cevererneerneiseianns | covee 8,443,637 | .......8,443,637 | ....7,449,676 | ......7,689,888 | .....ccccooees | 790,494 | ooioiiiiiiiins | i 790,494 | ..o | i 8,443,637 04/03/2033.
74040Y AA 0 |PRETSL 10A A1 CDO FLT 07/03/2033 .. | 04/03/2018. | MBS Paydown... 1,445,590 | ....... 1,445,590 | ..... 1,381,727 1,399,116 | .oovvevvrvces | cerreeen 1,422 | s | e 41,422 | e | e 1,445,590 07/03/2033.
74041C  AA 7 |PRETSL 15A A1 CDO SSNR FLT 09/26/2034........... | .. | 06/26/2018. | MBS Paydown... . 242,574 | ......... 242,574 | ... 185,657 | ..........185,116 |.... - . 31,157 o 242,574 09/26/2034.
74041E  AA 3 |PRETSL 16A A1 CDO SSNR FLT 03/23/2035........... .. | 06/23/2018. | MBS Paydown..........cccovveevnrvverns | coveemrsvnnnnsiinins | vveenns 110,362 | .......... 110,362 | .......... 86,335 | ..covenne 88,117 | v [ e (16,174) [ overevvercvns | e (16,174) [ v | ovriiniinins 110,362 03/23/2035.
74041N  AA 3 |PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33...... .. | 06/24/2018. | MBS Paydown... 2,077,772 2,077,772 8,359 B I 8,359 | v | s 2,077,772 12/24/2033.
74041N AL 9 |PRETSL 12A A1W CDO SSNR FLT 12/24/2033....... .. | 06/24/2018. | MBS Paydown... . . 22,960 ...22,960 . 2,112 | ... 2,112 I I 22,960 12/24/2033.
74041W  AA 3 [PRETSL 11A A1 CDO SSNR FLT 09/24/2033........... .. | 06/24/2018. | MBS Paydown..........ccrvenirmrerins | covreririeernerisnies ...15,011,987 | ..... 15,011,987 |....13,236,367 | ..... 3,350,971 [ .ovovvvevres [ 1,706,120 | oo | e 1,706,120 [ ..overcverririens | e 15,011,987 09/24/2033.
74041W AB 1 |PRETSL 11A A2 CDO MEZ FLT 09/24/33 .. | 06/24/2018. | MBS Paydown... . 398,168 | .......... 398,168 | ........ 340,634 342,299 55,869 ol 398,168 09/24/2033.
74041W AC 9 |PRETSL 11A B1 CDO MEZ FLT 09/24/2033.. .. | 06/24/2018. | MBS Paydown... .|....17,448,000 | ..... 17,448,000 |....17,448,000 |.... oo | e 0 [ e | e 17,448,000 09/24/2033.
74041W AD 7 |PRETSL 11A B2 CDO MEZ FLT 09/24/2033............. .. | 06/24/2018. | MBS Paydown..........cccveermrenernnes | eovmeernenineirsennnns | covee 2,100,000 | ....... 2,100,000 | ..... 2,100,000 | covourererirenrenins | veererinnnnns | cerreriensnenns | e | e (V1 ORI IO 2,100,000 09/24/2033.
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74041W AE 5 [PRETSL 11A B3 CDO MEZ FLT 09/24/2033............. .. | 06/24/2018. | MBS Paydown . {....12,735,000 | ..... 12,735,000 |....12,735,000 | ...cvorverriermriinns [ crrerenriinns | eevvnnineireniinns | evneivnninenines | conreennrnerinen0 e | e 12,735,000 | ..coovvreriernens 0 121,602 | 09/24/2033.

74042E  AA 2 |PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35......... .. | 06/23/2018. | MBS PaydOWN..........covrrenerrcrins | cevreeiseinnerisnines | cvrie 912,880 | .......... 912,880 | ........ 734,663 | ......... 912,880 06/23/2035.

74042H AA 5 [PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35...... .. | 06/22/2018. | MBS Paydown..........cccovverevnrineeins | coveemrineirnnnirinins | vvienns 230,730 | .......... 230,730 | ..co... 172,639 | ... 174,678 N 230,730 12/22/2035.

74042 AA 1 |PRETSL21A A1 CDO SEQ SSNR FLT 03/22/38...... .| 06/22/2018. | MBS Paydown.......... 2,339,237 2,339,237 | ....1,813,621 | ....... 1,846,592 | ..o | e 23,489 | e | 23489 | e | e 2,339,237 03/22/2038.

74042M AA 4 |PRETSL 22A A1 CDO SSNR FLT 09/22/2036........... .. | 06/22/2018. | MBS PaydOown...........cnvvenerrreriies | cevrveeiseiresiinnsiinns | cvvins 302,942 | ......... 302,942 | ........ 245627 | ......... 247,789 302,942 09/22/2036.

74042T AA 9 |PRETSL 27A A1 CDO SSNR FLT 12/22/2037. .. | 06/22/2018. | MBS Paydown.......... 26,236 | ............26,236 | .......... 18,365 ....18,533 12/22/2037.

74042W  AA 2 |PRETSL 18A A1 CDO SSNR FLT 09/23/2035. .| 06/23/2018. | MBS Paydown.......... 38,950 | .oererrnn 38,950 | e 31,611 09/23/2035.

74043A AC 5 |PRETSL 23A AFP CDO SSNR FLT 12/22/36 .. | 06/22/2018. | MBS Paydown.......... 39,548 | ..........39,548 | ......... 33,579 12/22/2036.

74043C AA 5 |PRETSL 24A A1 CDO SSNR FLT 03/22/2037 ..| .| 06/22/2018. | MBS Paydown OO I 144,972 | ... 144,972 | ........ 110,738 03/22/2037.

74160M HK 1 | PRIME 2005-2 1A2 SEQ 5.00 07/25/20..................... .. | 06/25/2018. | MBS Paydown..........cc.covvvrerrermrerns | eevineiresriinsiineninns | oveiiens 17,043 | e 17,043 | .ooeee 17,160 07/25/2020.

745555 ZZ 8 |PYRAMID MGMT TL L+675 07/15/2021 AR.... .. | 06/29/2018. | Paydown 3,735 3,735 0 07/15/2021.

74922M  AA 9 |RALI 2006-QA6 A1 SEQ SNR FLT 07/36 .. | 06/25/2018. | MBS PaydOwN..........cccereverrererens | cerireirneriesineninns | overeens 89,475 07/25/2036.

74922M  AA 9 |RALI 2006-QA6 A1 SEQ SNR FLT 07/36.................. .. | 06/25/2018. | Pass-Through Loss.... .1 07/25/2036.

74922Q AA 0 |RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036....... .. | 06/25/2018. | MBS PaydOWN..........cverevmerirerens | vevereenerinernenines | eoveriens 36,467 09/25/2036.

74922Q AA 0 |RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036....... .. | 06/25/2018. | Pass-Through Loss.... .| 09/25/2036.

749239 AD 1 |RAMP 2006-RZ5 A2 SEQ FLT 08/25/2046.. .. | 04/25/2018. | MBS Paydown.......... 82,518 08/25/2046.

749236 AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037....... .. | 05/25/2018. | Pass-Through Loss.... .1 01/25/2037.

74923G  AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037....... .. | 06/25/2018. | MBS Paydown...........ccovvvnrriveriins | cevrerinrireiicnniines | oo 187,934 . 01/25/2037.

74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... .. | 06/26/2018. | MBS Paydown.......... 58,247 ....58,247 09/26/2037.

749270 BY 1 |RBSSP 2010-4 11A5 SEQ SSNR 5.50 10/37............. .| 06/26/2018. | MBS Paydown.......... 520,112 520,112 10/26/2037.

74927T AC 5 |RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE.. .. | 06/26/2018. | MBS Paydown.. +v.800,570 ..600,570 | ........563,785 ..559,084 600,570 10/26/2034.

74928D AV 7 |RBSSP 2009-1 7A2 Z MEZ CSTR 6/26/2037............ .. | 06/26/2018. | MBS PaydOWN..........conrvenerrerins | wevreeineirneriinnines | cvveen 298,987 | .......... 298,987 | ........ 138,107 141,585 298,987 06/26/2037.

74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036. .| 06/26/2018. | MBS Paydown.......... 309,565 | ..........309,565 | ........ 183,102 | ..oocveeee 99,845 309,565 03/26/2036.

74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036. .| .. | 06/26/2018. | Pass-Through LOSS.........cccveereren | cevrereneernnrinnnenns | covmrensninneinenen | eernneensenB5AT0 it [ e | e | cvvvseennnnnns | veeeseessnnnnend0 i | v 03/26/2036.

74928R AB 0 |RBSSP 2009-10 1A2 RR MEZ CSTR 8/26/35........... .. | 06/26/2018. | MBS Paydown 88,730 [ e [ e (1,252) | e | erveeneeenn(1,252) | e [ s 71,969 08/26/2035.

74928R AE 4 |RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35.... | .. | 06/26/2018. | MBS Paydown.. ..226,366 o 245,729 12/26/2035.

74928R  AF 1 |RBSSP 2009-10 3A2 RR MEZ CSTR 12/26/35.......... .. | 06/26/2018. | Pass-Through Loss.... B 96 12/26/2035.

749280 AL 1 |RBSSP 2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | .. [ 06/26/2018. | MBS Paydown...........cccvvvunriereres [ ovrvrrevirnriseriennnes | cevevniene 73,576 | ..ccoe... 73,576 | e 71,368 | ovvvrnees 72,39 | oo | e 1180 [ s [ 1,180 [ | e 73,576 08/25/2036.

749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... | .. | 06/26/2018. | Pass-Through Loss.... N (2,609) 08/25/2036.

749280 AW 7 [RBSSP 2009-12 8A1 RR SEQ SSNR CSTR 6/36...... .. | 06/26/2018. | MBS Paydown..........cccovveernrvverns | woveirmrisvnnnniiinnns | vveenns 248,270 | .........248,270 | ........ 245179 248,270 06/25/2036.

749280 AX 5 |RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... .. | 06/26/2018. | MBS Paydown v | e 83,208 | ............83,208 | .......... 35,339 06/25/2036.

749280 AX 5 |RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... .. | 06/26/2018. | Pass-Through LOSS...........coceumvees | covrerrneerneiinniinns 06/25/2036.

74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.. .. | 06/26/2018. | MBS Paydown..........cccvvermrenernes | covmerrenienirnennnns | covee 1,306,776 | ....... 1,306,776 | .....1,023,557 | ....... 1,133,434 01/26/2036.

74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE.. .. | .. | 06/26/2018. | Pass-Through Loss.... 01/26/2036.

74929C AB 2 [RBSSP 2010-2 1A2 MEZ FLT 10/26/2035 RE........... .. | 06/25/2018. | MBS Paydown..........cccovveernrirverns | coveemrinvsnnnsiinins | vveenns 513,704 | ........513,704 | ........ 503,718 | .......... 501,779 513,704 10/26/2035.

74929C AB 2 |RBSSP 2010-2 1A2 MEZ FLT 10/26/2035 RE........... .. | 06/25/2018. | Pass-Through Loss.... revenernneenn 983 e [ [ |0 | | 0 L | s 10/26/2035.

74929F BK 4 |RBSSP 2010-3 9A2 MEZ SSUP 5.5 02/35 RE........... .. | 06/26/2018. | MBS PaydOown..........covevnerencriins | cevreeiseineniinniinns | cvvies 791,790 | oo 791,790 | ........ 655,206 | .......... TA4796 | ..o | e 2A,7T0) | e | e A TTO0) | s | s 791,790 02/26/2035.

74930E BB 4 |RBSSP 2010-12 7A2 MEZ SSUP 5.5 12/35RE......... .. | 06/27/2018. | MBS Paydown..........cccverrveneries | cormerrnerienenennnns | covee 1,105,886 | ....... 1,105,886 | ........ 726,708 | .......... 899,164 ...1,105,886 12/27/2035.

74930N  AQ 2 |RBSSP 2011-3 3A7 SUB 9.8224 07/26/37................. .. | 06/26/2018. | MBS PaydOWN..........conmrenerrcrins | eevreeineirneriinnines | cvvees 132,892 | .........1132,892 | ........ 110,732 | e 101,901 132,892 07/26/2037.

74930N  AQ 2 [RBSSP 2011-3 3A7 SUB 9.8224 07/26/37................. .. | 06/26/2018. | Pass-Through LOSS..........cccrmrererns [ ovrvvvrnnnerinnneines [ | v 19,987 [ i [ [ [ [ | senesnsneen0 [ [, 07/26/2037.

74930X BB 2 |RBSSP 2012-14B1 SEQ SSUP CSTR 01/29 RE...... .| 06/16/2018. | MBS Paydown OO I 370,198 | ..........370,198 | ........ 353,539 | ... 364,301 N 370,198 01/16/2029.

7493IN  AA 6 |RBSSP 2012-5 1A1 SEQ 6.27 11/26/2036 RE........... .. | 06/26/2018. | MBS Paydown..........ccoovvenerrieriins | eovrreeiseieninnsiinns | cvvis 145,773 | ... 145773 | ... 144,862 | .......... 143,033 | .o | 2,352 | [0 2,352 | e | e 145,773 11/26/2036.
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74931T AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE......... .. | 06/25/2018. | MBS Paydown..........cccuvvenvveverins | vevverirnrennrenniones | e 91,094 | (091,594 | cooeiies 85,411 01/26/2036.
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE..... .. | 06/27/2018. | MBS Paydown..........cccomveemevenerenns | cevnerrneenernneiines | e 48,451 | i 48,451 | L 42,637 07/26/2033.
74951P  DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037 .| 06/10/2018. | MBS Paydown..........ccccovvvevviveiens | covvcvverinriiniinns | 000 248,087 | ..........248,087 | ........ 109,975 o 03/10/2037.
749574 AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36 .. | 06/25/2018. | MBS Paydown..........cccvvvenerrerins | vevreriseernerinnerines | e 38,325 | 1000 38,325 | oo 27,256 | voovreeern 19,980 | oo | s 1,861 1,861 I 38,325 08/25/2036.
749574 AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36............... .. | 06/25/2018. | Pass-Through Loss.... 08/25/2036.
74958T AB 9 |RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37........ .. | 06/25/2018. | MBS Paydown 07/27/2037.
74958T AB 9 |RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37........ .. | 06/25/2018. | Pass-Through Loss.... .| 07/27/2037.
74958W AC 0 |RFMSI 2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... .. | 06/25/2018. | MBS Paydown.......... 02/25/2037.
74958W AC 0 [RFMSI 2007-SA12A2 SEQ CSTR 5.6206 02/37....... .. | 06/25/2018. | Pass-Through Loss.... 02/25/2037.
750222 ZZ 7 |REVINT INTERMED DDTL L+450 12/13/2023 AR.... |.. | 06/29/2018. | Paydown..........ccovrvrurevrnrrvirnrerenns 12/13/2023.
750555 ZZ 0 |REVINT INTERMED TL L+400 12/13/2023 AR.... .. | 06/29/2018. | Paydown 12/13/2023.
75086# AA 3 | GSA RAINIER 4.82 6/15/2036. .| 06/15/2018. | Paydown 06/15/2036.
75114R  AD 7 [RALI 2006-QA3 A1 SEQ FLT 04/25/36.... .. | 04/25/2018. | Pass-Through Loss.... . 04/25/2036.
75114R  AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36.... .. | 06/25/2018. | MBS PaydOWN..........ceerrveerierins | cevrerineernerinnines | cvrvo 431,405 | .........431,405 | ....... 370,367 | .......... 397,832 | oo | ererernen(5,296) | v | vrrirernnee(5,296) [ v | e 431,405 04/25/2036.
751158  AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36......... .. | 06/25/2018. | MBS Paydown.............cccouveiivmries | covvnrieniinsiicines | v 73,763 | ..ccoce... 73,763 | e 63,296 | ............ 59,597 | o | ereeeene(8,093) | e e (8,093) [ i | i 73,763 07/25/2036.
75115B  AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36... .. | 06/25/2018. | Pass-Through Loss.... - (7,105) 07/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036....... .. | 05/25/2018. | Pass-Through Loss.... I I (13) 05/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036....... .. | 06/25/2018. | MBS Paydown.......... 259,127 259,127 | ........ 204,706 | .......... 208,202 | ...cvovirivrs | e 9,334 9,334 o e 259,127 05/25/2036.
75406E AD 3 |RASC 2006-KS4 A4 SEQ FLT 06/25/36 .. | 06/25/2018. | MBS PaydOWN..........coervverierins | vevrerineernerinnines | cvrved 675,178 | .......... 675,178 | ........ 334,207 583,333 06/25/2036.
75574T  AA 2 |RCMT 2017-FL1 A CLO SSNR FLT 05/25/2034........ .. | 06/25/2018. | MBS Paydown..........c.cooveumvicnriees | covmvivreriveninnianns | v 4,500,429 | ....... 4,500,429 | ... 4,500,429 4,500,275 05/25/2034.
75902X AA 6 |REGDIV 4A A1 CDO SSNR FLT 02/15/2034... .. | 05/15/2018. | MBS PaydOWN..........cvvmreeeirierins | cevrerineennerinnines | cvvvis 152,981 | .........152,981 | ........ 128,695 02/15/2034.
75903A AB 3 |REGDIV 2005-1 A1B CDO SSNR 5.251 01/36.......... .. | 04/25/2018. | MBS Paydown..........cccveernmeenernnee | cevmrerneernniseinnns | conne 1,274,418 | ... 1,274,418 | ... 1,204,325 01/25/2036.
759676 AF 6 | RAMC 2006-2 AF3 SEQ STP 8/25/36, .. | 06/25/2018. | MBS Paydown..........cccnvverrireriens | ervverierineiinerienns | v 1,547 | oo 1547 | 1,392 08/25/2036.
75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/203 .. | 06/25/2018. | MBS PaydOown..........ccccvevrrererens | cerineirneriesinennns | overiens 30,279 | oo 30,279 | e 21,801 09/25/2037.
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36 .| 06/25/2018. | MBS Paydown...........cccovvuriivcriins | cevrerinrinniiiniiinns | o 408,398 | .........408,398 | ........ 378,004 02/25/2036.
760985 WY 3 |RAMP 2003-RS5 Al5 SEQ 4.87 06/25/33. .. | 06/25/2018. | MBS Paydown..........ccceervenerines | coreeerenienernennnns | conne 2,247,425 ....2,246,109 06/25/2033.
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4/25/33 .. | 06/25/2018. | MBS Paydown..........ccoveverrererens | eevirneinerineinennns | oveviens 15,241 04/25/2033.
760985 WZ 0 |RAMP 2003-RS5 Al6 NAS 4.02 4/25/33...........ccoo..... .. | 06/25/2018. | MBS Paydown...........ccovvveererereine | verernveerimsninennes | woveriens 15,241 04/25/2033.
76110H H8 5 |RALI2004-QA6 NB4 SEQ SNR FLT 12/25/2034....... .. | 06/25/2018. | MBS PaydOwn..........cceneveerererens | cerineirnerieeineninns | overiens 15,506 12/26/2034.
76110H H8 5 |[RALI2004-QA6 NB4 SEQ SNR FLT 12/25/2034....... .. | 06/25/2018. | Pass-Through LOSS..........cccrvvererns [ ovrvvrrnnnerinrneines [ evvvrerinnneinninns | vernennennnnen 700 [ i [ [ [ [ | seneennneen | [, 12/26/2034.
76110H J6 7 |RALI2004-QS16 1A2 SEQ 5.50 12/15/2034.............. .. | 06/25/2018. | MBS Paydown OO I 391,674 391,674 12/25/2034.
76110H T9 0 |RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... .. | 06/25/2018. | MBS Paydown..........cconveerevrreriins | cevrneeiseineeiinniinns | cvvies 112,942 | 112,942 | 84,698 | 81,798 | i | e (11,598) [ s | e (11,598) [ o | e 112,942 02/25/2035.
76110H T9 0 |RALI2005-QA2 NB2 SEQ CSTR 02/25/2035. .. | 06/25/2018. | Pass-Through Loss.... .| 02/25/2035.
76110V HJ 0 |RFMS22001-Hl4 A7 SEQ STP 10/25/26 .. | 06/25/2018. | MBS PaydOwn..........cccovevmerierens | vevireenerinenneninns | eoveriens 16,091 | ........... 16,091 | ...cc..... 16,174 10/25/2026.
76110V RX 8 |RFMS22005-HS1 Al4 SEQ STP 9/25/35 .. | 06/25/2018. | MBS Paydown...........ccovvvnrriveriins | covrerinrireiiieniines | o 135,242 | ... 135,242 | ........ 135,195 , 09/25/2035.
76110W XS 0 |RASC 2004-KS4 Al6 NAS 4.43 05/25/2034 .. | 06/25/2018. | MBS Paydown OO I 512,224 | ......... 512,224 | ........ 439,361 | ... 391,172 | i | 151,661 | ... ol 512,224 05/25/2034.
761118 BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035....... .. | 06/25/2018. | MBS PaydOown..........ccmveenerrrerins | cevrreeineineniinniinns | cvvies 121,088 | .......... 121,088 | ........ 102,152 | ..covveeee 100,237 | cooverereiees | e (RE) ) [N I (118) | evvvrereereeis | e 121,088 07/25/2035.
761118 BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035....... .. | 06/25/2018. | Pass-Through Loss.... 2,536 0 07/25/2035.
761118 FL 7 |RALI2005-QA9 CB3 SEQ SNR FLT 08/25/2035....... .. | 06/25/2018. | MBS PaydOWN..........comrenericrins | cevreeiseirseriisnines | cvvves 311,207 08/25/2035.
761118 FL 7 |RALI2005-QA9 CB3 SEQ SNR FLT 08/25/2035....... .. | 06/25/2018. | Pass-Through Loss.... 08/25/2035.
761118 FM 5 | RALI2005-QA9 NB4 SEQ SSNR FLT 08/25/35......... .| 06/25/2018. | MBS Paydown.......... 89,460 08/25/2035.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35......... .| 06/25/2018. | Pass-Through Loss...........cccccuviee | covrerinrinniicniinns 08/25/2035.
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761118  KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .| 05/25/2018. | MBS Paydown.......... 62,903 | ............62,903 | .......57,802 | .cccce... 46,464 | ooooiiiiins | oeireen(2,834) | i [ eieennn(2,834) | | 82,903 | i | e |0 | s 10/25/2035. [ 1FM....
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... ... | .. | 06/25/2018. | Pass-Through Loss.... 10/25/2035. | 1FM....
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36............covvvenee .| 06/25/2018. | MBS Paydown.......... 9,806 | ..ooverern9,806 | ciiirrni9,082 | e 7,010 [ [ i i | 8 | 9,808 | i e | 0 [ 02/25/2036. | 1FM
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36 .. | 06/25/2018. | Pass-Through Loss.... 02/25/2036. | 1FM....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16 ... | .| 06/25/2018. | MBS Paydown 02/25/2036. | 1FM....
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7TR-16.............. .. | 06/25/2018. | Pass-Through LOSS............cccuveres | cevrrerinrinnrivnniines | crvmrennrnnninei | ceveverreneeB48 | [ e | v | v | o0 | | v [ | | 0 | . 02/25/2036. | 1FM.
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035.... .| 06/25/2018. | MBS Paydown... . . 03/25/2035. | 1FM....
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035 .. | 06/25/2018. | MBS Paydown... ...40,644 . .39,797 03/25/2035. | 1FM....
76112B  C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35................. .. | 06/25/2018. | MBS Paydown... 620,290 620,290 | ........ 367,522 09/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035..... |.. | 06/18/2018. | MBS Paydown... 726,264 726,264 | ... 671,428 . 05/18/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035 .. | 06/18/2018. | Pass-Through Loss.... (31,512) | .. 05/18/2035.
76126C DE 9 |CBBC-CCE 98-17.00 5/15/2018 .. | 05/15/2018. | Distribution .396,226 | ..........396,226 | ........ 403,392 396,226 05/15/2018.
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021.... . | 05/15/2018. | MBS Paydown... 124,736 . 124,590 124,736 05/17/2021.
78249L AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023... ..| 06/11/2018. | BARCLAYS CAPITAL... 1,750,000 | .......1,750,000 | ..... 1,733,375 04/14/2023.
78249L AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023... ..| 06/12/2018. | Consent Fee ...24,563 04/14/2023.
78249L AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/202: . | 06/29/2018. | Paydown ...12,500 04/14/2023.
78386N  BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39 ... | .. | 06/25/2018. | MBS Paydown.......... 23,905 23,273 04/25/2039.
784012 AA 4 |SCFET 2017-2A A ABS SNR 3.41 12/20/2023.......... .. | 06/20/2018. | MBS Paydown... 1,212,693 | ......1,212,693 | ..... 1,212,504 | ... 1,212,506 | ..oovovvireces | e 180 | i [ 160 | i | e 1,212,693 | e | e | 0 | s 19,765 | 12/20/2023.
78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023. .. | 06/20/2018. | MBS Paydow 405,275 405,189 ..6,320 | 01/20/2023.
78411E AC 2 |SPECIALTYCARE INC TL 1L L+425 09/05/23AR .. | 04/03/2018. | Paydown 4,688 ..4,5T1 09/05/2023.
78443C BN 3 |SLMA 2004-B A3 ABS FLT 03/15/2024 .| 06/15/2018. | MBS Paydown..........ccovvevvrvnerenns | wevverrrsvirseesennnns | 1,096,672 | .......1,096,572 | ........ 871,775 03/15/2024.
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 v | | 06/15/2018. | MBS Paydown...........ccocevevvnerenees [ covveirneinerinniinenns | 2. 594,138 | ..........594,138 | ........ 594,138 594,138 05/16/2044.
78446D AB 5 |SLMA2011-A A2 ABS 4.37 4/17/2028.............cocovunee .| 06/15/2018. | MBS Paydown.............ooceurveerrenns 2,215,436 | .......2,215,436 | ..... 2,274,344 | . 2,215/436 | .cocovviverires [ v [ e | 0 i 2,215,436 04/17/2028.
78446T AB 0 |SLMA 2011-C A2A ABS FLT 10/17/2044.... .. | 06/15/2018. | MBS Paydown... 1,628,725 | ......1,628,725 | ..... 1,628,725 1,628,725 | ..oocveevineee | ceneeinneineiiens | vveenerinnniinns | vveernennnnrinen0 v 1,628,725 10/17/2044.
78446V  AB 5 | SLMA 2012-A A2 ABS 3.83 01/17/2045 .. | 06/15/2018. | MBS Paydown... 590,174 | .......... 590,174 | ........ 590,165 ...590,174 . 590,174 01/17/2045.
78447B  AB 8 | SLMA 2012-C A2 ABS 3.31 10/15/2046............ccccovn. .| 06/15/2018. | MBS Paydown..........c.oucermrvvmerenns 1,804,116 | ....... 1,804,116 | ..... 1,803,885 1811473 | s | e (7,366) | ..ooververeres [ errrererneens(7,366) [ oo 1,804,116 10/15/2046.
78447F AB 9 | SLMA 2012-E A2A ABS SSNR 2.09 06/15/2045. ..| 06/15/2018. | MBS Paydown... 603,676 603,676 | ........ 603,525 ...603,671 603,676 06/15/2045.
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027 .| 06/15/2018. | MBS Paydown... 907,197 | . 907,197 | ........ 906,941 ...907,179 907,197 05/17/2027.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030...........ccoc0enu. .| 06/15/2018. | MBS Paydown..........c..cocevrrerernnee 1,757,814 | ....... 1,757,814 | ..... 1,757,814 757,814 | oo | e | vveeserisniinns | vveerneninnerinen0 i 1,757,814 06/17/2030.
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027 .. | 06/15/2018. | MBS Paydown... 311,905 | .......... 311,905 | ........ 310,468 . 311,905 07/15/2027.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025.......... | .. | 06/25/2018. | MBS Paydown... 865,487 865,487 | ........ 865,393 865,414 865,487 08/25/2025.
78471F  AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25................. .. | 06/25/2018. | MBS Paydown..........cnveenerererins | cevreeiseineeiinninns | cevva 499,736 | .......... 499,736 | ........ 499,726 | .......... 499,732 | oo [ i 2 [ e | 2 e | e 499,736 12/26/2025.
78473T AJ 9 | STARM 2007-2 4A1 SEQ SSNR FLT 04/25/37... .. | 06/25/2018. | MBS Paydown 163,351 163,351 | ........ 146,020 | .......... 132,945 | .o | 5,888 | s 5,858 | | 163,351 04/25/2037.
78473T AJ 9 | STARM 2007-2 4A1 SEQ SSNR FLT 04/25/37... .. | 06/25/2018. | Pass-Through Loss.... ....(4,202) (4,006) wevnnent,006 04/25/2037.
80281L AA 3 | SANTANDER UK GRP 4.75 09/15/2025.............cc0.... 06/05/2018. | NATWEST.........ccovvvnrenee 8,351,845 | ....... 8,500,000 | ..... 8,476,540 | .......8,480,990 | ....ccoocvvein | crverreeneinB96 | i [ reriieeen896 | e 8,481,885 ....(130,040) 09/15/2025.
80306A AA 8 | SAPA2018-1A A ABS SSNR 4.25 03/15/2040... .. | 06/15/2018. | MBS Paydown... 135,417 | 1ot 135,417 | 135,353 | oo [ e | e v | cveesnninenienn2 | veesessnensenes | eerreseeeens 135,417 03/15/2040.
805564 KR 1 |SAST 2002-1 AF6 NAS 6.303 10/25/2030. ... |.. | 06/25/2018. | MBS Paydown... 3,024 10/25/2030.
81375F CM 3 | SASI 1993-7 TAB 6.25 12/25/2023...........oocvervvinrrinne .. | 06/25/2018. | MBS PaydOown..........cccrvenirererins | verrverineernernnnnines | cvverernennnnneD T | vviiniinencnnceDT | 58 [ i BT [ | 0 s | vvrrverinnnend0 [ | e 57 12/25/2023.
81378E AA 1 |SABR 2007-BR4 A2A SEQ FLT 05/25/2037... .. | 06/25/2018. | MBS Paydown..........ccoueevrrenerenns | wevverrnneirseenennnns | 200000 254,209 | ..........254,209 | ........ 111,292 254,209 05/25/2037.
81745A AB 3 | SEMT 2013-5 A2 SEQ CSTR 05/25/2043 .. | 06/25/2018. | MBS Paydown..........ccccovveevviveriens | cevvevirerinrivnnienns | 000.....608,320 | ..........608,320 | ........ 575,908 608,320 05/25/2043.
81745C AA 1 |SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043......... .| 06/25/2018. | MBS Paydown... 244,097 | .........244,097 | ........ 219,957 244,097 06/25/2043.
817450 AA 6 |SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043... . | 06/25/2018. | MBS Paydown... .130,200 | .........130,200 | ........ 128,451 130,200 09/25/2043.
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81745M AA 9 |SEMT 2013-2 A SEQ SNR CSTR 02/25/2043. .. | 06/25/2018. | MBS Paydown...........ccvrvenerererins | vevrerirnninerinniines | cvvvend 415,164 | .......... 415,164 | ........ 371,904 | ... 373,723 | v | 5,946 | i | 5,946 | i | 415,164 | ..coovvvverrns cevvrerierenenne | vevenneennnieeen0 s 3,404 | 02/25/2043. | 1FM...........
81745R AB 6 |SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43... oo |- | 06/25/2018. | MBS Paydown.........cccovcvvererneenees [ conerrerimnineninnees | cvveees 588,755 | .......... 588,755 | ........ 544,353 | ......... 543,499 588,755 03/25/2043. | 1FM...........
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22............. .. | 06/05/2018. [ PaYOWN......coovvvmrvrereiireriiicirieies | e | evienns 224,927 | .......... 224,927 | ... 224,927 | .......... 224,927 224,927 10/05/2022.
81881U AN 7 |SHACK 2013-4A B2R CLO MEZ 3.476 01/13/25....... .. | 04/13/2018. | MBS Paydown O I 8,500,000 | ....... 8,500,000 | .....8,500,000 | ...... 8,500,000 | .voervvcreres | wrrrrrnerreennnn(0) [ | e (0) [ | e 8,500,000 01/13/2025.
81881V AU 9 |SHACK 2014-5A B2R3 CLO MEZ 3.50 05/07/26....... .. | 05/07/2018. | MBS Paydown.........coccmrvvererrirens | covveremriineeiinnnnns | cones 5,500,000 05/07/2026.
823210 AA 1 |SHNTN 2015-1A A ABS SNR 4.75 10/15/2042.......... .| 06/15/2018. | MBS Paydown..........ccvrvenrrereriins | vevrerernrineriinniines | cevvies 192,151 10/15/2042.
824999 ZZ 2 |WAS NOTE 1.52 12/08/2018........cccomvrvrmerrrerirneirinrinns .. | 05/15/2018. | DIStHDULION. .......oovevarecrircrierine | eevireirseriesinenies | i 56,460 12/08/2018.
825333 ZZ 3 |SUNKROCK A-1L+475 10/31/2023 AR .. | 06/29/2018. | Paydown 3,398 10/31/2023.
825555 ZZ 1 |SIGMA ELECTRIC A-2 L+475 10/31/2023 AR. .. |.. | 06/29/2018. | Paydown 5977 | ... . . . 10/31/2023.
82817 AA 9 |SILVER SPRINGS CTL Ill-A1 3.81 1/5/2029............. .. | 06/05/2018. | PAYAOWN.......cooorvvnrirrirriinniieenins | cevineieeiinsinenines | i 98,730 | wovrernes 98,730 | ...oonc.. 98,730 | 1oerrerern 08,730 | oo | e [ | i (V1 SOOI ISV 98,730 01/05/2029.
82817@ AA 7 [SILVER SPRINGS CTL IV-A1 3.89 1/5/2029... .. | 06/05/2018. | Paydown 26,726 26,726 | .......... 26,726 0 I I 26,726 01/05/2029.
831490 AB 7 |SLMA 2011-B A2 ABS 3.74 02/15/2029. . | 06/15/2018. | MBS Paydown ceoe [ | e 470,256 | .........470,256 | ........ 470,063 0 [ 7,313 | 02/15/2029.
83367T BJ 7 |SOCIETE GENERALE 4.25 04/14/2025 06/04/2018. | DEUTSCHE BANK.........cccovvvrrnnee | 4,826,550 | ....... 5,000,000 | .....4,921,950 ...(116,365) | ...... (116,365) | ..... 136,944 | 04/14/2025.
83367T BR 9 |SOCIETE GENERALE 4.75 11/24/2025 06/04/2018. | BANC OF AMERICA SECURITIES| .......oovvvrvverncinns | cenee 4,954,400 | ....... 5,000,000 | .....4,981,100 | .......4,984,368 | .....cccconuer | crurrneeee 709 | i | e 709 | i | e, 985,077 [ s | e (30,677) | ........ (30,677) | ..... 120,333 | 11/24/2025.
83368 KF 6 |SOCIETE GENERALE 4.25 08/19/2026 06/04/2018. | CS FIRST BOSTON.......coovvvviiis | covmriciiecinnienns | e 9,586,800 | ..... 10,000,000 | ..... 9,632,600 | ...oocvvnriiciienins | e | e 1,524 [ [ 1,524 || 9,634,124 | [ (47,324) | ........ (47,324) | ..... 126,319 | 08/19/2026.
83402Q AA 0 |SCLP 2016-2A A ABS SSNR 3.09 10/27/2025. .. | 06/25/2018. | MBS Paydown..........cccvverrvenernes | covmerrrerieeernennnns | conee 1,062,172 ,062,172 | .....1,062,006 ,062,059 13,594 | 10/27/2025.
83404 AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/2026... oo | .| 06/25/2018. | MBS Paydown.........c..ocveereerinnes | conerrnsiinnincinnnes | cvvenas 443,642 | ......... 443642 | ....... 443642 | ......... 443,642 | oo [ e (0) e | e (0) e | e B43,842 | i | e |0 | 5,145 | 05/25/2026.
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026............. .. | 06/25/2018. | MBS Paydown..........cccovveervrrneerns | woveererneirnninsiininns | v 1,012,432 | ....... 1,012,432 | ....1,012,346 | ....... 1,012,361 | oo | 30 | i |30 i | e 1,012,432 | i [ [0 [ 13,793 | 01/26/2026.
83405 AA 8 |SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026........... .. | 06/25/2018. | MBS Paydown..........cccveermreneries | covmeernenisnisennnns | covee 2,802,127 | ....... 2,802,127 | .....2,802,008 | ...... 2,802,019 | covevrrrerres | e T8 [ e 78 [ | 2,802,127 | i | e [ i | s 24,415 | 09/25/2026.
83405Q AA 7 |SCLP 2017-6 A1 ABS SSNR 2.2 11/25/2026............. .| 06/25/2018. | MBS Paydown..........c.coovemvvcnriees | covmrirerirenisnianns | o 3,206,844 | ....... 3,206,844 | ... 3,205,610 | ....... 3,205,727 | covovvvvcvnes | errereennndB08 [ s 808 [ i | 003,206,844 | | e [0 | 27,388 | 11/25/2026.
83405R AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027. .. | 06/25/2018. | MBS Paydown..........ccceerrrenernes | cormeerrenieninennnes | conee 2,025,614 ....2,025,482 . 16,126 | 02/25/2027.
83417E  AA 0 |SOCTY 2014-1 A ABS 4.59 04/20/2044 .| . | 06/20/2018. | MBS Paydown..........cccoovvvmerermrens | coreneirnerinnineninns | eovernns 24641 | ........24641 | ... 24,639 | ............24,638 cerrnernnen 2B B8 | s [ [0 | 477 | 04/20/2044.
83608H AY 0 |SNDPT 2013-2A C2R CLO MEZ 3.93 07/15/25......... .. | 04/15/2018. | MBS Paydown..........cccvevemvenrines | covmrrienienerneinnns | covee 3,500,000 | ....... 3,500,000 | .....3,500,000 | ...... 3,498,260 | ...ovvvvvrirer | verreeeen 1,740 [ s e 1TA0 [ i | s 3,500,000 | .o | e | o0 | s 68,775 | 07/15/2025.
83609W AE 0 [SNDPT 2015-3A A2 CLO SEQ SSNR 3.3501/28...... .| 06/19/2018. | Distribution ....14,000,000 | ..... 14,000,000 |....14,000,000 | ..... 14,000,159 | ..cvovveveres | erererneereen(20) | o | eerreeirnenenne(20) | o | s 14,000,139 | ..oovvvrreinens | cverreens(139) | v (139) | e 311,364 | 01/20/2028.
83611M HM 3 |SVHE 2005-B M2 MEZ STP 5/25/2035...........ccccovuenee .. | 06/25/2018. | MBS Paydown..........cccovvuevvrircerns | wovermrineirnnnerinins | v 140,155 | .......... 140,155 | .......... 76,560 140,155 05/25/2035.
84546S AP 8 | SOUTHWESTERN ENERGY TL L+250 12/14/2020.. | .. | 04/26/2018. | PAYAOWN........ocvemereenrrrerirrirnennnns | crvnrrineeneniseenees | conee 7,000,000 7,000,000 | .....6,973,750 7,000,000 12/14/2020.
848580 AA 6 |SPIRIT AIR 2015-1 A4.10 10/01/2029..........crvvernvcne ..| 04/01/2018. | Sinking Fund Redemption............. | cecoeeevserscirsninnns | 100 164,610 | .......... 164,610 | ........ 164,610 164,610 04/01/2028.
84861C AA 3 |SPMF 2014-4A A1 ABS SNR 3.5014 01/20/45.......... .. | 04/20/2018. | MBS Paydown...........cccovvvverirerene | verirvrinrrvnninenines | woverenend,389 | 5,389 | v 5,379 B 5,389 01/20/2045.
84861C AB 1 |SPMF 2014-4A A2 ABS SNR 4.6291 01/20/45.......... .. | 06/20/2018. | MBS Paydown..........cccnvvenevenerenns | werneerseernerinsniines | errese 13,636 | civiiien 73,636 | oo 73,457 01/20/2045.
84861C AC 9 [SPMF 2017-1A A ABS SSNR 4.36 12/01/2047.......... .. 06/20/2018. | MBS Paydown..........cccoevvvvnveneenes | wovrvvervnnveinrncinns | v 16,243 | 016,243 | e 16,326 | ..o 12/20/2047.
85022W AA 2 [SCFT 2016-AA A ABS SSNR 3.05 04/25/2029.......... .. | 06/25/2018. | MBS Paydown O I 1,872,996 | ....... 1,872,996 | .....1,883,531 | ....... 1,879,830 0 | 23,542 | 04/25/2029.
85172L AA 4 |SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24........ .| 06/15/2018. | MBS Paydown..........ccoveerrvennereens | ceverirneerneineianns | covee 2,611,603 | ....... 2,611,603 | ..... 2,605,362 | ....... 2,609,865 | ..ooovveerrnes | e 15T [ [ BT [ | e 2,611,603 11/15/2024.
85208H AA 1 |SPRTE 2017-1 A ABS SSNR 4.25 12/15/2037.......... .. | 06/15/2018. | MBS PaydOwn..........corvvnerirerins | vevrererneeineriinnnnes | cvvvis 161,711 | v 161,711 | oo 161,105 | .......... 161,114 | oo | e 7O s v 70 s | e 161,711 12/15/2037.
85208N AA 8 |SPRINT SPECTRUM A-13.36 09/20/2021................ .| 06/20/2018. | Sinking Fund Redemption............. | «eeeeeneeenerenneiines | cvvves 312,500 | .......... 312,500 | ........ 312,495 | ......... 312,495 312,500 09/20/2021.
85235* AA 6 |STLOUIS CNTY CTL 3.79 12/15/2036 .. | 06/15/2018. [ PAYOWN......coovvvrvreririrerriieinnies | e | avienns 141,981 | .......... 141,981 | ........ 141,981 | .......... 141,981 | v e [ [0 | i | e 141,981 12/15/2036.
855541 AC 2 |STARM 2007-S13A1 SEQ CSTR 01/25/2037.......... | .. | 06/25/2018. | MBS Paydown OO I 370,518 | .......... 370,518 | ........ 345,067 | .......... 340,374 370,518 01/25/2037.
855541 AC 2 |STARM 2007-S13A1 SEQ CSTR 01/25/2037.......... .. | 06/25/2018. | Pass-Through LOSS.............ccecvees | corvernrviimnreiinnniins [ eoimneeineniinnnees | v 51,078 | .......... 21,458 | oo 01/25/2037.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046 .. | 06/20/2018. | MBS Paydown 10/20/2046.
86213B AA 5 |STR2014-1A A1 ABS 4.21 04/20/2044 .. | 06/20/2018. | MBS Paydown 04/20/2044.
86213C AA 3 [STR2015-1A A1 ABS SNR 3.75 04/20/2045... .. | 06/20/2018. | MBS Paydown 04/20/2045.
86213C AB 1 |STR2015-1A A2 ABS SNR 4.17 04/20/2045... .. | 06/20/2018. | MBS Paydown . O I 04/20/2045.
863222 ZZ 1 |STRIPES 2013 1 LIBOR + 350 4/5/2023................... .| 06/20/2018. | Partial Call..........cccccoevwnreeenricniires | e | 000ee415,223 | 0000 415,223 | 418,552 | 15,217 | | i, B | s | e B | i 04/05/2023. | 2FE............
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863572 LV 3 |SASC 1996-4 A SEQ CSTR 09/25/2031 .. | 06/25/2018. | MBS Paydown...........ccovvveeremrens | vevevrierimnninennes | v 10,004 | ...........10,004 | .......... 9,379 1389 [ e | e 10,004 | ..ovoovvicrin 09/25/2031.

863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035. oo |- [ 06/25/2018. | MBS PaydOWN..........ocverrerrineins | oervrneeseniseenneeins | coveeens 221,779 | .. 221,779 | e 147,232 ...709 . 221,779 12/25/2035.

863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035...... .| 06/25/2018. | MBS Paydown...........cccovvuniievcriins | cevvverinrisniiinniines | v 377,574 | .....377,574 | ... 331,492 B - 16,329 o 377,574 11/25/2035.

863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035...... .. | 06/25/2018. | Pass-Through Loss.... voee | e | 02 | 31 0 I I (15) 11/25/2035.

863579 J9 0 |SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035...... .. | 06/25/2018. | MBS PaydOown..........cconvvenerrerins | cevrreeiseieniinnsiinns | cvvies 113,952 | .........113,952 | ........ 104,031 | ..oooeee 107,275 | oo | e (1244 ) N P (RIVZ44 ] RIS I 113,952 | covvveerineinne 12/25/2035.

863579 J9 0 |SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035...... .. | 06/25/2018. | Pass-Through Loss.... .| 12/25/2035.

863579 RP 5 |SARM 2005-11 1A1 SEQ SSNR FLT 05/25/2035...... .. | 06/25/2018. | MBS PaydOwn..........cverevrereerens | cerineirnerieeinenins | onerenens 40,235 05/25/2035.

863579 SU 3 | SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... .| 06/25/2018. | MBS Paydown.......... 69,781 06/25/2035.

863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... .. | 06/25/2018. | MBS Paydown v | e 51,955 07/25/2035.

863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... .. | 06/25/2018. | Pass-Through LOss...........cccccuviee | covrerinrinriicniinns 07/25/2035.

863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035......... .. | 06/25/2018. | MBS PaydOown...........ccrvenerirerins | vevrerirseenerinnines | cvvvis 173,783 | ........173,783 | ........ 153,043 | .......... 147,755 07/25/2035.

863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035......... .. | 06/25/2018. | Pass-Through Loss.... N (5,678) 07/25/2035.

863579 VH 8 |SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035...... .. | 06/25/2018. | MBS Paydown..........cccovveervnrvverns | coveeerineinnnnsiinins | vveenns 121,519 | ... 121,519 | ... 114,802 | .......... 116,408 | ..o | 2,436 [ s [ 2436 | 121,519 | 08/25/2035.

863579 VH 8 |SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035...... .. | 06/25/2018. | Pass-Through Loss.... (27) 08/25/2035.

863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.. .| 06/25/2018. | MBS Paydown.......... 22,766 | ..........22,766 | ......... 15,912 ....14,629 22,766 08/25/2035.

863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35.. .. | 06/25/2018. | Pass-Through Loss.... . .187 08/25/2035.

863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... .. | 06/25/2018. | MBS Paydown...........comvevnerrrerins | cevrreeineineriinninns | cvrvnd 684,796 | ..........684,796 | ........ 618,675 684,796 09/25/2035.

863579 ZL 5 |SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035........ .. | 05/25/2018. | Pass-Through Loss.... .| 10/25/2035.

863579 ZL 5 |SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035........ .| 06/25/2018. | MBS Paydown.......... 22,700 | ooererenn22,700 | o 19,559 10/25/2035.

86358E A8 9 |SAIL 2006-1 A3 SEQ FLT 01/25/2036 .. | 04/25/2018. | MBS Paydown...........c.covvveiivmieins | corinrinniisnivcines | v 45195 | ..........45195 | ... 34,207 01/25/2036.

86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.. .. | 04/25/2018. | MBS Paydown.. 20,266 .18,165 08/25/2031.

86358R XY 8 |SASC 2002-AL1 A2 SEQ 3.45 02/25/32.. .. | 06/25/2018. | MBS PaydOWN..........coorrenericrins | cevreeiseisnerisnines | cvvenne 248,051 | .........248,051 | ........ 195,377 02/25/2032.

86358R XZ 5 |SASC 2002-AL1 A3 SEQ 3.45 2/25/32 .. | 06/25/2018. | MBS Paydown...........ccvrvvnerirerins | vevrerernrineriienines | cvvvis 190,983 | .........190,983 | ........ 172,413 02/25/2032.

86358R YB 7 |SASC 2002-AL1 APO PO 02/25/2032.. .. | 05/25/2018. | Pass-Through LOSS.........cuvvereees | cevrerrnmeirnerinneiines | eeverineeinnsinnenen | ceveneennnensn033 | ot 446 02/25/2032.

86358R YB 7 [SASC 2002-AL1 APO PO 02/25/2032 .. | 06/25/2018. | MBS Paydown..........cccovvvevnnrveenes | wovvierneireennincinns | verniis 34,463 | ..........34,463 | ........ 24,320 .102/25/2032.

86359A ME 0 |SASC 2003-AL1 A SEQ 3.3565 4/25/3 .. | 06/25/2018. | MBS Paydown.. .61,020 .53,210 04/25/2031.

86359A MG 5 |SASC 2003-AL1 APO 4/25/31 .. | 06/25/2018. | MBS Paydown..........ccoveverrererens | eevirneinerineinennns | oveviens 15,353 .| 04/25/2031.

86359A WR 0 | SASC 2003-AL2 A SEQ 3.3565 1/25/2031... .. | 06/25/2018. | MBS Paydown..........corvenerererins | vevrerirnrineriinniines | cvvvend 456,326 01/25/2031.

86359A WT 6 | SASC 2003-AL2 APO 0.00 01/25/2031 .. | 06/25/2018. | MBS PaydOwn..........ccerevrereerens | cevireirerieeineninns | overeens 58,744 01/25/2031.

86359A WT 6 | SASC 2003-AL2 APO 0.00 01/25/2031 .. | 06/25/2018. | Pass-Through Loss.... 01/25/2031.

86359B 4U 2 | SASC 2005-4XS 1A4A SEQ 5.33 03/25/2035.. .. | 06/25/2018. | MBS Paydown OO I 474,115 03/25/2035.

86359B LE 9 | SARM 2004-2 4A1 SEQ CSTR 03/25/34................... .. | 06/25/2018. | MBS Paydown..........cccovevrriererens | cerineirnerineineninns | overeens 47,749 03/25/2034.

86359B YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034. .. | 06/25/2018. | MBS PaydOwN...........coorvvenrrierins | cerrererneeiserinnines | cvrvend 422,252 . 08/25/2034.

86359F AB 8 | SASC 2006-S2 A2 SEQ 5.50 6/25/36 .. | 06/25/2018. | MBS PaydOwn..........cccovevmerierens | vevireenerinenneninns | eoveriens 15,785 . ...15,785 06/25/2036.

86359 NA 3 | SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45 .| 06/25/2018. | MBS Paydown.......... 580,854 | ..........580,854 | ........ 408,814 | .......... 453,549 .101,398 ol 580,854 09/25/2045.

86359Y AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036. . | .. | 06/25/2018. | MBS Paydown voee | e 246,021 | ..........246,021 | ....... 174,675 | .......... 225,563 246,021 03/25/2036.

86360B AG 3 | SARM 2006-4 4A1 PT SSNR FLT 05/25/2036........... .. | 05/25/2018. | Pass-Through Loss...........cccccuvies | covvrevinninsiicsiins 05/25/2036.

86360B AG 3 | SARM 2006-4 4A1 PT SSNR FLT 05/25/2036........... .. | 06/25/2018. | MBS PaydOWN..........cvvrvveericrins | cevrerirneernerinnnnes | cvvvees 180,185 | ..........180,185 | ........ 145,039 05/25/2036.

86360B AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | .. | 06/25/2018. | MBS Paydown.........c.cocvereeermmeinnee [ covervmeerneniseinnens | ceverneens 83,493 | ..........83,493 | .......... 69,948 05/25/2036.

86360B AJ 7 | SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | .. | 06/25/2018. | Pass-Through Loss.... 05/25/2036.

863619 AB 8 |SASC 2007-OSI A2 SEQ FLT 06/25/2037................. .| 06/25/2018. | MBS PaydOWN..........coorrvnerrerins | vevrerineenseninniines | cvvves 349,288 | ..........349,288 | ........ 330,077 0 ol 349,288 06/25/2037.




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

2¢€'s030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15

F Current Bond
0 Year's Interest /
r Unrealized|  Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market

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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)

866100 ZZ 6 |SUMMIT COMPANIES L+625 09/01/2022 MD.......... .. | 04/02/2018. | Paydown ....10,889 09/01/2022.

866105 ZZ 5 |SUMMIT COMPANIES DD L+625 09/01/2022 MD.... | .. | 04/02/2018. | Paydown 09/01/2022.

86909# AA 5 | SUSQUEHANNA CTL 5.73 12/23/2036 .| 06/23/2018. | Paydown 12/23/2036.

869507 AA 1 |SPSS2017-1A A ABS SSNR 4.19 01/15/2071 .. | .. | 06/15/2018. | MBS Paydown B 3,963 01/15/2071.

87155M AA 9 |SYMP 2007-5A A1 CLO FLT 01/15/2024.................. .. | 04/15/2018. | MBS Paydown 688,284 01/15/2024.

87244B AA 6 | TGIF 2017-1A A2 ABS SNR 6.202 04/30/2047.... .. | 04/30/2018. | MBS Paydown 04/30/2047.

872455 AU 4 |TICP 2014-1A A2CR CLO MEZ 3.5398 04/26 o |- | 04/26/2018. [ MBS Paydown...........cceereeerienes [ woneerenirseiseeiinnnes | e 9,000,000 | ....... 9,000,000 | ..... 9,000,000 | ....... 9,000,000 seere.9,000,000 04/26/2026.

87247U AU 7 [TICP 2014-3A B1R CLO MEZ FLT 01/20/2027.......... .. | 04/20/2018. | MBS Paydown..........ccccrvveernrrneerns | woverernvirsninsiinins | v 5,000,000 | ....... 5,000,000 | .....5,000,000 | ....... 5,004,692 | ...covvivree | verrrereen(4,692) | oo e (4,892) | e | e 5,000,000 01/20/2027.

87247U AW 3 |TICP 2014-3A B2R CLO MEZ 3.57 01/20/2027......... .. | 04/20/2018. | MBS Paydown weer | 12,000,000 | ..... 12,000,000 |....12,000,000 JESTRRON ISN 12,000,000 01/20/2027.

8726IN  AG 5 | TMXFIN/TITLEMAX 8.50 09/15/2018............ccocoonuce. o | 06/15/2018. | Call.....ooroririiirirriceiinniiens | e | e 3,000,000 | ....... 3,000,000 | ..... 3,000,000 | .....3,000,000 | ..cooorrvemens | e | v | e s | s 3,000,000 | .ooooverrirnins | cerrerirerieens 09/15/2018.

87266H AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038.. .. | 04/20/2018. | MBS Paydown.......... 882,443 882,443 | ........ 791,993 882,443 01/20/2038.

87342R AA 2 |BELL 2016-1A A2l ABS SNR 3.832 05/25/46.. .. | 05/25/2018. | MBS Paydown..........cccouveenerenerenns | cevneeinneenernseiines | 1000 30,000 | ..........30,000 | ... 30,000 | vooererernn 30,000 | coveeiirriiies | e [ [ e [ | 30,000 | e | e 05/25/2046.

87342R AB 0 [BELL 2016-1A A2Il ABS SNR 4.377 05/25/46 .. | 05/25/2018. | MBS Paydown ....30,000 | .......... 30,000 | .oereereei30,000 [ oo | e e | 0 | | 30,000 | i 05/25/2046.

87342R AC 8 |BELL 2016-1A A23 ABS SNR 4.97 05/25/2046.... .. | 05/25/2018. | MBS Paydown.......... 22,000 | ..ccoeeerrn22,000 | oo 21,998 | coieiir21,999 | | eernenerienend0 i | v 0 s | e 05/25/2046.

874074 AA 5 | TAL2017-1A AABS SNR 4.50 04/21/2042.. .| 06/20/2018. | MBS Paydown...........c.ccuuuvrievcries | coviverinnieniiinniiens | v 207,174 207,174 209,688 207,174 04/20/2042.

87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038.. .. | 06/20/2018. | MBS Paydown.. 655,000 655,000 | ........648,824 ..650,150 o 655,000 02/22/2038.

87407P AE 0 |TAL2013-2A A ABS 3.55 11/20/2038 o | . [ 06/20/2018. | MBS PaydOWN..........vverrerreineins | orrerneereeiseisnenins | coveeens 430,875 | ..o 430,875 | ........ 427133 | ... 427,763 | oo | 39T | 39T | | i 430,875 | .o 11/20/2038.

87407P AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039............... .. | 06/20/2018. | MBS Paydown.......... 322,075 322,075 | ........ 317,293 | ......... 284,337 322,075 02/22/2039.

87407P AP 5 | TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39 .. | 06/20/2018. | MBS PaydOWN..........cevmrerericrins | vevrerineisnerinnines | cvvvies 187,773 | e 187,773 | oo 187,025 | .......... 187,254 05/20/2039.

87407P AR 1 | TAL 2014-3A A ABS SNR 3.27 11/21/2039.. .| 06/20/2018. | MBS Paydown...........cccovvvnrievcriins | covrerinrisniiinniines | v 150,000 | .......... 150,000 | ........ 149,949 | .......... 149,964 11/21/2039.

875127 AX 0 |TAMPAELECTRIC 6.10 05/15/2018.. ++ | 05/15/2018. | MALUIItY......ocvvvrercercereireiieriens | eevreeereeienirseniinns | cenne 3,000,000 .....3,089,640 ,004,724 05/15/2018.

878194 AA 2 | TD BK MIAMI CTL 3.79 1/15/2038 .| 06/15/2018. | PAYAOWN......ccvvurvvrrercirerennirenins | cerineinerissinenies | verinees 30,807 | .ooererrnnn 30,807 | o 30,807 01/15/2038.

881561 LE 2 | TMTS 2004-11HE A SEQ FLT 10/25/2035... .. | 06/25/2018. | MBS Paydown...........ccovuvereerene | verernrenerimnninenines | overiens 17,887 | oo 17,887 | e 14,332 10/25/2035.

881561 LR 3 | TMTS 2004-19HE A1 SEQ FLT 10/25/2034. oo |+ [ 06/25/2018. | MBS PaydOWN...........cverevrireies [ omrereeiseinnerisneens | ceveeeenns ATATT | el ATATT | 12,867 10/25/2034.

881561 VY 7 |TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36........... .. | 05/25/2018. [ MBS Paydown..........cccovveevnrincerns | woveemrineinnnnirinins | v 244813 | ........244813 | ....... 236,375 07/25/2036.

881561 XJ 8 | TMTS 2005-14HE AF2 SEQ STP 8/25/2036.... .. | 06/25/2018. | MBS Paydown.. . .64,454 . .62,520 08/25/2036.

88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38...... .. | 06/25/2018. | MBS PaydOown...........ccoveenerencrins | cevreeineinsiiinninns | cvvva 439,918 | .........439,918 | ... 379,594 01/25/2038.

88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38...... .. | 06/25/2018. | Pass-Through Loss.... .1 01/25/2038.

88156P AY 7 |TMTS 2006-7 2A2 SEQ FLT 08/25/2037...........c....... .| 04/25/2018. | MBS Paydown.......... 26,967 | ............26,967 | .......... 20,765 | oo 26,242 08/25/2037.

88157V AB 3 | TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038.. .. | 06/25/2018. | MBS Paydown...........ccovvunrreveriins | covrerinriveiiinniines | v 180,746 | ..........180,746 | .......... 93,988 | .......c.. 115,080 08/25/2038.

88159D AA 3 |TES2017-1A A ABS SSNR 4.33 10/20/2047... .. | .. | 04/20/2018. | MBS Paydown v | e 132,130 | .........132,130 | ........ 132,112 | e 132,111 10/20/2047.

88315F AA 9 |TMCL 2017-1A A ABS SNR 3.72 05/20/2042............ C | 06/20/2018. | MBS Paydown...........cocvvrereneernnne | corereererneninneinens | cevereeens 66,921 05/20/2042.

885220 DX 8 |TMST 2003-4 M1 MEZ FLT 09/25/2043 .. | 06/25/2018. | MBS Paydown...........cccviveeremrene | vereveernerimernennes | woveriens 73,126 09/25/2043.

885220 GK 3 | TMST 2004-4 5A SEQ CSTR 12/25/2044.... .. | 06/25/2018. | MBS PaydOWN..........covrveererierins | vevreriseenneriinnines | cvvvies 117,731 12/25/2044.

88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46... .. | 06/25/2018. | MBS Paydown...........cccvvvrerierins | vorenrinerienivenines | v 15,620 10/25/2046.

88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46... .. | 06/25/2018. | Pass-Through Loss.... ... | 10/25/2046.

88606W AA 0 |TBOLT 2017-A A ABS SSNR 4.212 05/17/2032........ .| 06/15/2018. | MBS Paydown...........cnveererecrins | cerreeiseinsiiinninns | cvvies 191,964 | .......... 191,964 | ........ 191,956 | ...ccooue. 191,957 | oo | cerrnrieeiinen0 s | v e | e 191,964 | oo e | v 0 | e 3,369 | 05/17/2032.

887317 AW 5 | TIME WARNER INC 3.60 07/15/25.........coccovvurnrrnnne .. | 06/28/2018. | MORGAN STANLEY.......cccouvvrmens | cormrrrrerirnnirnernnns | conne 4,758,650 | ....... 5,000,000 | .....4,988,000 | ...... 4,990,828 4,991,365 | ..o [ (232,715) | ... (232,719)| ....... 90,000 | 07/15/2025.

894126 AB 7 | TRAP 2003-4A A1B CDO SEQ SSNR FLT 05/34...... .. | 05/24/2018. | MBS Paydown.......... 36,278 | .ovvernees 36,278 | .......... 29,456 | ............ 28,788 | ..vvvverreeen | ereeeene(8,893) [ v | reeirneneenn(8,893) i | 38,278 [ i e | e (U IO 453 | 05/24/2034.

894128 AC 1 |TRAP 2003-2A B CDO MEZ FLT 10/05/2033............ .. | 04/05/2018. | MBS Paydown..........cccrvverervrrveerns | woverrerneirnnnsiieins | v 6,650,911 | ....... 6,650,911 | .....6,135,466 | ....... 6,179,261 | .ocvovvivee | wrene 71,650 | oo [ eeeendT1,650 | s | eeeeen8,850,911 | e | v | vvriviinnen0 | s 74,501 | 10/05/2033.

89412L AA 6 | TRPE 2005-1A A11 CDO SSNR FLT 11/10/35.......... .| 05/10/2018. | MBS Paydown O 1,184,232 | ...... 1,184,232 | .....1,147,040 . w0 [ 8,804 | 11/10/2035.

89412W AA 2 |TRAP 2004-7A A1 CDO SSNR FLT 01/25/2035........ .. | 04/25/2018. | MBS Paydown..........cc.ovevreriernrerns | eevineireerinneineninns | oveiiens 90,420 | ovrvrnees 90,420 | .......... 78,567 | vovvvrnen 79,633 | covovvreniines | 2eeeen(33,965) [ coveeiecirns [ rrererne(33,965) | oo | v 0,820 | oo | | i (U IO 897 | 01/25/2035.
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89413A AA 9 | TRAP 2005-9A A1 CDO SSNR FLT 01/27/2040........ .. | 04/27/2018. | MBS Paydown...........ccovuveeremreine | vevernrererimninenines | voveriens 15,008 | ...........15,008 | .......... 13,357 01/27/2040. | 1FE..
89413G  AA 6 | TRAP 2007-12A A1 CDO SSNR FLT 04/06/2042...... .. | 04/06/2018. | MBS PaydOwN..........comrenerrcrins | cevreriseirneriinnines | cvvies 129,533 | .........129,533 | ....... 107,674 04/06/2042. | 1FE..
89655Y AA 4 | TRL 2009-1A A ABS 6.657 11/16/2039.... .| 06/16/2018. | MBS Paydown...........c.ccovvveiivmeens | covvnrinniisnivcines | v 98,388 | ...........98,388 | ........ 100,540 11/16/2039. | 1FE..
89656C AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040.... ..| 06/16/2018. | MBS Paydown.......... 93,907 | .oeererrn93,907 | oo 97,895 | ......... 10/16/2040. | 1FE..
89656F AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43..........cccovvvvnnee .. | 06/15/2018. | MBS Paydown..........cccovvvreriernrens | eevineireeriineineninns | oveiins 93,743 | ... 93,743 | e 90,586 | ...oovnet 91,230 01/15/2043.
89656F AC 0 |TRL2013-1A A ABS SSNR 3.898 07/15/2043........... .| 06/15/2018. | MBS Paydown..........ccvrvenrrereriins | vevrerernrineriinniines | cevvies 141,839 | .........141,839 | ........ 144,250 | ......... 144,102 07/15/2043.
89679H AA 3 |TCF 2017-1A A ABS SNR 3.52 06/20/2042............... .. | 06/20/2018. | MBS Paydown.......... 62,714 62,657 0 06/20/2042.
89708B AA 1 | TROPC 2006-5A A1L1 CDO SSNR FLT 07/15/36..... .. | 04/15/2018. | MBS Paydown..........cccovveernrvverns | covermrrsvnnnnsiinins | vvienns 112,426 | ......... 112,426 | ... 100,115 | .o | e | e (41,334) | s [ (@1,334) | i | e 112,426 | .o 07/15/2036.
898203 AA 2 |TFINS 2017-2A A1 CDO SSNR FLT 09/20/2039....... .. | 06/20/2018. | MBS Paydown OO I 875,000 o 875,000 09/20/2039.
898203 AB 0 |TFINS 2017-2A A2 CDO SSNR 3.58 09/20/39.......... .| 06/20/2018. | MBS Paydown...........cccovvvniievcriins | cevrverinriiniiinniines | v 400,000 | ..........400,000 | ........392,000 | ..........392,000 | ...cccoccrmmrer | worrerrerne8,000 | ivioiiririris | cerrreenrne8,000 | oo | v 400,000 | ..coovrerrirnns 09/20/2039.
898205 AA 7 |TFINS 2017-1A A1 CDO SSNR FLT 04/20/2038....... .. | 04/20/2018. | MBS Paydown.......... 26,097 B 26,097 0 . 04/20/2038.
898205 AB 5 |TFINS 2017-1A A2 CDO SSNR 4.24 04/20/38.......... .. | 04/20/2018. | MBS Paydown.......... 36,535 | .oererrnn36,535 | 136,535 | 1irenrre36,460 | i | ceeeieeeeen(27) | e | ceveeeeeeneen27) | e | ierien00036,535 | s 0 04/20/2038.
90253@ AA 1 |UNDER ARMOUR PORTLAND CTL 4.87 02/15/32.... | .. | 06/15/2018. | PAYdOWN..........vvervrirerrnrririeiennn | cevrervnsessssnniesinnes | vveens 118,902 02/15/2032.
90261A AB 8 |UBS AG STAMFORD 7.625 08/17/2022 (COCO)...... C | 06/04/2018. | CS FIRST BOSTON......ccovvemernes [ errerrreireriineinenes | o 5,552,500 | ....... 5,000,000 | .....5,750,000 08/17/2022.
90272* AA 0 |UNITED HEALTH CARE CTL 3.50 5/15/2033. .| 06/15/2018. | PaydOown..........cveeririeciinniiciies | e | i 40,675 | ..........40,675 | ......... 40,675 05/15/2033.
902752 AA 2 |UIRC-GSAV LLC 2015-A 4.71 12/05/2035.. .. | 06/05/2018. | Sinking Fund Redemption. 03,285 . 12/05/2035.
902753 AA 0 |UIRC-GSA IV LLC 5.00 12/05/2034 .. | .. | 06/05/2018. | Sinking Fund Redemption v 81,691 | 81,691 .0 12/05/2034.
903329 AA 8 |USCAP 1A A1 CDO SSNR FLT 05/01/2034.............. .. | 05/01/2018. | MBS Paydown..........cccrvverervrrrcerns | woveeerneirsrinsiininns | v 1,720,291 | ....... 1,720,291 | ....1,508,242 | ......1,470,845 | ......ccoevee | vorerna 231,471 |.. 231,471 |.. 05/01/2034.
90342W AA 5 |USCAP 2006-5A A1 CDO SSNR FLT 10/10/2040..... .. | 04/10/2018. | MBS PaydOwN..........ccveurevrereerens | veveseenerisenneninns | eoveriens 18,104 | ..........18,104 | ......... 15,026 | ..ooeeeer15,009 [ oo [ i (7,220) | ... (7,220)] ... 10/10/2040.
903436 AA 1 |USAIR2011-1 A7.125 10/22/23. .. | 04/22/2018. | Sinking Fund Redemption............. | ceccereeeiceiicvcines | v 68,675 | ...........68,675 | .......... 68,675 10/22/2023.
90345W AA 2 |USAIR2012-1A 5.9 10/01/24.. .. | 04/01/2018. | Sinking Fund Redemption. ceennn 177,622 e 177,622 10/01/2024.
90346W AA 1 |US AIRWAYS 2013-1A 3.95 11/15/2025.. .| 05/15/2018. | Sinking Fund Redemption............. | «eereeerseenerrneeines | cvvv 116,049 | .......... 116,049 | ........ 115,759 116,049 11/15/2025.
90352W AA 2 [STEAM 2018-1 A1 ABS 3.783 04/25/48 .. | 06/25/2018. | MBS Paydown...........ccvrvvnerirerins | vevrerernrineriienines | cvvvis 165,494 | .......... 165,494 | ........ 165,494 165,494 04/25/2048.
90390K AA 2 |USCAP 2A A1 CDO SSNR FLT 08/01/2034 .. | 05/01/2018. | MBS PaydOwN..........correnerrcrins | cevreeiseirserissnines | cvveis 156,187 | ..ccvvovee 156,187 | ........ 141,297 . 156,187 v 1,658 | 08/01/2034.
906548 CF 7 |UNION ELEC CO 6.00 04/01/2018 .. | 04/01/2018. | MALUFitY.........oocverrerreirrisriieiiiens [ e | v 6,000,000 | ....... 6,000,000 | ..... 5,981,880 | .......5,999,404 | ...cccoovvivis | w96 [ [ 598 [ | 6,000,000 | ...cvevrverenns [ e |0 [ s 180,000 | 04/01/2018.
908594 AC 8 |UNION TANK CAR CO 4.71 05/15/2020. .. | 05/15/2018. | Sinking Fund Redemption veen818,182 ..818,182 ...818,182 1 - 818,182 05/15/2020.
90932L AA 5 |UNITED AIR 2015-1 AA 3.45 6/01/2029.. .| 06/01/2018. | Sinking Fund Redemption............. | «coveeerneenernniiines | cvvvones 290,119 | .........290,119 | ....... 290,119 (0) . 290,119 06/01/2029.
90932P AA 6 |UNITED AIR 2014-1 A 4.00 04/11/2026 .| 04/11/2018. | Sinking Fund Redemption............. | ceeveeevrenervnniines | cevvi 164,370 | .........164,370 | ........ 164,370 04/11/2026.
915328 AL 2 |UPLND 2016-1A A2B CLO MEZ 3.95 04/20/28 .. | 05/04/2018. | DiStrDULION........ooorevrrvreirerinriies | e | cenne 7,500,000 | .......7,500,000 | ..... 7,500,000 04/20/2028.
91845# AA 2 |VERIZON CTL 3.812 05/15/2035 .. | 06/15/2018. | Paydown 65,643 | ...........65643 | .......... 65,643 05/15/2035.
91854* AA 4 |VZ(IRVING TX) CTL 3.62 08/15/2036. ..| .. | 06/15/2018. | Paydown ceeveeen | e 60,548 | ............60,548 | .......... 60,548 08/15/2036.
92211M  AC 7 |VDC 2018-1A A2 ABS SNR 4.072 02/16/2043........... .. | 06/15/2018. | MBS Paydown...........cconvrerrererines | covrerineineiiseinns 25,000 25,000 | oo | e 02/16/2043.
92257L AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047.......... .. | 06/25/2018. | MBS PaydOwN...........ccrvvenerirerins | vevrerirneeinerinnrnes | cvrvend 653,100 | ..........653,100 | ........ 652,926 | .......... 651,765 05/25/2047.
92258N AB 1 |VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46.......... .. | 06/25/2018. | MBS PaydOWN..........covrveererierins | vevreriseenneriinnines | cvvvies 196,371 | .........196,371 | ........ 196,371 | covvvenee 196,223 04/25/2046.
92276M AY 1 |VENTAS REALTY LP 4.00 04/30/2019.... .. | 04/09/2018. | Make Whole Call..........cccoervevvins | voveeernernriniiens | v 3,047,910 | ....... 3,000,000 | .....2,984,670 | ....... 2,996,770 04/30/2019.
92343V BC 7 |VERIZON COMM INC 3.50 11/01/2021... .| 06/21/2018. | Exchanged O 3,998,630 | ....... 4,000,000 | .....4,112,880 | ....... 4,049,306 v 8,043,547 | i | e (44,916) | ........ (44,916) | ....... 89,444 | 11/01/2021.
92343V BR 4 | VERIZON COMM INC 5.15 09/15/2023..................... .. | 06/21/2018. | Exchanged et | s ...16,518,916 | ..... 15,500,000 |....15,449,780 | ..... 15,468,183 | ...ocovvcvvvrs | ereereenn2,298 | v | eerereenenn2,298 | v | s 15,470,478 | ...ooovvvvvciaens | e 29,522 | ......... 29,522 | ..1,630,908 |09/15/2023.
92535V AA 0 | VBTOW 2016-2A A ABS SNR 5.193 10/15/2046....... .| 06/15/2018. | MBS Paydown...........couvvenervcrens | vevnerineenervnniines | cerneenen 15,002 | 15,002 | e 15,001 ....15,002 15,002 | s | e | 0 [ 357 | 10/15/2046.
92765Y AA 5 |VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023......... C | 04/23/2018. | Sinking Fund Redemption............. | coccvseevceineiincnns | 20rr429,085 | ........429,085 | ........ 429,085 ..429,085 ..429,085 10/23/2023.
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033......... .. 06/25/2018. | MBS Paydown...........ccocvvvvvverneenes | ovrvernnnnnniseines | cieenen 194,367 | 10 194,367 | 1 195,157 | 1t 194,536 | oo [ e (B13) [ | v (B13) [ | v 194,367 06/25/2033. | 1FM...........
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35.... | .. | 06/25/2018. | MBS Paydown 284,901 10/25/2035. | 1FM...........
92922F 7C 6 |WAMU 2005-AR16 2A1 SEQ SSNR FLT 12/25/35.... | .. | 06/25/2018. | MBS Paydown...........cccccocvvmriinens | covvrivcrvnniinciirens | 2000000 96,550 | 1i01r0.96,550 | ....ee81,534 | 80,458 | oo | e 5,053 | i | e 5,053 | s | i 96,550 12/25/2035. | 1FM...........
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92922F GY 8 |WAMU 2003-S11 3A3 SEQ SNR FLT 11/25/2033..... .. | 05/25/2018. | MBS Paydown...........cccovvveerimreine | verirnrenerimniinenines | woveriens 77,310 | oo 77,310 | e 77480 | voereee 71,553 | s | (154 s | e (154) [ | s 77,310 | 11/25/2033.

92922F J5 8 |WAMU 2005-AR6 2A1C SEQ SSUP FLT 04/25/45.... | .. | 06/25/2018. | MBS Paydown...........ccocvuereneennes [ covnermerimsinceinees | cvvenes 395,581 | ..........395,581 | ........ 328,951 395,581 04/25/2045.

92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... .. | 06/25/2018. | MBS Paydown.......... 25,030 | ...........25,030 | .......... 20,211 | ook ATTAT s | e (1492) [ s v (1,492) [ | v 25,030 | oo 01/25/2046.

92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... .. | 06/25/2018. | MBS Paydown IO I 256,383 229,851 - 256,383 I Y 02/25/2037.

92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... .. | 06/25/2018. | Pass-Through LOss...........cccccuuieee | cevvnrinrinniinniinns | covnrinniisninei | eveernenn 35,088 | o 30,050 | oo | v | e [ | 0 [ | 29,859 | ..oocveerereeins [ s (29,859) | ........ (29,859) | ...vvvovvveirnns 02/25/2037.

92935) BC 8 |WFRBS 2011-C2 A4 SEQ CSTR 02/15/44.. .| 06/15/2018. | MBS Paydown...........cvrvenrrererins | vevrrerernrineriinniines | cvvvenes 267,100 | ..........267,100 | ........ 279,204 267,100 02/15/2044.

92937W AA 2 |WCP ISSUER LLC 3.819 08/15/2020 .. | 06/15/2018. | Sinking Fund Redemption 53,053 | .ccceeeen.53,053 | oo 53,053 08/15/2020.

92977Y BW 0 |WMLT 2005-B 2A4 SEQ SSNR FLT 10/20/2035....... .. | 04/20/2018. | Pass-Through Loss.... .110/20/2035.

92977Y BW 0 |WMLT 2005-B 2A4 SEQ SSNR FLT 10/20/2035....... .. | 06/20/2018. | MBS Paydown v | e 36,168 | ............36,168 | .......... 34,046 10/20/2035.

92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37...... .. | 06/25/2018. | MBS Paydown.........ccocmvverrrernnns | corveremeiieeriinnnnes | cevvenns 475,800 | .........475,800 | ........ 354,509 05/25/2037.

92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37...... .. | 06/25/2018. | Pass-Through Loss.... 05/25/2037.

92990G AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37...... .. | 06/25/2018. | MBS PaydOWN..........comrenericrins | cevreeiseennerienines | cvveies 191,357 | ........191,357 | ....... 173,350 05/25/2037.

92990G AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37...... .. | 06/25/2018. | Pass-Through Loss.... 97) .| 05/25/2037.

93147# AA 3 |WALGREENS (MARICOPA) CTL 4.51 10/31/2034.... | .. | 06/15/2018. | PAYAOWN.........urvvuremrererrerirseernns | coverrneesenissinnens | veverneens 33,206 | ............33,206 | .......... 33,206 10/31/2034.

933636 AA 0 |WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37...... .| 06/25/2018. | MBS Paydown...........cccvuucnrivcriins | covvvevinnieniinniiens | v 174,151 | ... 174,151 | ... 154,194 04/25/2037.

933636 AA 0 | WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37...... | .. | 06/25/2018. | Pass-Through Loss.... 04/25/2037.

933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37...... .. | 06/25/2018. | MBS PaydOown..........conveenerrerins | cevreeineirneiiinninns | cvvvaad 412,370 | .........412,370 | ....... 389,878 04/25/2037.

933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37...... .. | 06/25/2018. | Pass-Through Loss.... 04/25/2037.

933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36... | .. | 06/25/2018. | MBS PaydOWN..........cccovvvnerverens | verremeseernseiinnines | cvvves 160,505 11/25/2036.

933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36... | .. | 06/25/2018. | Pass-Through LOSS...........cccccueiees | covirnrinrimniinniinns | crvnrinnniinnineis | e, 114 i [ [ | e v | vernsnenniennnd0 o | v, 11/25/2036.

93363E AB 1 |WAMU 2006-AR10 1A2 SEQ SSNR FLT 09/25/36.... | .. | 06/25/2018. | MBS Paydown.......... 85,233 85,233 09/25/2036.

93363E AB 1 |WAMU 2006-AR10 1A2 SEQ SSNR FLT 09/25/36.... |.. | 06/25/2018. | Pass-THhrough LOSS.........ccccueerenes | cornerrnmrinmrinerinnees [ ernmrnneinerinniins | eenrrenneriennD T | et | v | vnveseninnnis | ennsissnnssiineens | sesessinnsnnenes | sesvessenssnseensnns0 | aevnssiinesnsnns [ s 09/25/2036.

93363N  AB 1 | WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36...... .| 06/25/2018. | MBS Paydown.......... 89,405 | ..........89,405 | .......84,724 | ...........84,903 | ..o | ceiirenin363 | e | 363 | [ s 89,405 10/25/2036.

93363N  AB 1 | WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36...... .. | 06/25/2018. | Pass-Through Loss.... N (2,664) 10/25/2036.

93363P AA 8 |WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36.... | .. | 06/25/2018. | MBS Paydown.......... 59,661 | ....cc.....59,661 | .e0irn55,499 | 55,554 | i | ereeeen(2,251) | e [ eeieneeen(2,251) | i [ s 59,661 11/25/2036.

93363P AA 8 |WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36.... | .. | 06/25/2018. | Pass-Through Loss.... - (1,395) 11/25/2036.

93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36.... | .. | 06/25/2018. | MBS Paydown...........ccccuvevermeennes | cormerrnmrineineiinnes | crennd 657,760 657,760 11/25/2036.

93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36.... | .. | 06/25/2018. | Pass-Through Loss.... ..(15,487) .| 11/25/2036.

93363P AD 2 |WAMU 2006-AR14 1A4 SEQ SSNR FLT 11/25/36.... | .. | 06/25/2018. | MBS Paydown.........c.ccocvereeemerinnes | covrrvmeerneninseenees | veverneens 10,153 ...10,153 11/25/2036.

93363P AD 2 | WAMU 2006-AR14 1A4 SEQ SSNR FLT 11/25/36.... | .. | 06/25/2018. | Pass-Through Loss.... (233) .| 11/25/2036.

935777 ZZ 8 |VISTAPHARM TL L+600 12/21/2021 AR........cocconec. .. | 06/29/2018. | PaydowN.........cvvumrvrrerirrererierinnes 5,207 5,207 12/21/2021.

936444 ZZ 4 |VISUAL EDGE TECHNOLOGY L+575 08/31/23 AR.. | .. | 06/29/2018. | PAYAOWN.........oooomrerrrrmrerneirenins | ceveneisserieninenies | oveiiens 13542 | .o 13542 | 113,266 | 13274 | 08/31/2023.

936666 ZZ 2 |VISUAL EDGE TECH DD L+575 08/31/2023 AR....... .. | 06/29/2018. | PaYAOWN.......courvrmvirrirrerrrineries | cevrerieniseeisesinns | e 7,351 08/31/2023.

939336 TX 1 |WAMMS 2003-MS7 P PO 3/25/2033..........ccocveerrrne .. | 06/25/2018. | MBS Paydown.......... 780 . 03/25/2033.

939336 X9 9 |WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045.... | .. | 06/25/2018. | MBS PaydOWN.........cccovuernireireres | vevrermneienssinninnes | ovvnes 406,803 01/25/2045.

93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. .. | 06/25/2018. | MBS Paydown OO I 10,267 07/25/2036.

93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. .. | 06/25/2018. | Pass-Through Loss...........cccccuries | covverinninriiiniins 07/25/2036.

940333 ZZ 3 |VLSBUYER TL L+600 10/17/2023 AR........ccocrrrrerees .. | 04/02/2018. | PaYAOWN.......courvrmrirrireerrrinnries | cevrerieneneeinesinns | v 7,301 10/17/2023.

94353W AA 3 |WAAV 2017-1A A ABS SSNR 3.844 11/15/2042....... .| 06/15/2018. | MBS PaydOwN..........comeenerrcrins | cevreeiseinneriinninns | cvveies 173,700 | .........173,700 | ........ 173,699 . 11/15/2042.

94945P AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33... .. | 06/15/2018. | MBS Paydown..........cccovveernrrnverns | coveemrinvrnnneiinins | vveenns 546,608 | .........546,608 | ........ 546,552 546,608 06/15/2033.

949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037......... | .. | 06/25/2018. | MBS Paydown v | e 261,332 | .........261,332 | ....... 271,493 261,332 05/25/2037.

949773  AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037......... .. | 06/25/2018. | Pass-Through LOSS...........ccoccuvieee | covveriinninniinniinns | e | eevivenennne3,024 | i v v | e | | evvsneenennnd0 i | v, 05/25/2037.
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94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034. .. | 06/25/2018. | MBS Paydown..........ccovvveeremrens | vevirnrirnerinnninenines | veriens 46,514 | ..........46,514 | ... 32,094 I I (4,811) [ oo | v 46,514 10/25/2034.
94980M AE 8 |WFMBS 2004-P B1 MEZ NAS FLT 09/25/2034 .. | 06/25/2018. | MBS PaydOWN..........comrenericrins | wevreriseerneriinnines | cvvenne 288,945 | ........288,945 | ... 278,109 (181) . 288,945 09/25/2034.
94981S AN 4 | WFMBS 2005-16 A10 PAC 5.75 1/25/2036.. .. | 06/25/2018. | MBS Paydown..........cccovvvernnrneenes | wovvrerneireennncinns | vevveis 51,076 | .........51,076 | .......... 51,529 51,076 01/25/2036.
94981S AN 4 |WFMBS 2005-16 A10 PAC 5.75 1/25/2036.. . | .. | 06/25/2018. | Pass-Through Loss.... 01/25/2036.
94982A AA 0 |WFMBS 2004-Y 1A1 SEQ SNR FLT 11/25/2034....... .. | 06/25/2018. | MBS Paydown..........ccovvvvrrirneienes | covrerineineiiniins 225,148 227,676 11/25/2034.
949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037... .. | 06/25/2018. | MBS Paydown...........ccovuveeriereine | verirvrinerinnninenires | woveriens 30,610 07/25/2037.
949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037... .. | 06/25/2018. | Pass-Through Loss.... 07/25/2037.
94983K AE 9 | WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36........ .. | 06/25/2018. | MBS Paydown..........cccovvvrervrrreeres | wovrirerneirenninninns | vevviis 75,196 03/25/2036.
94983Q AN 6 | WFMBS 2006-3 APO PO 3/25/2036............occorrrrnes .| 06/25/2018. | MBS Paydown.......... 345 | ... 03/25/2036.
94983Q AN 6 | WFMBS 2006-3 APO PO 3/25/2036............cocooevvveneee .. | 06/25/2018. | Pass-Through LOSS............ccccuriees | covverinrinniiinniinns | e | e 4 03/25/2036.
94983T AJ 9 |WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... .| 06/25/2018. | MBS Paydown.......... 59,755 | .ovvvnes 59,755 52,958 03/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.... | .. | 06/25/2018. | MBS Paydown.......... 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.... | .. | 06/25/2018. | Pass-Through Loss.... .| 09/25/2036.
94984F AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036.......... .. | 06/25/2018. | MBS Paydown 09/25/2036.
94984F AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036.......... .. | 06/25/2018. | Pass-Through Loss.... 09/25/2036.
94984L 4 | WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.... | .. | 06/25/2018. | MBS Paydown.. 10/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.... | .. | 06/25/2018. | Pass-Through Loss.... 10/25/2036.
94985A AA 7 |WFMBS 2006-AR15 A1 SEQ SSNR CSTR 10/36...... .. | 06/25/2018. | MBS Paydown 10/25/2036.
94985A 7 | WFMBS 2006-AR15 A1 SEQ SSNR CSTR 10/36...... .. | 06/25/2018. | Pass-Through Loss.... ... | 10/25/2036.
94986L AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037.................... .. | 06/25/2018. | MBS Paydown...........c.covveeeiivneiins | covinrinniinsiecines | v 42,328 | ..........42,328 | ......... 33,995 .| 12/28/2037.
94986M AA 0 |WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | .. | 06/25/2018. | MBS Paydown.. .66,785 .67,161 01/25/2038.
95058X AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45.......... .. | 06/15/2018. | MBS PaydOWN..........ccveurvrereerirns | cevireinnerieeinenines | overenens 42,500 | ............42,500 | .......... 42,500 06/15/2045.
95058X AC 2 |WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45.. .. | 06/15/2018. | MBS Paydown..........cccovvveereerens | vevirnrererinniinenires | woveriens 54,375 | .........54,375 | .......... 53,917 06/15/2045.
95259# AA 2 |WALGREEN CO-W DUNDE IL 6.69 12/15/18 .| 06/15/2018. | PAYAOWN......ccvvmvvrrercirerennirenins | cevineineriesinenins | overinens 57,788 | ...........57,788 | .......... 62,299 12/15/2018.
95810D AN 1 [WESTERN DIGITAL TL B2 L+200 04/29/2023.......... .. | 05/15/2018. [ EXchanged...........cooovuvererninveins | eoveeeineirneiniiiens | v 1,660,584 | ...... 1,661,614 | ..... 1,668,384 04/29/2023.
958100 AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023 .. | 06/29/2018. | Paydown . 4,151 |. . . . . AT [ 04/29/2023.
96032X AA 5 |WESTR 2014-1A A ABS SSNR PT 2.15 12/26 .. | 06/20/2018. | MBS Paydown rierrrnn338,556 | ... 337,260 | .......... .33 .. | o L0 12/20/2026.
96033C AA 0 |WESTR2016-1A A ABS SSNR 3.50 12/20/2028....... .. | 06/20/2018. | MBS Paydown..........cccuvvenrreveriins | ververirerinervnniines | 000ennn624,032 | oeicicnd 624,032 | ........ 621,789 622,186 . o 624,032 \ 12/20/2028.
96033C AB 8 |WESTR2016-1A B ABS MEZ 4.50 12/20/2028......... .. | 06/20/2018. | MBS Paydown..........cccnvvenrveereins | cerrnernneinerinnnines | 100 384,019 | e 384,019 | ....... 381,574 382,127 . ol 384,019 12/20/2028.
96033D AA 8 [WESTR2017-1A A ABS SSNR 3.05 12/20/2030....... .. 06/20/2018. | MBS Paydown...........ccoevvrvvvernnenns | onrveirsnvnnicinnines | . 544,231 | i, 544,231 | ........ 543,572 ] 544,231 12/20/2030.
960330 AB 6 |WESTR2017-1A B ABS MEZ 4.05 12/20/2030......... .. | 06/20/2018. | MBS Paydown v | e 163,269 | .......... 163,269 | ........ 163,027 | .... JSVSURRUSRTROPRN URPRURPSRPORRPOEc N POOPPPORTRRTOR IOV 163,269 | ..ovvervriennne 12/20/2030.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28......... .. | 06/20/2018. | MBS PaydOown..........ccnveenereerins | cevreeineirneiiinninns | cvrva 476,952 | .......... 476,952 | ....... 476,318 | .......... 476,218 | oo | s L7 I U 132 | oo | e 476,952 | ..coovvrierirnns 07/20/2028.
96033W AA 6 |WESTR 2018-1A A ABS SSNR 3.38 12/20/2031....... .. | 06/20/2018. | MBS PaydOWN..........coervverricrins | cevrrererseeinerinnrnes | cvvvis 175,149 | .......... 175,149 | ........ 174,841 | oo | v | v | e | e 2 | e | e 175,149 | oo 12/20/2031.
96033W AB 4 [WESTR 2018-1A B ABS SNR 3.58 12/20/2031......... .. | 06/20/2018. | MBS PaydOWN..........cvvmreeerrcrins | wevreriseennerinnines | cvvvnne 245208 | ......... 245208 | ........ 243,982 (8) ol 245,208 12/20/2031.
96038# AA 8 |WESTIN ST LOUIS CTL 4.453 07/15/2047.. .. | 06/15/2018. | Paydown 8,593 | .oiriren8,593 | 8,593 0 | 8,593 07/15/2047.
961548 AS 3 |WESTVACO CORP 7.50 06/15/2027. ..| .| 06/15/2018. | Sinking Fund Redemption voee | e 278,000 | ..........278,000 | ........ 281,478 (2,227) ol 278,000 06/15/2027.
96928* CQ 8 |WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... .. | 06/15/2018. | Paydown.........ccooevvenrinriniiinniens | ceveeiincinsiicsiis 28,995 | ..........28,995 | ........ 28,995 | 128,995 | i | s | e | s [V ORI ISV 28,995 | ..o 06/15/2033.
96928* CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034 .. | 06/15/2018. | Paydown 35,500 | .cc0eer.nn35,500 | oo 35,500 | .oovveee 0 I I 35,500 05/15/2034.
96928* CX 3 |HD WM BLAIR SER 2010-A 6.19 1/15/2035.... .| 06/15/2018. | Paydown 56,006 | ............56,006 | .......... 56,571 | oovreeeen 56,428 | oo | e (1) [ | e ({0 ) ORI IS 56,006 | ....covorvrrrienne 01/15/2035.
96928* DA 2 |VET AFFAIR HENDERSON NV 5.37 8/15/2031........ .. | 06/15/2018. [ PAYAOWN......ccovvvrirririrerrnieirneies | e | v 154,905 | ..........154,905 | ........ 156,574 | .......... 156,025 | .ovveerveens [ v (48) [ i | e (1) R ISR 154,905 | ..ooovvercieenne 08/15/2031.
96928* DE 4 |KOHL'S CORP CTL 5.80 1/25/2029.........cccovvvverenncs .. | 06/25/2018. | Paydown ceeveeen | v 218,587 | .......... 218,587 | ........ 220,619 | ......... 219,898 . (76) o 218,587 01/25/2029.
96928* DJ 3 |FRANKLIN COUNTY OH 5.25 9/15/2031...........on..... .| 06/15/2018. | PAYAOWN........ooorvvnrirriireiiniieeiies | cevrreeineieniiinsiiens | crvies 109,550 | ....ceee 109,550 | ........ 109,550 | .......e. 109,550 | cvvouvevnriens | ceverreiieriieniines | i | e (V1 SOOI ISV 109,550 | .ovoverrrieinne 09/15/2031. | 1.
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96928* DZ 7 |BANK OF AMERICA 2011-D 5.60 10/15/2029.... .| 06/15/2018. | PaydOown.........ccovrveerirnrernrrienrnes | cevverrerineinenenns | e 118,897 | i 118,897 | e, (34| .118,897 10/15/2029.
96928* EN 3 |VET AFFAIRS MANSFIELD OH 4.16 2/15/2034. .. | 06/15/2018. | Paydown ...94,019 02/15/2034.
96928 EZ 6 |VHACTL SERIES 2012-1 5.04 9/15/2033 .| 06/15/2018. [ PaydOWN.........cooiverrneeernnirenninns | eveeeinensnineenine | vereeneen 70,393 | i, 70,393 | oo 70,393 | i 70,392 | s | v | e | e 0 [ | e 70,393 09/15/2033.
96928* FH 5 |LAFARGE CTL SER 2013-D 6.17 4/15/2025, .. | 06/15/2018. | Paydown .213,049 213,049 04/15/2025.
96928 FK 8 |CAHIGHWAY PATROL CTL F 5.93 11/15/2032 .| 06/15/2018. | Paydown WT2871 | e T2871 | el T2,871 | s [ e | eevvnnniinennnd0 [ 11/15/2032.
96928* FQ 5 |GSA PORTLAND OR CTL 4.01 9/15/2033 .. | 06/15/2018. | Paydown.........ovvveverrenrerniineries | cevverisninerienines | cernenen 98,152 | 1000 98,152 | 1100000.98,152 | 1iii0098,152 | oo | e v | vveennrennnen0 s 09/15/2033.
96928* FV 4 |BCBS OF NC CTL 4.09% 09/15/2044 .. | 06/15/2018. | Paydown 09/15/2044.
96928* FX 0 |SUMMIT COUNTY 4.01% 02/15/2036.... .| 06/15/2018. | Paydown 02/15/2036.
96928* FY 8 |WAGS (FAIRBANKS, AK) CTL 4.51 01/15/2035. .. | 06/15/2018. | Paydown ...67,438 01/15/2035.
96928@ AA 3 |SOUTH CAROLINA CTL 4.00 6/15/2023.... . | 06/15/2018. | Paydown .154,897 06/15/2023.
96930@ AA 9 |WAGS (FRANKLIN NJ) CTL 4.37 08/15/2035 .. | 06/15/2018. | Paydown ...52,645 52,645 08/15/2035.
97063Q AA 0 |WESTF 2017-A A ABS SSNR 4.69 08/15/2042.. .. | 06/15/2018. | MBS Paydown..........cccouvvenevecrenns | werrneenrneinernsniines | eerenn 112,500 | oo 112,500 112,500 08/15/2042.
971807 AD 4 |WILMINGTON TRUST 8.50 04/02/2018 .. | 04/02/2018. | Maturity 10,000,000 .....10,010,237 10,000,000 04/02/2018.
97652P AL 5 |WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044 .. | 06/20/2018. | MBS Paydown..........cccoveeeneenerenes | worinerrnneirsersnnnnns | weeenn 145,733 | 145,733 | ... 144,822 | ......... 144,847 06/20/2044.
980555 ZZ 2 |WRENCH GROUP TL L+450 12/15/2024 AR .| 06/29/2018. | Paydown 12/15/2024.
980777 ZZ 2 |WRENCH GROUP DDTL L+450 12/15/2024 AR .. | 06/29/2018. | Paydown . 12/15/2024.
983666 ZZ 4 |XEBEC GLOBAL L+550 02/09/2024 MD . | 06/29/2018. | Paydown .11,250 02/09/2024.
GO0014F AB 9 |AABS 2013-1 A ABS SNR 4.875 01/15/2038 05/15/2018. | MBS Paydown...........ccovvveererveens | coveirvensieenrsnnenns | 00005,775,567 | .......5, 775,567 | ... 5,766,437 5,776,173 01/15/2038.
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039 . | 06/15/2018. | MBS Paydowi 84,597 12/15/2039.
G3600K AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020 06/29/2018. | Paydown ...7,461 06/13/2020.
G4301U  AF 1 |HAIL 2017-1 A ABS SSNR 4.00 11/15/37... .| 06/15/2018. | MBS Paydown..........cccovvevvrvnerenns | wevverrneirnceseninns | 10 476,912 | ... 476,912 | oo 473,866 11/15/2037.
G7256K AB 0 |PROP 2017-1 A ABS SSNR 5.30 03/15/42. .| 06/15/2018. | MBS Paydown..........cccneevvrenerenns | covmerrnneiseenennnns | weeenn 167,021 | i 167,021 | e, 166,921 03/15/2042. .
L2968E AB 8 |ENDO INTL B 1L L+425 04/12/2024 . | 06/29/2018. [ Paydown..........oovvnvvnenenninnninnnes [ onnensnnsnissninnnies | svvnnnennn 5000 | i 7,000 | e, 6,965 | ..coceeer.8,965 | i, 04/12/2024. | 3FE............
3899999. Total - Bonds - Industrial and MiSCEllANEOUS...........vuvrrinieriiiiississiisniinns .1,043,800,206 |1,017,222,885 |....929,653,719 | ... 9,185 8,271,195 ....1,042,598,954 24,104,325 XXX XXX
8399997. Total - Bonds - Part 4 .1,064,876,026 |1,039,051,989 |....950,772,912 | ...... 9,185 8,190,595 .0 | ....1,083,743,881 24,851,387 XXX XXX
8399999. TOtAI = BOMAS. ettt et .1,064,876,026 |1,039,051,989 |....950,772,912 | ...... 9,185 8,190,595 | ......15,032 | .......8,184,749 | ..ol 0 ]...1,063,743,881 | ....ccooonnns 0 24,851,387 XXX XXX
Preferred Stocks - Industrial and Miscell
225436 AA 2 |CREDIT SUISSE 6.25 (COCO).......ovverrervirrirriinns 06/05/2018. | UBS WARBURG..........ccosrvverrines ...1,000,000.00 | ..... 1,000,000 | ....... 1,000,000 | ..oocvervennne | ererrrrinnineriiens | vvrennriennines | vvrennrennnen0 s 1,000,000 |...coovvevvrrrens | vererenn(2,500) | .........(2,500) | ... 29,340 XXX P3LFE........
404280 AT 6 |HSBC HOLDINGS 6.375 (COCO) 06/07/2018. | HSBC SECURITIES..........cccoonnc.. ...7,000,000.00 | ..... 7,000,000 | ....... 7,000,000 7,000,000 | ...ccccoovvrvrnenrs | 070,000 | .........70,000 | ..... 311,135 XXX P2LFE........
404280 BL 2 |HSBC HOLDINGS 6.00 * (COCO) 06/05/2018. | MORGAN STANLEY. ...5,000,000.00 | ..... 5,000,000 | .......5,000,000 5,000,000 |.....ccccceurvener | ..(175,000) | ......(175,000) | ..... 162,500 XXX P2UFE.......
49460Z ZZ 8 |KINETIC SOCIAL LLC CONV SERIES B-1. . [ 01/01/2018. | Write off security...........ccoeverveerens | 14,116,252.000 | ..cvovverncercrines [ e | e 1,190,000 | ..ocevrvererrerinnes 1 [ | e (1) | (1) | e XXX PB*A..........
65557C AM 5 | NORDEA BANK AB 5.50 (COCO) 06/04/2018. | HSBC SECURITIES ...2,000,000.00 | ..... 2,000,000 | ....... 1,996,060 1,996,190 [..oooooviinrnnens [ 03,810 | 13,810 | e 77,306 XXX P2UFE.......
8499999. Total - Preferred Stocks - Industrial and Miscellaneous XXX ....16,190,000 | ..... 14,996,060 14,996,191 | ...............0 |....(103,691)] ......(103,691) | ..... 580,281 XXX XXX
8999997. Total - Preferred Stocks = Part 4.........oocieiiniisssssissisensseenens XXX ....16,190,000 | ..... 14,996,060 14,996,191 .0 |....(103,691)] ......(103,691) | ...... 580,281 XXX XXX
8999999. Total - Preferred SEOCKS. .. ..ot snes sanssssessssesessssnes XXX ....16,190,000 | ..... 14,996,060 14,996,191 | .oovvvennee 0 ]...(103,691) ......(103,691) | ..... 580,281 XXX XXX
Common Stocks - Industrial and Miscellaneous
001747 AE 4 |AMMC CLO 2012-11A SUB 0 10/30/23 04/30/2018. | Distribution of Funds XXX s v | e | e AT [ e | e | cerrreineinen0 i XXX (U
00175N  AC 2 |AMMC CLO 2014-15A SUB 0 12/09/26 04/30/2018. | Distribution of FUNDS...........cccveeees | covreririrereriniinns XXX s e s | e | e | eerernenennns0 | e | 48,157 XXX
00176K AC 7 |AMMC CLO 2014-15A SUB 0 12/09/26... .. | 04/30/2018. | Distribution of Funds XXX ...15,326 XXX
00177C AC 4 [AMMC CLO 2017-20A SUB 0 04/17/29... ... | .. | 04/30/2018. | Distribution of Funds . XXX ...95,638 XXX .
12673A 10 8 |CYSINVESTMENTS INC....oooorererierrircrinerrenienens | 04/27/2018. | FRIEDMAN BILLINGS RAMSEY.. XXX | 785,706 | .......... 682,550 | ..... (6,800) | cvvvverncerrerinees | eerererirneernene | veverenersee(6,800) | coverneireirneiins | e 675,750 XXX [
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized|  Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange | Realized Total Gain | Dividends | Contractual | Designation
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 | or Market
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./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
12673A 10 8 |CYSINVESTMENTSINC.... .. | 04/30/2018. | SANDLER & O'NEIL PARTNERS. | ...... 93,000.000 | ........ 673,118 XXX | 771,107 | ..o 746,790 | .....(7,440) TA40) | s | e 739,350 | ..ovveerevirres [ s (66,232) | ........ (66,232) | ....... 20,817 XXX
12673A 10 8 |CYSINVESTMENTSINC.... ..| 05/07/2018. | SANDLER & O'NEIL PARTNERS. | ...... 70,000.000 | ........ 516,868 XXX | 574,414 | ... 562,100 | .....(5,600) ...(5,600) | 556,500 | ...ocvvrererrerrns [ s (39,632) | ........ (39,632) | ......... 2,856 XXX
12673A 10 8 |CYSINVESTMENTS INC.... .. | 05/08/2018. | SANDLER & O'NEIL PARTNERS. | ...... 70,000.000 | ........ 510,596 XXX | 562,604 | .......... 562,100 | ..... (5,600) ... 556,500 | ...ovvrerviinnes [ v (45,904) | ........ (45,904) | ....... 16,401 XXX
12673A 10 8 |CYSINVESTMENTSINC.... ..|..|05/10/2018. | SANDLER & O'NEIL PARTNERS. | ...... 11,000.000 | .......... 80,738 XXX 88,409 88,330 | ........ (880)| ... v | e (880) [ o | e 87,450 | [ (6,712) | .vevees (6,712) | evene 2,577 XXX
369300 10 8 | GENERAL CABLE CORPORATION........ccoovvvierinnns .| 05/25/2018. | STIFEL NICOLAUS........ccovvvvvres | orii 1,600.000 | .......... 47,711 XXX | 24624 | ... 47,360 | ...(27,024) | coooovereiieeis | e | e (27 024) [ oo | eervirenersennn20,336 | oo [ e 27,375 | ... 27,375 | oo 288 XXX
369300 10 8 | GENERAL CABLE CORPORATION.... .. | 06/06/2018. | Distribution.... e | e 80,150.000 | ..... 2,404,500 XXX | 989,129 | ....... 2,372,440 |(1,417,213) (1,417,213) . 1,449,273 |....1,449,273 | ....... 14,427 XXX
48248M 10 2 |KKR&COLP .| 05/03/2018. | ISI GROUP... v | -...254,000.000 | ..... 5,675,600 XX | 5,221,417 | ...... 5,349,240 |(1,727,200) (1,727,200) [ ..oovvoeerreinens | cvereernnn3,622,040 | oo ..2,053,560 |..... 2,053,560 | ....... 42,857 XXX
55378A 10 5 |MTGE INVESTMENT CORP .. | 05/03/2018. | STRATEGAS RESEARCH........... | ... 641,920.000 | ....12,436,656 XXX ...11,706,024 | ..... 11,875,520 |(2,436,619) B (2,436,619) | ... ..2,997,755 |....2,997,755 | ..... 641,920 XXX
81617 40 0 |SELECT ENERGY SERVICES INC CLA.... .| 04/10/2018. | Exchanged O 378,098.000 | ..... 6,185,683 XXX .....6,185,683 reernerenB,185,883 | s | e | s LV I XXX
81617 60 8 |SELECT ENERGY SERVICES INC CLA-2............... .. | 04/02/2018. | EXxChanged...........cccevvvrrvrerrirererns | enes 378,098.000 | ..... 6,185,683 XXX | 6,185,683 | .......6,896,508 | .(710,824) | .....ccocrvvvrmrrnne [ rverrrvmrrnciras [rererenn(710,824) | oo | e 6 185,683 | .ovovvveiieins | e [ e [0 XXX
G81276 10 0 |SIGNET JEWELERSLTD... .| 06/08/2018. | STRATEGAS RESEARCH........... | ...... 12,500.000 | ........ 691,500 XXX | 621,811 0 o 621,811 | oo | e 69,689 | ......... 69,689 | ......... 4,625 XXX
G81276 10 0 |SIGNET JEWELERSLTD... . 106/21/2018. [ ISI GROUP......c.ovvvriiriseiinnrinnriins | ereeens 7,500.000 | ....... 453,404 XXX | e 356,156 0 L 356,156 | ..oveserneriinns | e 97,248 | ......... 97,248 | ......... 2,775 XXX

9099999, Total - Common Stocks - Industrial and MISCEIANEOUS...............c.voviviviirs eveveeieeeeeeeeereeeeersees s tersser s eier s sasneneanes ....36,634,748 XXX ....34,072,768 | ..... 29,182,938 |(6,345,200)

L€'603D

( (6,345,200) | ....ooocveceenn0 | s 30,160,919 .6,473,829 |.....6,473,829 | ..... 768,178 XXX
9799997. Total - Common Stocks - Part 4....... PO OO PO PPN PPOP ....36,634,748 XXX ....34,072,768 | ... 29,182,938 |(6,345,200) (6,345,200) | ...oooocveeenn0 | o 30,160,919 6,473,829 |..... 6,473,829 | ..... 768,178 XXX
9799999. Total - Common Stocks.........c.ccccueniinnn ....36,634,748 XXX ....34,072,768 | ..... 29,182,938 |(6,345,200) (6,345,200) | ....ooocveeee0 | s 30,160,919 6,473,829 |..... 6,473,829 | ..... 768,178 XXX
9899999, Total - Preferred and Common Stocks e | .51,627,248 XXX ....50,262,768 | ..... 44,178,997 |(6,345,199) ] .. . ......(6,345,069) 45,157,110 | .. ..6,370,138 |.....6,370,138 | ..1,348,460 XXX
9999999, Total - Bonds, Preferred and COMMON SOCKS..............oiuiiiiiiiiiiiiiiiiiiiiis i 1,115,812,802 XXX 1,089,314,757 |....994,951,910 ((6,336,013) ,190,726 | .....15,082 | ....... 1,839,680 ....1,108,900,991 3,714,804 |..... 3,714,804 | 26,199,847 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 8.
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SCHEDULE DB - PART A - SECTION 1

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

1 2 4 5 6 7 8 9 10 11 12 13 14 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.........cccoommmmmrrrvvrrirnnnns A 07/14/2017{07/13/2018] ....ocvvvvvveaes | o 1,811,861 | ....2,443.0200 52,094 ...165434 [ .| .........155434 | ........ 50,632 (26,047) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A 08/11/2017{08/10/2018] .....ccovvvvveves | e 1,849,189 | ...2,474.1400 | .......... LIRS TG [N (N .. 143298 | ... ... 143,298 | ......... 43,483 ..(21,918) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A 09/15/2017[09/14/2018] .......cvvvvveees | e 1,338,028 | ....2,492.2900 39,530 ...108,439 | .| ...........108,439 | ......... 38,156 ...(19,765) 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A 10/13/2017[10/12/2018 ....vvvvvvvveees | e 2,479,925 | ...2,553.1400 | .......... 67,623 | oo [ e ...151,645 | .| ..........151,645 | ......... 56,823 (33,812) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A 11/10/2017 11/09/2018 ....vvvvvvvveves | o 1,820,729 | ...2,593.0400 | .......... 46,644 80,288 22,899 ..(23,322) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A 121152017 1211412018 ....cvcvvvvs | e 3,057,615 | ....2,651.3200 | ......... 101,877 96,120 39,486 (50,939) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 01/12/2018{01/11/2019] ... ..1,214,640 | ...2,748.2300 (13,894) | .ooovcvvvvvvcevvrnccns | e (17,673) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. 02/09/2018( 02/08/2019 836,123 ,685.4900 (1,199) (22,164) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 03/09/201803/08/2019] ... ,755,073 | ....2,726.1000 (32,743) ..(21,788) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunnne EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns 04/13/2018( 04/12/2019] ....ovvvvvvvverns | e 1,891,939 | ...2,642.6000 | .....cccoooocccvevicccr | cereecreee85,805 | oo | 87,786 | | ... 87,786 | 16,281 ...(14,301) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A MERRILL LYNCH 05/11/2018(05/10/2019] ....covvvvvvveves | e 1,731,070 | ....2,697.6000 [ ..o 20,459 | e | 61,403 TRIE1SY) OO [N (5,872) 0002
EQUITY INDEX CALL OPTIONS..........covvvvrrerenens EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A MORGAN STANLEY.....c... ovvvvrvevvvmvvrevnsnsenssnsssennenns 06/15/2018(06/14/2019] .....ccovvvvveves | e 1,686,413 | ...2,772.1800 58,637 | ..oovvvvvvvrvrininininns | v 42,421 cen(16,217) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvrenens EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A BNP PARIBAS NY.....ccccoce. vvvvrmrmvvvmrnrvnmnnsesesnsssennenns 01/09/2017{07/06/2018] .......cccvvveees | eveed 6,295,294 | ...2,276.9800 | ........ 216,508 | ..o | e ...453,105 | .| .........453,105 | ....... 120,259 o nn(72,169) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A MORGAN STANLEY......... covvvvvvvvvevvmvvnmnnsesesnsnsennenss 01/23/2017[07/20/2018] .....covvvvvvvecs | e 4,996,882 | ...2,271.3100 | ....... 172,951 361,997 |...| ...........361,997 [ ......... 94,612 .| - (57,650) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A MORGAN STANLEY......... oo 02/07/2017{08/06/2018] ........ccvvveves | et 9,628,752 | ....2,292.5600 356,724 .. 734956 | .| ... 734,956 | ... 191,220 ....(118,908) 0002
EQUITY INDEX CALL OPTIONS..........ccccooeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A 02/21/2017(08/20/2018 ................. ...10,114,884 | ...2,351.1600 | ......... RIH IS U [T .. 748,140 | ... | ........748,140 | ....... 205,853 ....(127,083) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A 03/07/2017{09/06/2018| .........ccceoeee w1 495,757 | ...2,375.3100 | ........ 276,944 529,158 | ...| ..ccc....529,158 | ....... 155,384 2e(92,315) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |03/21/2017{ 09/20/2018] ... ...2,373.4700 576,656 |...| ..........576,656 | ....... 162,018 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 04/07/2017( 10/06/2018 ,357.4900 494,586 36,134 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . | 04/21/2017{ 10/20/2018] ... ....2,355.8400 482,985 |...1 ..........482,985 | ... 130,415 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmuunene EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes SOCIETE GENERALE...... oo 05/08/2017( 11/06/2018] .......ccoccceees | oo 9,171,424 | ...2,399.2900 | ........ 351,867 655,514 | ...| .........655,514 | ...... 183,274 ...(117,289) 0002
EQUITY INDEX CALL OPTIONS..........ccovvverrerennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A SOCIETE GENERALE...... ..o 05/22/2017[11/20/2018] ....ocvvvvvvveres | el 6,378,205 | ...2,381.7300 | ........ PAHIRCICIS T (N IR ..458222 | .| ........458,222 | ...... 126,770 ......(83,856) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvvenene EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A 06/07/2017[12/06/2018] .......cccvvveees | vt 9,012,184 | ...2,429.3300 366,114 625,909 |...| .........625,909 | ... 183,942 ...(122,038) 0002
EQUITY INDEX CALL OPTIONS..........cccocouemmuunens EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A 06/21/2017(12/20/2018] .....cocoovvveres | 8,994,691 | ....2,437.0300 | ......... 362,367 | .covvvvveeeriieneenns [ oo ...611,543 | .| ...c....611,543 | ... 180,295 ...(120,789) 0002
EQUITY INDEX CALL OPTIONS..........cccocvmemmrunens EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A 07/07/2017(07/06/2018 ................. ...12,765,840 | ....... 116.4700 | ......... 278,400 | .ovvvvveeerreereenns [ oo ...249,720 creeeene(89,899) | oo | ee.(139,200) 0002
EQUITY INDEX CALL OPTIONS...........ccccoeemmuunens EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A BNP PARIBAS NY....cooovvns v 07/07/2017{07/06/2018] .........ccoceees | weouc 3,003,802 | ......... 78.3200 | ..o 68,268 86,205 35,281 wn(34,134) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A MORGAN STANLEY......... oo 07/07/2017(07/06/2018( ................. ...11,088,165 | ....... 824.5800 | ......... 501,709 | oo [ e | e 1,315,380 |...] ......1,315,380 | ...... 330,174 ....(250,855) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A UBS SECURITIES. 07/07/2017{07/06/2018] ......covvvvveves | e 1,791,938 | ....... 433.2400 68,491 v 121,545 | | 121,545 ] 44,662 <....(34,246) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH 07/07/2017{07/06/2018] ... ....79,090,190 | ....2,409.7500 3,755,593 ...1,082,849 ...(879,436) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE . |07/07/2017( 07/06/2018 19,718,009 /409.7500 527,895 ...1,010,501 ..(262,250) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 07/07/2017{07/06/2018] ... ....66,144,541 | ...2,409.7500 974,485 ...1,247,014 ...(799,581) 0002
EQUITY INDEX CALL OPTIONS..........cvwvvurrvrinnns EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns 07/07/2017{07/06/2018] .......covvvveves | oo 20,994,730 | ...2,409.7500 | ......... ZARIRVCTH Y R v 144909 | | 744,909 ) 312,828 ...(205,961) 0002
EQUITY INDEX CALL OPTIONS..........cvvvvurrvrenens EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A 07/07/2017{07/06/2018] .........ccocceee ...87,787,635 | ...2,409.7500 | ......1,917,685 3,509,409 ...1473,658 ...(958,842) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvrinene EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A JPMORGAN CHASE......... coocovcciccvcvsiivcvciririnnnnns 07/07/2017{07/06/2018] ..........coccee. ....74,898,811 | ...2,409.7500 | ......2,052,005 3,891,456 ...1,632,631 .| --(1,026,003) 0002
EQUITY INDEX CALL OPTIONS..........cccooomemmuunens EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns [ 07/07/2017(07/06/2018( ................. ...70,080,903 | ...2,409.7500 | ... 1,613,773 | ccvvvvvvrrvrvvievrres | v 2,976,548 ...1,249,028 .|....(806,886) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A JPMORGAN CHASE........ oo 07/07/2017(07/06/2018( ................. ....64,575,568 | ...2,409.7500 | .....1,892,180 | ..ccooovvermrrvveuires | vvrerrneriririirn 3,644,898 ...1,627,634 .| .-..(946,090) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeeumuunens EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A JPMORGAN CHASE........ oo 07/07/2017{07/06/2018] .........ccveoeee ...63,990,724 | ...2409.7500 | ......1,640,563 | ..ocovvvrvrerrrrrncrerns | wevivirivivinivinirenins | evenens 3,069,280 ...1,289,053 .| ....(820,281) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A JPMORGAN CHASE........ oo 07/07/2017{07/06/2018] .........ccveoeee ...94,391,858 |...2409.7500 | .....2,503,798 | ..ooovvrrrrrvrrrrncrenns | covivirivininirinivenins | eevenen 4,715,872 ...1,979,544 .| -(1,251,899) 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmuunnns EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A 07/07/2017{07/06/2018 ................. ...54,108,375 | ...2,409.7500 | ......1,341,847 | ....oovvvvruvrvvverrnnes [ v 2,514,258 ...1,052,011 .| ......(670,924) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 07/07/2017{01/06/2019] ... 5,715,808 | ...2,409.7500 | ........ VAR LTI (RN IR 348,974 | .| ..........348,974 | ...... 101,303 o enn(70,399) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. 07/21/2017]07/20/2018 14,738,004 .118.2400 355,238 162,547 .(148,649) | ... | (177,619) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. 07/21/2017]07/20/2018] ... 2,235,973 50,134 27,974 ..7,107 (25,067) 0002
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS...........cccooeemmuunnns EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns NA......... A CITIBANK 07/21/2017{07/20/2018] ......ccvvvvvves ..10,614,891 | ....... 846.3800 | ......... 429,045 955,144 | ... 955,144 252,172 ..(214,523) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns N/A......... A UBS SECURITIES! 07/21/2017{07/20/2018] .....ccovvvvveees | e 1,361,643 | ....... 438.3900 | ...oocoee 51,273 | coveevvvvevennvvsennnnns [ i | cvereesienens 76,571 | | oo 76,571 | ..o 31,345 (25,637) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A CREDIT SUISSE 07/21/2017{07/20/2018] .......cvvvvevee ..72,171,159 | ...2,473.4500 | ......1,377,801 3,388,460 |...[ ......3,388,460 | ....1,232,595 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A BARCLAYS 07/21/2017{07/20/2018] .......ccvvveveee ...18,570,416 | ...2,473.4500 | ......... 467,974 935,337 | ... 935,337 | ....... 587,224 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ LA MORGAN STANLEY......... ooerereeerrreveeerisnsennennens 07/21/2017(07/20/2018 ................. ....64,062,355 | ...2,473.4500 | ... 1,472,006 | ....ooovvvrrrrevermrerns | v | v 2,770,304 | ...| .......2,770,304 | ....1,195,535 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A MORGAN STANLEY......... oo 07/21/2017{07/20/2018] ................. ....35,865,025 | ....2,473.4500 | ......... 944156 | ..ovvvvvvevrrecenenns [ e [ v 1,815,059 | ... | .....1,815,059 | ... 780,616 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A MORGAN STANLEY......... oo 07/21/2017(07/20/2018 ................. ....18,056,185 | ....2,473.4500 | ......... KT IICIC [T crrenenB819,719 | ] 619,719 | ....... 268,765 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |07/21/2017{ 07/20/2018] ... ....18,903,055 | ...2,473.4500 | ......1,638,518 3,043,177 ...1,315,808 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 07/21/2017(07/20/2018 63,072,975 4734500 ,380,167 580,466 ...1,114,656 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |07/21/2017{ 07/20/2018] ... ...58,373,420 | ...2,473.4500 | .....1,418,223 686,565 2,686,565 | ....1,158,999 0002
EQUITY INDEX CALL OPTIONS........cccovvvvuvrerennns EQUITY INDEX PRODUCTS......ccoumvvvvmmrererirnrenens MORGAN STANLEY.....ccc. ovvuvrrvvvvnrnrennensensssisseneenns 07/21/2017{07/20/2018] .......covvvevees ..116,252,150 | ...2,473.4500 | ......2,921,248 5,564,438 | ...] ......5564,438 | ...2,398,162 | ...................... | ...(1,460,624) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A MORGAN STANLEY.....cc.. ovvvvrvevvvnrnrennnnsencsssssennnnns 07/21/2017{07/20/2018] .......ccvvveveee ...53,673,865 | ...2473.4500 | .....1,485890 | ...oooovvvvvererrccrercs | wovvvirivinnnivinnienens | oo 2,886,337 | ... .......2,886,337 | ...1,238411 | ...oovvvvrrrrrrrcnrs | ... (742,945) 0002
EQUITY INDEX CALL OPTIONS..........covvvvrrerenens EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A MORGAN STANLEY.....c... ovvvvrvevvvmvvrevnsnsenssnsssennenns 07/21/2017{07/20/2018] .......ccvvvvveee ...53,426,520 | ...2,473.4500 | ......1,263,475 2,384,766 | ... ......2,384,766 | ...1,029,214 | ......cerruucers | ......(631,737) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvrenens EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A MORGAN STANLEY......... ovvvvvvvvvvermvenmvnsesesnssseneenns 07/21/2017{01/20/2019] ...covvvvvvvvvecs | e 3,957,520 | ...2,473.4500 | ........ 140,279 227,194 | ... 227,194 | ......... 68,749 | ....cccocooeccvcvir | nnn..(46,760) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A WELLS FARGO. 08/07/2017{08/06/2018| ............cce.. ..16,181,529 | ....... 119.6500 | ......... KYLXCH TG [N IR 132,333 | | 132,333 | ... (143179) | covvvevvvvvvrcveceeens | e.o..(187,308) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A WELLS FARGO. 08/07/2017{08/06/2018] .......ccoccveees | v 1,984,470 | ........ 80.5000 | ........... 43,880 26,344 | ... 26,344 9,537 <e(21,940) 0002
EQUITY INDEX CALL OPTIONS..........ccccooeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A CITIBANK 08/07/2017{ 08/06/2018] ........ccccveees | -oocc 9,853,990 | ...... 847.5400 | ......... 405,710 | oo | e cereereenn BTA52T | | e 874,527 | ...... 230,864 (202,855) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A UBS SECURITIES. 08/07/2017{08/06/2018| ..........cceceee ....1,216,820 | ....... 438.6700 | ... 45415 [ oo [ e | e0000000069,020 | | ... 69,020 ] ... 27,583 (22,708) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 08/07/201708/06/2018| ... ...98,219,448 | ...2,476.8300 ...1,702,942 ...(986,426) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 08/07/2017| 08/06/2018 23,467,828 /476.8300 454,830 ..(298,041) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . 108/07/2017)08/06/2018 ... ....59,939,286 | ....2,476.8300 ...1,072,466 ...(712,257) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvuvrerennns EQUITY INDEX PRODUCTS........ccoovvvvumrvrevmrnrennns NA......... A MORGAN STANLEY.....cc.. ovvvvrvvvvvnrerennnnsenesssssennnnns 08/07/2017{08/06/2018| ............ccc.. ...66,874,410 | ...2476.8300 | .....1,500,234 | .....ccovvvverurrcerercs | wovriiririminirinnienens | eovenees 2,646,715 | ...| ......2,646,715 | ....1,123,136 ...(750,117) 0002
EQUITY INDEX CALL OPTIONS..........ccovvverrerennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns NA........ A MORGAN STANLEY......... ovvvvvvevvvmvvrevmensenesnsssenninns 08/07/2017{08/06/2018| ..........c.ccce. ...48,545,868 | ...2,476.8300 | ......... 944,606 | ......oooccriveccreres | o | e 1,635,608 |...] ........1,635,608 | ....... 698,288 ...(472,303) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvvenene EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns NA......... A MORGAN STANLEY......... ovvvvvvvvvvevmvvensnsesesnsnsennenes 08/07/2017{08/06/2018| ............ccc.. ..123,346,134 | ...2,476.8300 | .....2,624,670 | .....cooomoucremmmcnenns [ o | o 4,603,712 | ...| .......4,603,712 | ...1,956,297 | ........cccooooeoo. | ...(1,312,335) 0002
EQUITY INDEX CALL OPTIONS..........cccocouemmuunens EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns NA........ A MORGAN STANLEY......... oo 08/07/2017(08/06/2018 ................. ...63,902,214 | ...2,476.8300 | .....1,419,109 2,500,343 | ... 2,500,343 | ...1,061,418 | .......cccoconmerrers | -.....(709,554) 0002
EQUITY INDEX CALL OPTIONS..........cccocvmemmrunens EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns NA......... A MORGAN STANLEY......... ooerereeerrrereeerrisnsennennens 08/07/2017(08/06/2018 ................. ...42,106,110 | ....2,476.8300 | ......... 991,342 [ oovvvveereeneenns [ e | v 1,760,798 | ...| .......1,760,798 | ....... 745,672 | oo | .(495,671) 0002
EQUITY INDEX CALL OPTIONS...........ccccoeemmuunens EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns NA......... A MORGAN STANLEY......... oo 08/07/2017(08/06/2018 ................. ...52,013,430 | ....2,476.8300 | ......1,280,248 2,290,922 | ... 2,290,922 | ....... 967,751 | ..o | +....(640,124) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns N/A........ A MORGAN STANLEY......... oo 08/07/2017( 08/06/2018 ................. ....85,946,001 | ...2,476.8300 | .....2,171,325 3,899,689 | ... 3,899,689 | ...1,645,735 | .........ccccoeeeeee. | ..(1,085,663) 0002
EQUITY INDEX CALL OPTIONS........ccocvvvverrerennns EQUITY INDEX PRODUCTS.......ccoomrvvvmmrerevmrnrennns N/A......... A MORGAN STANLEY....ccce. covvernrvvevnrnsennensenesnssseneenns 08/07/2017{08/06/2018| ..........c.cccec ..108,485,154 | ...2,476.8300 | ......2,784,550 | ......cocoouemeueumnenns | corrrererersrcrerscerans | e 5,018,147 | ...| ......5,018,147 | ...2,114,996 | ......ccc.necooooeo.| ...(1,392,275) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY....ccc. oo 08/07/201708/06/2018| ... ....89,103,557 | ....2,476.8300 3,528,734 | ... 3,528,734 |...1479,487 .|.....(963,725) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. BARCLAYS, 08/07/2017 | 02/06/2019 ,522,959 /476.8300 483,929 47,932 .(101,546) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 08/21/2017(08/20/2018] ... ..15,531,949 | ... 122.3000 71,250 | .......(90,588) | .... ...(178,433) 0002
EQUITY INDEX CALL OPTIONS..........cvwvvurrvrinnns EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns NA........ A WELLS FARGO. 08/21/2017(08/20/2018] ......covvvvvvves | e 1,665,799 | ........ 79.1800 38,947 | ........ 17,768 | ..oovvvvvvvvrevvvnrens | evenenn(19,460) 0002
EQUITY INDEX CALL OPTIONS..........cvvvvurrvrenens EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns NA........ A MORGAN STANLEY......... ovvvvvvevvvmvevevmsnsesesssssennenns 08/21/2017(08/20/2018] ......covvvvvvves | e 8,880,964 | ....... 829.9900 993,333 | ....... 237,272 | oo | ...(187,198) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvrinene EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns NA......... A UBS SECURITIES. 08/21/2017(08/20/2018] .....ocvvvvvvvecs | e 674,605 | ....... 435.9000 | v.rvrrrrr28,978 | oo | e | 83431 ] 43,431 | ........ 15,830 | oo | e (12,489) 0002
EQUITY INDEX CALL OPTIONS..........cccooomemmuunens EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns NAA........ A WELLS FARGO. 08/21/2017(08/20/2018 ................. ....74,981,544 | ...2425.5500 | ..... 1,633,763 | ...cooovvrrrrrvrrrerns | v | v 3,514,645 | ...| .......3,514,645 | ...1,130,399 ...(816,882) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns NA........ A BARCLAYS, 08/21/2017(08/20/2018 ................. ....19,041,645 | ....2425.5500 | ......... 481,754 | oo | v v 862,861 | | s 862,861 | ....... 414,099 | ....ccooovvvvncnnenn | -.....(240,877) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeeumuunens EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns NA........ A MORGAN STANLEY......cce. covverrrrrvnnrnrennnnsenssssssensenns 08/21/2017{08/20/2018] .......ccvvveveee ...85,974,960 | ...2,425.5500 | ......1,471,634 2,636,584 | ...| ......2,636,584 | ...1,034,497 | .| ...(735,817) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns N/A......... A MORGAN STANLEY......... oo 08/21/2017{08/20/2018] .......ccvvvvveee ....33,230,035 | ...2,425.5500 | ........ GZIVIL<I T (RN ISVRRRION IOV 1128235 | .| ......1,128,235 | ....... 445,147 ...(320,129) 0002
EQUITY INDEX CALL OPTIONS........ccocrwvvuvrerennns EQUITY INDEX PRODUCTS......ccoumvvvvumrererirnrenens N/A......... A MORGAN STANLEY.....ccc. ovvvvvvvrvvnrnrennenrenessissennenns 08/21/2017{08/20/2018] ........ccvvvveee ....86,349,580 | ...2425.5500 | ......1,823,582 | ...ooovvvvrvrrurrrcrerns | wovivvrivisininininenens | eveiens 3,251,667 |...[ ......3,251,667 | ...1,277,038 ..(911,791) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . 108/21/2017)08/20/2018] ... ...48,511,000 | ...2,425.5500 | .....1,071,484 | ......cooooevrvevemrvnes [ covsvcrcrcvsciririins 1,916,316 1,916,316 | ...... 752,460 (535,742) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . 108/21/2017]08/20/2018] ... ..31,774,705 | ....2,425.5500 908,409 689,804 | ... ......1,689,804 | ...... 655,156 ....(454,205) 0002
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1 2 4 5 6 7 8 9 10 11 12 13 14 16 17 18 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of Unrealized | Total Foreign to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium Valuation Exchange Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted Increase Change in Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value Fair Value (Decrease) B./A.C.V. Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A MORGAN STANLEY......... ooocvivimnerrvciciiniin 08/21/2017(08/20/2018 ............cc0n. ...51,664,215 | ...2425.5500 | .....1,268,931 | ..ooovvrvvrvererrccrercs | ovivirivninninisnienens | e 2,301,824 ..2,301,824 | ....... 899,664 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A MORGAN STANLEY......... ooovvisnenvsciciiniiinn 08/21/2017(08/20/2018 ............cccn. ....64,034,520 | ...2,425.5500 | ......1,627,407 | ..ooovvrrvvmrrerrccreres | coviivvininnninisinnnens | oo 2,969,957 ...2,969,957 | ....1,158,186 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A MORGAN STANLEY.....cc.. covvvvrvvvvervvnnennnveneesneen 08/21/2017{08/20/2018] ........cccveeeee ....75,192,050 | ...2,425.5500 | ......1,928,020 3,521,730 ...3,521,730 | ...1,373,178 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A MORGAN STANLEY......c.. covvvrrvvvverrerseeeeveneeeeee 08/21/2017{08/20/2018] ........cccveeeee ....53,604,655 | ...2425.5500 | .....1,443444 | .....oorvvvvvvvrvvereecc | o | v 2,656,885 ...2,656,885 | ....1,033,518 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A MORGAN STANLEY......... ooveeerremrerrnnreisiirnen 08/21/2017(08/20/2018] ................. ...53,119,545 | ...2,425.5500 | .....1,246,202 | ....cvevvvrrvrevenreres | e | v 2,244,959 ..2,244959 | ....... 879,577 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A BARCLAYS, 08/21/2017{02/20/2019 .....cvcovveces | o 6,853,003 | ....2,425.5500 249,251 | oo [ e 412,606 || s 412,606 | ....... 118,847 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A BARCLAYS, 09/07/2017(09/06/2018 ................. ...14,508,704 | ....... 126.8100 339,806 29,553 29,553 [ ... (16,444) | oo | e 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 09/07/2017( 09/06/2018] ... .....2,503,387 56,727 34,308 .34,308 118,241 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. CITIBANK 09/07/2017 | 09/06/2018 12,068,497 498,950 140,247 1,140,247 | ....... 287,123 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES 09/07/2017{ 09/06/2018] ... 1,408,306 50,367 83,507 83,507 30,912 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns A WELLS FARGO. 09/07/2017(09/06/2018 ................. ...85,173,423 | ...2,465.5400 | .....1,853,714 | .oooovrrvvrvcrrrrccreces | ovivvriiininivisinenens | oveieas 3,946,252 ...3,946,252 | ...1,564,313 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A CITIBANK 09/07/2017{09/06/2018] ..........ccccce. ...21,573,322 | ....2,465.5400 519,917 [ oo | oo v 180,718 | | 780,718 | ....... 375,512 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A MORGAN STANLEY.....cc.. covvvvrvvvvecrvnneennvnnesenenn 09/07/2017{09/06/2018| ..........ccccee. ...42,407,288 | ....2,465.5400 839,948 | ... | o | e 1,382,057 ...1,382,057 | ...... 600,859 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A MORGAN STANLEY......c.. covvvrrvvvverrerveereveneeeeee 09/07/2017{09/06/2018| ..........c.ccee. ..41,914,180 | ...2,465.5400 | ... 1,177,832 | coovvvvvvvvcerccecereecs | covimivieimnnininniniens | oo 2,017,129 ..2,017,129 | ... 860,634 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A MORGAN STANLEY......c.. covvvrrvvrverrenveeneeeneeeeeen 09/07/2017{09/06/2018| ............cce.. ....55,228,096 | ...2,465.5400 | ......1,482,526 2,522,013 2,522,013 | ...1,079,639 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A MORGAN STANLEY......... oo 09/07/2017( 09/06/2018 ................. 113,661,394 | ...2,465.5400 | .....2,951,977 | .cooovvvveevvrmmmncnns [ e [ 5,002,438 ...5,002,438 | ....2,145,268 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A MORGAN STANLEY......... oo 09/07/2017( 09/06/2018 ................. ....82,842,144 | ...2,465.5400 | .....2,040,669 | ...ccooouvrrrrurererns | ovvrermrerrrrriiicrens | v 3,438,908 ....3,438,908 | ....1,478,380 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A MORGAN STANLEY......... oo 09/07/2017{09/06/2018| .........ccveoeee 117,852,812 | ...2,465.5400 | ......2,800,325 | ....ocooevummmeummeneens | corrrerersrsreressrerens | e 4,694,331 ...4,694,331 | ...2,023 476 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . 109/07/2017) 09/06/2018] ... ...89,992,210 | ...2,465.5400 | ......2,036,124 3,394,438 ....1,466,953 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. . [09/07/2017] 09/06/2018 81,116,266 /465.5400 ,741,535 2,887,073 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 09/07/2017(03/06/2019] ... 5,683,604 | ....2,465.5400 209,775 | coooovevevvveveviienenes [ oo coreenenn317,517 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoovvvvumrvrevmrnrennns BNP PARIBAS NY.....cccccee o 09/21/2017{09/20/2018] .....cocvvvvvevns | oo 15,153,145 | ...... 123.6200 316,252 82,599 82,599 [ .....(61,482) | .coccoccvcvcccvcvcc | e 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A CITIBANK 09/21/2017{09/20/2018] .....ccovvvvveves | v 2,196,720 | ........ 80.8100 | ........... 44,581 35,416 35416 | ... 16,162 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A MORGAN STANLEY......c.. covvvrrrvvverrenverrsveneeeeeen 09/21/2017{09/20/2018] ........ccvveveee ..10,015817 | ....... 858.2000 386,068 [ ... | corereiereinicieieie coreeeeeen115,765 | | 775,765 | ....... 196,608 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A UBS SECURITIES. 09/21/2017{09/20/2018 ....ovvcvovveres | ceveren 809,937 | ....... 440.6900 28,907 | covevvvvverenrrnrenrenes [ rvmmmnsnmmmnmnmnnnnnnns | everesrenses 44791 [ ] v 44791 | . 17,142 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A MERRILL LYNCH 09/21/2017(09/20/2018 .........cc.c.... ...19,247,152 | ...2,508.2400 | .....1,601,220 | ..ocovevvvrrrreverercrns | v | e 3,743,373 ...3,743,373 | ...1,702,584 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A MORGAN STANLEY......... oo 09/21/2017{09/20/2018 ................. ...22,933,598 | ....2,508.2400 541,233 692,040 692,040 | ....... 308,691 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A MERRILL LYNCH 09/21/2017{09/20/2018 ................. ...85,019,920 | ....2,508.2400 2,027,674 | coooooeverersceccrenns | e | e 3,217,185 ...3,217,185 | ....1,436,299 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A MERRILL LYNCH 09/21/2017{09/20/2018 ................. ....35,433,682 | ....2,508.2400 990,579 | e | e | e 1,613,225 ..1613225 | ... 708,878 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . [09/21/2017{ 09/20/2018] ... ...31,741,811 | ...2,508.2400 623,765 .973,000 ..973,000 | ...... 438,284 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. . [09/21/2017( 09/20/2018 75,841,349 ,508.2400 1,632,792 569,245 ...1,151,880 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH 09/21/2017{09/20/2018] ... ...83,871,073 | ...2,508.2400 | ......1,901,966 ,008,272 ...1,344,946 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns MERRILL LYNCH 09/21/2017{09/20/2018] ........ccvveveee ...69,685,276 | ...2,508.2400 | .....1,736,131 | coovovvvvvvvererrccrenes | oriniviriinninesnieiens | v 2,773,020 ...2,773,020 | ...1,233,099 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A MERRILL LYNCH 09/21/2017{09/20/2018] ........ccvveveee ..105,303,064 | ....2,508.2400 | .....2,733,084 | .....cccccoccrcvvic | corsrrverscsrcrcsscirens | v 4,393,912 ..4,393912 | ...1,946,219 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A MERRILL LYNCH 09/21/2017{09/20/2018] ........ccvvvveee ...42,658,581 | ...2,508.2400 | ... 1,141,875 | coovovvvvvvcercrrccrcecs | v | o 1,845,304 ..1,845304 | ... 814,765 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns [ BARCLAYS, 09/21/2017{03/20/2019] ....ovvvvvvvveres | e 7,264,110 | ....2,508.2400 264,095 387,698 387,698 | ....... 111,947 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A CITIBANK 10/09/2017|10/06/2018] ................. ...19,946,626 | ....... 121.0900 466,174 201,309 [ ... oo 201,309 | .......(65,569) [ ...oovvvveercraerrens | oveee 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A MERRILL LYNCH 10/09/2017]10/06/2018] ................. 10002,235,666 | ........ 80.2500 | ........... 49,310 [ oo | e | 43,349 [ ] 43,349 | L 21,472 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A CITIBANK 10/09/2017]10/06/2018] ................. .. 11,258,557 | ...... 872.2600 454,080 | ..ooovoverrrcrerenereens | evinerivininerininenins | oo 710,167 | [ enenenn 710,167 | e 204,893 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A UBS SECURITIES. 10/09/2017 10/06/2018 ....cccvvvvveves | woveneen 911,731 | ...... 444.4400 33,697 | .ooovvvvvvvenrennvnnenes [ oo | ceeveeeeennnid3,928 || 43,928 | 18,678 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH 10/09/2017| 10/06/2018| ... ...94,328,286 | ...2,549.3300 | ......1,882,992 ...2,131,489 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 10/09/2017]10/06/2018 25,323,252 ,549.3300 630,549 310,096 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. . 110/09/2017] 10/06/2018] ... ...82,804,340 | ...2,549.3300 | ......1,894,281 ...1,311,547 0002
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Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| — Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
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Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvumrerernrnrennns NA......... A BNP PARIBAS NY....ccccccee cvvvvrnrnrvvnnnnennsnsenssssssenennns 10/09/2017]10/06/2018] ................. ....33,804,067 | ...2,549.3300 | ......... 669,364 982,247 | ... 982,247 | ....... 461,562 | .....ccooooveccrcr | ....(334,682) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns N/A......... A BARCLAYS 10/09/2017] 10/06/2018] ................. ...68,795,686 | ...2,549.3300 | .....1,726,281 | ...oocovvvvvervrrccrercs | oviiiriiiinniriniinnins | v 2,582,240 | ...| ......2,582,240 | ...1,199,025 | ......cccrers | ......(863,140) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A BNP PARIBAS NY.....ccccocee cvvvvvrvmvvvmrnnennsnsessnnsssenninns 10/09/2017]10/06/2018] ................. ....96,605,602 | ....2,549.3300 | ......2,097,840 3,097,139 | ...| ......3,097,139 | ...1450,251 | ........oeuuueen. | ...(1,048,920) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A BARCLAYS 10/09/2017]10/06/2018] ................. ..109,475,447 | ...2,549.3300 PAGVIICI IV [N SRR SO 3911915 | .| .....3,911,915 | ...1,823,059 | ....cccccccrrunnnnc | ...(1,314,695) 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A BARCLAYS, 10/09/2017| 10/06/2018] .........cve.ee ...59,957,063 | ...2,549.3300 | .....1,477,448 2,207,449 | ...| .......2,207,449 | ...1,025,762 | ....ccoooumrverrrrrens | worenn(738,724) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A MORGAN STANLEY......... oo 10/09/2017|10/06/2018] ................. ....64,498,049 | ...2,549.3300 | ... 1,755,926 | ...ccooovvrrrreriuierns | v | v 2,648,502 | ...| .......2,648,502 | ...1,224,562 | ......ccoouvurrrurens | ......(877,963) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A BARCLAYS, 10/09/2017|10/06/2018] ................. ...69,612,460 | ...2,549.3300 | ... 1,979,425 | ..ccovvsvvrvvrvriierns | v | v 3,002,367 | ...| ........3,002,367 |...1,383,979 | ..ccccoowrrverrrurr | ......(989,712) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| BARCLAYS. 10/09/2017] 10/06/2018] ... ...93,912,304 | ...2,549.3300 | ......2,457,465 3,691,872 ..1,710,116 ..(1,228,732) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. . [10/09/2017  04/06/2019 412,789 ,549.3300 .305,396 422,039 .(101,799) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 10/23/2017] 10/20/2018| ... ..14207,572 | ....... 121.6100 305,788 .138,708 ....(152,894) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunnne EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns WELLS FARGO. 10/23/2017] 10/20/2018] .....cccvvvcvcccs | e 3,021,651 80.8200 62,740 52,593 .....(31,370) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A MORGAN STANLEY.....cc.. ovvvvrvevvvnrnrennnnsencsssssennnnns 10/23/2017]10/20/2018] ................. ...10,334,655 | ...... 881.1100 399,025 ceveennn.D73,488 ...(199,513) 0002
EQUITY INDEX CALL OPTIONS..........covvvvrrerenens EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A UBS SECURITIES. 10/23/2017]10/20/2018| ....ccoovcccc | v 755,415 | ....... 446.2000 27,511 34,466 .....(13,756) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvrenens EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A CREDIT SUISSE 10/23/2017]10/20/2018] ................. ..71,933,808 | ...2575.2100 | ... 437,721 | coovovorvvrcerrrrccreces | v | oo 3,015,601 | ...[ ......3,015,601 | ....1,663,762 ...(718,860) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A JPMORGAN CHASE......... cooccccciccvcvsicccnnnrinnanns 10/23/2017]10/20/2018] ................. ...19,645,806 | ...2,575.2100 | ........ 508,826 | ... | o v 459,738 | | 459,738 | ....... 185,518 | .oovvevvvvvvcervcnrens | 1one.o(254,413) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A CITIBANK 10/23/2017]10/20/2018] ................ ....55,351,346 | ....2,575.2100 | .....1,262,983 | ...ccovvvvrrvrvvrcrns | ovvrermrernieriiicrens | v 1,785,657 |...| ......1,785,657 | ....... 864,019 | oo | 1. (631,491) 0002
EQUITY INDEX CALL OPTIONS..........ccccooeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A CITIBANK 10/23/2017]10/20/2018] ................. ...40,149,860 | ...2,575.2100 | ......... 811,351 [ oo [ e | e 1138477 | .| .....1,138477 | ....... 552,519 ...(405,675) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A CITIBANK 10/23/2017]10/20/2018] ................. ...50,706,727 | ...2575.2100 | .....1,108,959 | ..oovvvrvvrrvrrrrmcrrrns | woviviriviviririsirenins | e 1,564,507 |...| ......1,564,507 | ....... 757,342 (554,480) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| CITIBANK 10/23/2017]10/20/2018] ... ...66,102,529 | ...2,575.2100 | ......1,568,620 2,224,397 ...1,075,051 (784,310) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. CITIBANK 10/23/2017] 10/20/2018 49,254,914 ,575.2100 ,190,437 691,398 816,662 (595,219) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| CITIBANK 10/23/2017]10/20/2018] ... ...58,752,944 | ...2)575.2100 | ......1,459,920 077,814 221,002,612 | s | 1 (729,960) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvuvrerennns EQUITY INDEX PRODUCTS........ccoovvvvumrvrevmrnrennns CITIBANK 10/23/2017]10/20/2018] ................. ...61,821,762 | ...2575.2100 | .....1,643484 | ..oooovvvvvvrvrrvcrcrcs | v | v 2,352,464 | ...| ......2,352,464 | ...1,131,893 | ....cccccccnrrrrcnrs | .....(821,742) 0002
EQUITY INDEX CALL OPTIONS..........ccovvverrerennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns NA........ A CITIBANK 10/23/2017]10/20/2018] ................. ..91475,625 | ...2575.2100 | .....2,585,264 | .....ooovvvvvrvrrccrerns | coriviririinnirinniinins | v 3,720,005 | ... .......3,720,005 | ...1,784,480 | .....cccoevuuenn. | ...(1,292,632) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvvenene EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns NA......... A CITIBANK 10/23/2017]10/20/2018] ................. ..58,719,471 [ ...2575.2100 | ... 1,511,305 | coovovvrvvrcerccrccreccs | ovinevivmmmnininnieiens | oo 2,156,041 | ...| .......2,156,041 | ...1,039,305 | .....cccccooorccc | ......(755,652) 0002
EQUITY INDEX CALL OPTIONS..........cccocouemmuunens EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns NA........ A CITIBANK 10/23/2017]04/20/2019] ...cvvvvvveveees | weveee 7,537,435 | ....2,575.2100 | ......... LIRS VAT [T v 371,489 | ] s 371,489 | ....... 119,321 | v [ 2000 (93,993) 0002
EQUITY INDEX CALL OPTIONS..........cccocvmemmrunens EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns NA......... A WELLS FARGO. 11/07/201711/06/2018] ........cccoe.ee L16131472 ) 121.6500 352,731 cerereenn 167,010 || e 167,010 | ........(46,930) | ...ocveoccvievrecrens | ... (176,365) 0002
EQUITY INDEX CALL OPTIONS...........ccccoeemmuunens EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns NA......... A UBS SECURITIES. 11/07/2017[ 11/06/2018] .......vvvvveees | v 2,615,053 | ........ 81.3600 | ........... 61,069 | ..o [ v | e 43,077 [ o] v 43077 | ........ 25,310 [ oo | 2ne(30,535) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns N/A........ A MORGAN STANLEY......... oo 11/07/2017 11/06/2018] ................. .. 13,561,779 | ... 886.5600 | ......... 551,001 [ oo [ e coreneennn 105,651 || s 705,651 | ....... 232,255 | ....cccooovvivncnncns | -....(275,500) 0002
EQUITY INDEX CALL OPTIONS........ccocvvvverrerennns EQUITY INDEX PRODUCTS.......ccoomrvvvmmrerevmrnrennns N/A......... A UBS SECURITIES. 11/07/2017] 11/06/2018] ....ccccvcvcvcccs | oo 1,029,312 | ...... 444.8900 38,217 51,319 | .| v 51,319 [ ......... 21,465 | oo [ ceeeeene(19,109) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH 11/07/2017] 11/06/2018| ... ..102,963,153 | ...2,591.1300 3,803,341 | ... 3,803,341 | ...1,982,487 .| --(1,059,581) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 11/07/2017|11/06/2018 31,942,344 ,591.1300 697,369 245,268 ..(404,071) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . [11/07/2017] 11/06/2018] ... ...48,195,018 | ...2,591.1300 1265994 | ...ooveveveieriiinnninns [ e | e 1,771,072 | . . 1,771,072 | 866,881 ...(632,997) 0002
EQUITY INDEX CALL OPTIONS..........cvwvvurrvrinnns EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns CREDIT SUISSE 11/07/2017] 11/06/2018] ................. ....45,101,342 | ....2,591.1300 902,504 | ..o | o | e 1,250,093 | ... .......1,250,093 | ....... 614,386 ...(451,252) 0002
EQUITY INDEX CALL OPTIONS..........cvvvvurrvrenens EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns NA........ A MORGAN STANLEY......... ovvvvvvevvvmvevevmsnsesesssssennenns 11/07/2017] 11/06/2018] ................. ...64,260,024 | ...2,591.1300 | .....1,399,072 | .coovvvrvrrvervrrecrerns | worvvvvirisnnisennienens | v 1,937,302 |...1 ......1,937,302 | ...... 954,461 | ....cccoocevcsiccncce | ......(699,536) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvrinene EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns NA......... A MORGAN STANLEY......... covvvvvvvvvvevmvvnmsnsesesnssseneenes 11/07/2017] 11/06/2018] ................ ...52,081,713 [ ...2,591.1300 | ... 1,158,448 | ..ooorvrvrvverrrrcereccs | v | o 1,605,855 |...] ........1,605,855 | ....... 790,971 ...(679,224) 0002
EQUITY INDEX CALL OPTIONS..........cccooomemmuunens EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns NAA........ A MORGAN STANLEY......... ooerereeerrrereeerrisnsennnnnens 11/07/2017|11/06/2018] ........cccvevee ...62,446,233 | ...2,591.1300 | ......1,459,597 2,031,331 | ...[ ...2,031,331 | ... 998,882 ...(729,799) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns NA........ A MORGAN STANLEY......... oo 11/07/2017 11/06/2018] ................. ...98,981,166 | ...2,591.1300 | .....2,384,223 | ...ccocovvvrrrvreierns | v | v 3,319,261 | ...] ......3,319,261 | ...1,632,853 | ...ccoovvervcrrn | ...(1,192,111) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeeumuunens EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns NA........ A MORGAN STANLEY......... oo 11/07/2017] 11/06/2018] ................. ...55,450,182 | ...2,591.1300 | ..... 1,371,402 | cooovvrrrvrrnrrrrncrenns | wovivirivisenininivenins | eeveiens 1914670 |...| ......1914,670 | ....... 940,477 ...(685,701) 0002

(
EQUITY INDEX CALL OPTIONS..........ccovvvvrrrrenene EQUITY INDEX PRODUCTS........ocovmvvvmreririrerenens NA......... LA MORGAN STANLEY......... oovvvvvvvvvcvevevnensevenesnsinenens 11/07/2017]11/06/2018] ................. ....50,786,148 | ...2,591.1300 | ......1,450,678 2,022,358 | ...| .......2,022,358 | ....... 975,994 ...(725,339) 0002
EQUITY INDEX CALL OPTIONS..........ccvvvvvmririnens EQUITY INDEX PRODUCTS.........ooorvvvvmrmririrnrinens NA......... JA— MORGAN STANLEY......... oovvvevevvvevevivennsenenesesinenens 11/07/2017]11/06/2018] ................ ....52,859,062 |...2,591.1300 | .....1,330,778 | coovvrorrrreerrrreereees | ovvvvviviinsisisisinins [ i 1,859,983 |...].......1,859,983 | ...... 913,202 | ...cccoevesieesc | .....(665,389) 0002
(
(

EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . [11/07/2017] 11/06/2018] ... ...19,692,588 | ....2,591.1300 582,040 810,740 ...810,740 | ....... 388,744 ...(291,020) 0002
EQUITY INDEX CALL OPTIONS. .| MORGAN STANLEY.. . 111/07/2017{11/06/2018] ... ....54,672,843 1993459 | .| ......1,993 459 | ...... 977,098 ...(712,275) 0002

.| EQUITY INDEX PRODUCTS.. ..2,591.1300 | ......1,424,550
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvumrerernrnrennns NA......... A MORGAN STANLEY.....cc.. ovvvvvvvvvvnrnvevnnnsenesssssennenns 11/07/2017] 11/06/2018] ................. ...61,668,894 |...2591.1300 | .....1,712,034 | ..ooovvrvvrvmrrrrvcrirns | oriviririninininininens | v 2,387,835 | ... ......2,387,835 | ...1,158,758 | ......ccoecorecers | ......(856,017) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns N/A......... A MORGAN STANLEY.....cc.. ovvvvvvvvvvnrevennnssesesssssennnnns 11/07/2017] 11/06/2018] ................. ...66,332,928 |...2,591.1300 | .....1,770,604 | ...oooovvvvvererrccrercs | oviririvininininininins | oo 2475373 | .| ......2,475,373 | ...1,208,359 | ......ccccocorecrs | ......(885,302) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A CITIBANK 11/07/2017]05/06/2019)] ......ccvcvvvcccs | e 8,236,750 | ...2,591.1300 | ........ 311,652 399,687 | ... 399,687 | ....... 131,912 | oo | 1.....(103,884) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A SOCIETE GENERALE..... ..ooovvvvvvvcrvverrvnrevcrniniennenns 11/21/2017]11/20/2018] ................ LATA17692 | 121.3100 | ......... 423,321 202,695 | ... 202,695 | .......(36,913) | .ccoocooevevccccevec | .ene(211,661) 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A CITIBANK 11/21/2017 11/20/2018 ....vvvvvvveees | e 2,971,305 | ........ 81.9700 | oo T3947 | v | s | i 45,080 29,962 (36,974) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A MORGAN STANLEY......... oo 11/21/201711/20/2018] .........cc.. ..12,932,286 | ....... 883.4900 | ......... 590,047 | oo [ e corerennnn123,786 | ] i 723,786 | ... 264,650 | .....cccooooeenuuners | -.....(295,023) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns N/A......... A UBS SECURITIES. 1172172017 11/20/2018 ...covvvvve | v 950,780 | ....... 449.0600 | .......... 37,234 | v | e | e 40478 | .| ........... 40,478 | ....... 19,637 | oo | w0 (18,617) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 11/21/2017]11/20/2018] .. ...80,407,979 | ...2,582.1400 | ......1,916,047 3,304,795 ...1,882,480 ....(958,024) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. CITIBANK 11/21/2017]11/20/2018 22,823,035 ,582.1400 682,409 581,098 96,563 ..(341,204) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES 11/21/2017]11/20/2018] .. ..51,071,760 | ...2,582.1400 | .....1,189,104 | ..ooovvrvvvverrrrmcrercs | ovivvrivivnnivesinenens | e 1,563,748 |...] ......1,563,748 | ....... 796,794 .| ......(594,552) 0002
EQUITY INDEX CALL OPTIONS........cccovvvvuvrerennns EQUITY INDEX PRODUCTS......ccoumvvvvmmrererirnrenens UBS SECURITIES. 11/21/2017]11/20/2018] ................ ...80,721,615 | ...2,582.1400 | .....2,079,829 | ..ocoovrvvrvervrrccrerns | ovirvrivisinirininenens | wevenens 2,752,932 | ...| ......2,752,932 | ...1,400,703 | ......crrvucnns | ...(1,039,914) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A UBS SECURITIES! 11/21/2017]11/20/2018] ................ ...65,304,592 | ...2,582.1400 | .....1,759,613 | .oooovvrvvrvererrvcrerns | ovvivrivinnnininnienens | oo 2,338,629 |...[ ......2,338,629 | ...1,188,001 | ......cccooorccers | -.....(879,806) 0002
EQUITY INDEX CALL OPTIONS..........covvvvrrerenens EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A UBS SECURITIES. 11/21/2017]11/20/2018] ................ ...51,789,258 | ...2,582.1400 | .....1423,526 | ...ooovvvvvvrrvrrccrercs | covvviririinnirenniiiens | v 1,889,634 |..].......1,889,634 | ....... 961,293 | ...ccccovcvccccnccc | ... (711,763) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvrenens EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A UBS SECURITIES, 11/21/2017]11/20/2018] ................ ...49,927,628 | ...2,582.1400 | ... 1,417,898 | ..ooovvrvvrvrrrrrcerercs | covrmnvivrmmnininniinins | oo 1,888,591 |...] .......1,888,591 | ....... 959,178 | ....ccccccevcvcvcncce | ......(708,849) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A UBS SECURITIES. 11/21/2017]11/20/2018] ................ 122,779,527 | ...2,582.1400 | .....3,600,212 | ..ocovovoveecrermmcrnnns [ o | o 4,806,755 | ...| .......4,806,755 | ....2,439,367 |..........cco........ | ...(1,800,106) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A UBS SECURITIES. 11/21/2017|11/20/2018] .........cc. ....65,397,787 | ...2,582.1400 | ......1,978,416 2,636,968 | ...| .......2,636,968 | ...1,333,389 |.....ccoeucrrrurcns | ......(989,208) 0002
EQUITY INDEX CALL OPTIONS..........ccccooeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A UBS SECURITIES. 11/21/201711/20/2018] .........cc. ....55,207,949 | ...2,582.1400 | ... 1,744,879 | cccovvvvvrvvrercierns | v | v 2,319,717 | .| 2,319,717 | ...1,165,654 ...(872,439) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A UBS SECURITIES. 11/21/2017]11/20/2018] .....cccnvnveeee. ....38,821,505 | ...2,582.1400 | ......... 833,595 | ..o | e | e 1,091,867 |...|......1,091,867 | ....... 556,431 | ....cccooovrvvncnncns | .. (416,797) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 11/21/2017]11/20/2018] ... ...56,855,431 | ....2,582.1400 B PSP ISV 1,860,368 |...| ........1,860,368 | ....... 945,945 ...(703,333) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 11/21/2017]05/20/2019 ,945,132 ,582.1400 289,788 | ... 289,788 98,109 (78,213) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. . [12/07/2017] 12/06/2018] ... ..18,287,491 | ... 120.0700 288,248 | ... 288,248 | ........(38,082) | ....ccoocoooecerere. | -.....(206,376) 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmuunene EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes NA......... A WELLS FARGO. 12/07/2017]12/06/2018] .......cccccceees| e 2,704,487 | ........ 80.9800 50,026 | ... 50,026 28,270 ceeen(31,727) 0002
EQUITY INDEX CALL OPTIONS..........ccovvverrerennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns NA........ A CITIBANK 12/07/2017]12/06/2018] ................. ...20,403,305 | ...... 899.6100 B [— c000ee908,020 | | i 906,020 | ........ 378,082 | ....ccooocvccccccc | ......(460,634) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvvenene EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns NA......... A UBS SECURITIES, 12/07/2017]12/06/2018] ........ccococo.. | .. 2,107,696 | ....... 453.6400 B PSSRSO [, 75612 | ... 75,612 39,533 .......(40,768) 0002
EQUITY INDEX CALL OPTIONS..........cccocouemmuunens EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns NA........ LA CREDIT SUISSE. 12/07/2017|12/06/2018] .........cccov.e ...73,870,910 |...2,629.2700 | ... 1,711,022 | oo | v | v 2,104,494 | .| ......2,104,494 | ....1,153,879 0002
EQUITY INDEX CALL OPTIONS..........cccocvmemmrunens EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns NA......... A MORGAN STANLEY......... ooerereeerrrereeerrisnsennennens 12/07/2017|12/06/2018] .........cco.... ...25,140,652 | ...2,629.2700 | ....... 729,079 527,555 | ... 527,555 | ....... 167,226 0002
EQUITY INDEX CALL OPTIONS...........ccccoeemmuunens EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns NA......... A UBS SECURITIES. 12/07/2017]12/06/2018] ................. ...27,566,091 | ....2,629.2700 | ......... 573,597 653,419 | ... 653,419 | ....... 360,666 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns N/A........ A UBS SECURITIES. 12/07/2017]12/06/2018] ................. ...64,233,681 | ...2,629.2700 | ... 1,486,091 | ..cooovvvrrvriviicrns | oo | v 1,691,153 | .| ......1,691,153 | ....... 930,794 0002
EQUITY INDEX CALL OPTIONS........ccocvvvverrerennns EQUITY INDEX PRODUCTS.......ccoomrvvvmmrerevmrnrennns N/A......... A CITIBANK 12/07/2017]12/06/2018] ................. .. 44,430,711 | ...2,629.2700 | .....1,086,236 | ...ooovrrrrmererrccrerns | coveivriviisniviinnenins | e 1,233,000 |...] ........1,233,000 | ...... 678,682 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| CITIBANK 12/07/2017)12/06/2018] ... ..42,432,931 | ...2,629.2700 | .....1,099,689 | ....ocovvrrverrrrmcrecns | roveviriviinninisirenins | e 1,248,576 1,248,576 | ...... 685,551 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. CITIBANK 12/07/2017]12/06/2018 67,848,405 ,629.2700 ,042,727 2,321,473 ...1,264,979 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| CITIBANK 12/07/2017]12/06/2018] ... ....77,321,450 | ....2,629.2700 413,805 [ ooooveveevieriivnnienns [ e | e 2,743,606 2,743,606 | ....1,491,891 ...(1,206,902) 0002
EQUITY INDEX CALL OPTIONS..........cvwvvurrvrinnns EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns CITIBANK 12/07/2017]12/06/2018] ................. ..152,429,030 | ....2,629.2700 | .....4,451,816 5,057,816 | ...| ......5,057,816 | ...2,760,931 | .......ccooeeen. | ...(2,225,908) 0002
EQUITY INDEX CALL OPTIONS..........cvvvvurrvrenens EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns NA........ A CITIBANK 12/07/2017]12/06/2018] ................. ...49,270,844 | ...2,629.2700 | .....1,324,123 | .coovrvrvvrverrrrccrenns | corineriniinninennienons | o 1503721 |...] ......1,503,721 | ....... 824,251 | .o | ...(662,062) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvrinene EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns NA......... A CITIBANK 12/07/2017]12/06/2018] ................. ...90,930,521 | ....2,629.2700 2,550,911 2,897,412 | .| ......2,897,412 | ...1,684,965 | .......cccoooooere. | ...(1,275,456) 0002
EQUITY INDEX CALL OPTIONS..........cccooomemmuunens EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns NAA........ A BNP PARIBAS NY....ovvvvrs crevrimrrerrreveeesesennennees 12/07/201706/06/2019] ....vvvvvvvvveees | wovees 4,876,867 | ....2,629.2700 | ......... 191,141 | s | e e 214764 | | e 214764 | ........ 74,709 (63,714) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns NA........ A MERRILL LYNCH 12/21/201712/20/2018] .............. ...15,550,605 | ....... 120.1400 | ......... RIHIR IO [T v 248,548 | ] s 248548 | ....(11,519) | cccovvvvvvccrecnacrs | -.....(190,920) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeeumuunens EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns NA........ A CITIBANK 12/21/2017]12/20/2018 .....cccovvvveee. ....3,018,918 | ........ 79.6300 | ........... 64,829 | ..o | e | i 72,206 | ... 72,206 32,447 (32,415) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns N/A......... A WELLS FARGO. 12/21/2017]12/20/2018 .....cccovvveeee. ...16,555,833 | ....... 916.7100 | ......... 755,271 562,999 | ... 562,999 | ....... 298,386 | ....oooooccrcrrrriicrs | --..(377,636) 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmuunnns EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns NA......... A UBS SECURITIES. 1212120171 12/20/2018] ..o | oo 1,055,486 | ....... 454.3400 20,073 (20,572) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 12/21/2017]12/20/2018| ... ..12,814,448 | ...2,679.2500 | ......1,661,885 | ....ocoovvrerrrvvcrrenes | wovriviviimmiiiininiinns | 01,622,299 | | ..1,622,299 | ..o 925,184 ....(830,942) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 12/21/2017]12/20/2018 21,332,586 ,679.2500 26,301 .(312,522) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE... . 11212120171 12/20/2018] ... ...96,278,937 | ....2,679.2500 ....1,684,448 .1..(1,418,176) 0002
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvumrerernrnrennns NA......... A WELLS FARGO. 12/21/2017]12/20/2018] ................. ...31,232,366 | ...2,679.2500 | ......... 664,340 667,598 | ... 667,598 | ....... 401,113 | o | (332,170) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns N/A......... A SOCIETE GENERALE...... ... 12/21/2017]12/20/2018 ................. ..48,793,173 | ...2,679.2500 | .....1,537,779 | cooovvvrrrrvervrrrcrenes | ovivirininnnenissninens | v 1521544 | ..] .....1,5621,544 | ....... 908,843 | .....ccccoonevevcsece | ......(768,890) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A SOCIETE GENERALE...... ..oovvvvvvrvverninrencrniesinnnnns 12/21/2017]12/20/2018] ................ ...62,203,529 | ...2,679.2500 | .....1,890,077 | .cocovvvvvrerrerreererns | wovivvverismnivenivenens | v 1873918 | ...].....1,873,918 [ ...1,120,082 | ..................... | ......(945,039) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A SOCIETE GENERALE..... ..ooovvvvvvvcrvverrvnrevcrniniennenns 1212120171 12/20/2018] ................ ...94,009,597 | ...2,679.2500 | .....2,659,673 | .cocvvrvvvvcervrrccreres | wovvvivevmmmneninniinins | v 2645878 | .. ......2,645878 | ...1,683,566 | ........ocecee. | ...(1,329,836) 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A SOCIETE GENERALE...... oo 12/21/2017]12/20/2018] .......ccccees ...70,144,118 | ...2,679.2500 | .....1,883,949 | ..ccevevvvrrrrerererns | ovrrrrrrerrreririrens | v 1,877,788 | .| ......1,877,788 | ...1,125,064 | ......ccccooermeurcrs | -.....(941,974) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A SOCIETE GENERALE...... oo 12/21/2017]12/20/2018] ..........c.... ....52,589,235 | ....2,679.2500 | .....1,360,833 | ...coovvvvrrvrevirerns | e | v 1358416 |...| ......1,358,416 | ....... 814,299 ...(680,416) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A SOCIETE GENERALE...... oo 12/21/2017]12/20/2018] ..........c... ....51,069,809 | ...2,679.2500 | .....1,258,041 | .ccooovvvrvvreveerns | v | v 1,257,845 | .| .....1257,845 | ...... 754,635 | ....cccooovvivncnnens | -....(629,021) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 12/21/2017]12/20/2018| ... ...61,987,804 | ...2,679.2500 | .....1,446,941 | ...oooorvirverirrccrecns | v, | e 1,450,549 | ... ........1,450,549 ..(723471) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. WELLS FARGO. 12/21/2017] 06/20/2019 ,539,970 ,679.2500 222,405 227,837 | ... 227,837 (74,135) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 01/08/2018{01/06/2019] ... ..16,121519 | ... 125.3300 392,329 e 134127 | | 134,127 (94,731)] .... .....(163,471) 0002
EQUITY INDEX CALL OPTIONS........cccovvvvuvrerennns EQUITY INDEX PRODUCTS......ccoumvvvvmmrererirnrenens WELLS FARGO. 01/08/2018(01/06/2019] .....ccovvvvveves | eveee 2,107,143 | ........ 79.2900 52,619 54,916 | .| oo 54,916 | ... 24221 | .o | ceeeeene(21,925) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A JPMORGAN CHASE......... occcviviccvcvcvimnanirannnnns 01/08/2018{01/06/2019] ........cvvvvveee ..19,798,187 | ....... 938.5800 858,516 v 871,346 | | 471,346 | .......(29,456) | ......ccooovvuvvvnccrs | .....(357,715) 0002
EQUITY INDEX CALL OPTIONS..........covvvvrrerenens EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A UBS SECURITIES. 01/08/2018(01/06/2019] .....ccovvvvvvves | eveee 1,097,724 | ...... 454.9900 | ...ooovvvvemrviriniinnns coene 43,887 39,910 | ... 39,910 [ ... 14,309 | ..o | evennnn(18,286) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvrenens EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A CREDIT SUISSE 01/08/2018{01/06/2019] .......ccvvveveee ...76,687,496 | ...2,743.1500 | ...ocooooviicrcrcccics | e 1,603,277 | ..oovvvvveverercrirniens v 801,347 | | 601,347 | ...... (333,898) | ccovvvvevericccerians | o 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A MORGAN STANLEY......... covvvvvvvvvevvmvvnmnnsesesnsnsennenss 01/08/2018{01/06/2019] .......ccvvveveee ...25985,523 | ...2,743.1500 | ......ccccccoooecccccc coern 163,974 527,675 | ... 527,675 82,023 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A BARCLAYS, 01/08/2018(01/06/2019 ................. ....50,143,188 | ....2,743.1500 | ...occvvervrcrvverrrres | e 1,283,946 | ..o | v 1,107,018 | ...| ......1,107,018 | ....... 358,050 0002
EQUITY INDEX CALL OPTIONS..........ccccooeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A MORGAN STANLEY......... oo 01/08/2018(01/06/2019 ................. ...35,231,138 | ...2,743.1500 | ...cccvevcnrcrririennns ceeeeren TAB,068 | o cerereennn850,209 || 650,209 | ....... 215,003 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A WELLS FARGO. 01/08/2018(01/06/2019 ................. ...48,034,309 | ...2,743.1500 | ....ccooovvsrerrrrrce. 1,072,352 | e e 934,391 | | 934,391 | ....... 308,853 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 01/08/2018(01/06/2019] ... ...50,322,740 | ....2,743.1500 1,206,359 1,046,504 |...| ......1,046,504 | ....... 342,795 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. WELLS FARGO. 01/08/2018(01/06/2019 ..103,341,900 ,743.1500 2,782,130 ,389,844 766,935 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. ... |A.......... | BARCLAYS, 01/08/2018{01/06/2019] ... ...43,218,450 | ...2,743.1500 | .... 1,126,013 | .... .969,466 | ... ...969,466 | ...... 312,625 ......(469,172) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvuvrerennns EQUITY INDEX PRODUCTS........ccoovvvvumrvrevmrnrennns NA......... A BARCLAYS 01/08/2018{01/06/2019] .......ccvvvvvee 119,627,363 | ...2,743.1500 | ..covvvvvvevvrcrerrerns | e 3,354,006 | ....ocoovervrcrernrercns | e 2,866,749 | ... ......2,866,749 | ... 910,246 | ....cccoocneeeeeeeee | ...(1,397,502) 0002
EQUITY INDEX CALL OPTIONS..........ccovvverrerennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns NA........ A BARCLAYS 01/08/2018{01/06/2019] .......ccvevvveee ...55,973,655 | ...2,743.1500 | ....ccocooviccrcriccacs | e 1,616,883 | ..ooooveveveverevererens [ v 1,377,595 |...] ......1,377,595 | ....... 434413 | ..o | .(673,701) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvvenene EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns NA......... A BARCLAYS 01/08/2018{01/06/2019] .......ccvvveveee ....58,386,582 | ...2,743.1500 | ....cocoovcvircriccics | e 1,758,951 | .oovvvevevevevcveverons [ o 1491424 | .. ] ... 1,491,424 | ....... 465,369 | ..........ccoooeee.. | ......(732,896) 0002
EQUITY INDEX CALL OPTIONS..........cccocouemmuunens EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns NA........ A WELLS FARGO. 01/08/2018(07/06/2019] .....cccvvvvvvves | e 7,333,120 | ...2,743.1500 285,744 265,240 | ... 265,240 58,870 ceen(79,373) 0002
EQUITY INDEX CALL OPTIONS..........cccocvmemmrunens EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns NA......... A WELLS FARGO. 01/22/2018(01/20/2019 .........cocvv... ..13,048677 | ....... 1264200 | .oovvvveeirerns ceeennnn 332,358 98,183 | ... 98,183 [ .......(95,692) | ..cooverververrevrens | e (138,483) 0002
EQUITY INDEX CALL OPTIONS...........ccccoeemmuunens EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns NA......... A WELLS FARGO. 01/22/2018{01/20/2019 .....cvcocvvares | e 2291794 | ........ 77.4600 58,916 | .ooovvvvvvvrvvvnrnnnenns | e 77824 | o] oo 77824 | ....... 43456 | ..o | e (24,548) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns N/A........ A JPMORGAN CHASE........ oo 01/22/2018(01/20/2019 ................ .A7,945705 | 961.5500 | ..ooooorrercrririinnns e 891,733 285,657 | ... 285,657 | ...... (234,521) | ..ooccccvvervcriiirins | e (371,555) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns N/A........ A UBS SECURITIES. 01/22/2018(01/20/2019] ...cvvvvvvvvverns | e 1,175,730 | ....... 4555400 | ..oovovvveviciieines [ 008,256 [ e | 83114 43114 ] 14,965 (20,107) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 01/22/2018{01/20/2019] ... ...62,032,735 | ...2,810.3000 | ..coooorcrcrmecrcrncenes | 01,374,949 | i | 196,213 | ] 196,213 | (605,841)] .... ...(572,895) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE...... . 101/22/2018)01/20/2019 22,885,274 ,810.3000 .55,519 .(272,716) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. ... |A.......... | BARCLAYS, 01/22/2018{01/20/2019] ... ...39,533,168 | ...2,810.3000 | .... . 73,225 ...(350,685) 0002
EQUITY INDEX CALL OPTIONS..........cvwvvurrvrinnns EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns BARCLAYS 01/22/2018{01/20/2019] .....ccvvvvveve ...48,078,672 | ...2,810.3000 | ...oocooovvrcccrcriccacs | e A OZA LI TN E— cireerernnn133,588 | | 733,588 | ......... 87,304 | ..o | -...(461,631) 0002
EQUITY INDEX CALL OPTIONS..........cvvvvurrvrenens EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns NA........ A BARCLAYS 01/22/2018{01/20/2019] .....ccvvvvvvve ..47,542,142 | ...2,810.3000 | ...oooooovvrccircriccacs | e 1,163,559 | ..ooocvvvevvvcririrniens v 163,203 | | 763,208 | ... 84,461 ...(484,816) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvrinene EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns NA......... A BARCLAYS 01/22/2018{01/20/2019] .....ocvvvvvevee ..48917,116 | ...2,810.3000 | ...ocoooovvvivcrcriccacs | e 1,347,949 | ..ooovvvvvvvnrrirnnes v 861,744 | | 861,744 | ......... 75,440 ...(561,646) 0002
EQUITY INDEX CALL OPTIONS..........cccooomemmuunens EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns NAA........ A BARCLAYS, 01/22/2018(01/20/2019 ........ccvvvvne. ..103,423,114 | ....2,810.3000 | ...vvvrvreeererrrrrcns [ veveen 2,967,301 | oo | v 1,878,188 |...| ......1,878,188 | ....... 147,263 | ..o | -.:(1,236,375) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns N/A........ A BARCLAYS, 01/22/2018(01/20/2019 ............c.... ....51,605,630 | ....2,810.3000 | ..ooovvervrvrvverrrres | cenee 1,537,537 963,616 | ... 963,616 | ......... 66,720 [ ...ccoocvvervr | -.....(640,640) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeeumuunens EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns NA........ A BARCLAYS 01/22/2018{01/20/2019] ....ccvvvvvvvees ....56,307,118 | ....2,810.3000 | ....ccooovvvrerrrrrcre. 1,738,522 | e | e 1,078,520 |...| ......1,078,520 | ......... 64,382 | ..ccooocvviriinen | .(724,384) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns N/A......... A BARCLAYS 01/22/2018{01/20/2019] ....cvvvvvvvvees ..51,021,921 |...2,810.3000 | ...ccovvvvvrerrcrrcene 1,405,949 | s v 898,823 | | v 898,823 | ......... 78,686 | ... | .....(585,812) 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmuunnns EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns NA......... A BARCLAYS, 01/22/2018(01/20/2019 .........ccoccvn. ....55,598,648 | ...2,810.3000 | ....ccoooocrcccrcriccacs | e 1,466,777 | ..ooovvvvevvveririnnnens e QAT 448 | | 947,448 | ......... 91,828 ...(611,157) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 01/22/2018(07/20/2019] ... 5,080,862 | ....2,810.3000 200,772 152,034 152,034 | ..........7,032 (55,770) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. . 102/07/2018] 02/06/2019] ... ...19,920,990 .125.3800 181,034 | .. ..........181,034 | ... (145,209)] .... ...(163,122) 0002
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1 2 4 5 6 7 9 10 11 12 13 14 17 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of Unrealized Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium Valuation Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or Notional Received (Received) (Received) | Current Year | Book/Adjusted Increase (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central_Clearinghouse Date Expiration Amount (Paid) Paid Paid Income Carrying Value (Decrease) ) | Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........ccoovvvvumrerernrnrennns A BNP PARIBAS NY....ccccccee cvvvvrnrnrvvnnnnennsnsenssssssenennns 02/07/2018(02/06/2019] .....ccovvvvvvees | e 3,629,700 74.2600 | ..ooooovvverriviiininnns v 102,644 | v 164,858 | | .......... 164,858 | ......... 96,428 o en(34,215) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A JPMORGAN CHASE........ .o 02/07/2018 02/06/2019 ....28,808,507 (77 LT[V I [ 1,297,734 | ..ooooveveveverivirirens [ o 1,005,903 |...{ .......1,005,903 | ....... 140,747 ....(432,578) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A UBS SECURITIES, 02/07/2018(02/06/2019] .....c.covvvveves | oveee 2,316,964 444.7300 92,693 ceeee135,309 | | eiiin 135,309 ] 73514 .....(30,898) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A MERRILL LYNCH 02/07/2018| 02/06/2019 ...83,238,230 | ...2,695.1400 | ....cocoovcvircrcccccs | e 2,118,682 | .oooveveeeveicvccecenens | e 1,460,245 | ...] ......1,460,245 | ......... 47,791 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A SOCIETE GENERALE...... oo 02/07/2018( 02/06/2019 ...31,130,448 | ....2,695.1400 | ...ovcvevcrrcrrerrennns wore.040,140 828,307 |..| ..........828,307 | ....... 201,547 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A SOCIETE GENERALE...... oo 02/07/2018 02/06/2019 ....53,599,074 | ...2,695.1400 | ...ccovervrcrvvirires | ceres 1,367,451 | oo | v 1,342,031 | ... | ......1,342,031 | ......: 430,396 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A SOCIETE GENERALE...... oo 02/07/2018( 02/06/2019 ...29/453,540 | ....2,695.1400 | ...cccooevenrrrririennns 000e0ren830,022 | o crenennnn020,264 | .0 .......620,264 ] ....... 200,250 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE...... . 102/07/2018) 02/06/2019 ... ..108,035,676 | ...2,695.1400 2,535,801 | cooovevcreeercrerencnens | 0000.2,493,685 | .| .......2,493,685 | ....... 803,152 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. SOCIETE GENERAL 02/07/2018( 02/06/2019 50,357,227 ,695.1400 1,233,735 389,540 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE...... . |02/07/2018{ 02/06/2019] ... ...42,333,194 | ...2,695.1400 1,375,953 | ..o | 2000..1,335,366 | ... ........1,335,366 | ....... 418,064 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns SOCIETE GENERALE...... oo 02/07/2018 02/06/2019 ...63,614,948 | ...2,695.1400 | ...ocoooovvvcccvcriccacs | e 1,749,261 | ..oooovevevererevirirens [ v 1,712,905 | .| .....1,712,905 | ....... 546,731 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A SOCIETE GENERALE...... ..o 02/07/2018| 02/06/2019 ...49,329,314 | ...2,695.1400 | ..occooovvvvccvcrcccacs | e 1,703,466 | .....coovovevereverirens [ v 1,646,056 |...| ........1,646,056 | ....... 510,412 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A SOCIETE GENERALE...... ...ovvvvvrrvvevrinrenereievenninns 02/07/2018| 02/06/2019 71,152,519 | ...2,695.1400 | ..o | e 2,197,034 | oo | e 2,138,861 | ...[ ......2,138,861 | ....... 674,172 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A SOCIETE GENERALE...... ..ooovvvvvvcrvvevrvnrcicrniniinnnnns 02/07/2018| 02/06/2019 ..91425252 | ...2,695.1400 | ..oooooovvviccrciiccacs | e 2,604,212 | oo | e 2545633 | .| ......2,545,633 | ... 809,492 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A SOCIETE GENERALE...... ..ooovvvevvvrrvvvrrvcrcicrnicienninns 02/07/2018| 02/06/2019 ..94,715,735 | ...2,695.1400 | ....ocooovvccivcrcccics | e 2,813,561 | coovoererereicrceceenens | e 2,743,544 | .| .....2,743,544 | ....... 867,837 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A SOCIETE GENERALE...... oo 02/07/2018{ 08/06/2019) .......cooocveces | v 7,293,735 | ....2,695.1400 | ...cccovvervcrreriennns creenrnn267,080 265,636 |...| ...........265,636 | ......... 57,907 (59,351) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A 02/21/201802/20/2019 ....16,986,982 126.2400 | ..o e 810411 | e 142,696 | .| oo 142,696 | ... (130,911) | oo | eeen(136,804) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A UBS SECURITIES. 02/21/2018)02/20/2019 <...4,169,542 741300 | .oooovvevvvvriviiirinnns BN I L2 T SO ...190,807 | .| ..........190,807 | ....... 113,600 .....(38,604) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY....cccc. oo 02/21/2018{02/20/2019] ... ....26,687,349 .921.8600 | ... .....1,236,431 .966,361 ..(412,144) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. UBS SECURITIES. 02/21/2018|02/20/2019 ,362,988 .446.4200 95,701 132,652 (31,900) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 02/21/2018(02/20/2019] ... ..64,433747 | ...2,716.2600 | ....cccoovvvcccvcriccacs | e 1,635,122 ,057,351 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes JPMORGAN CHASE....... .o 02/21/2018 02/20/2019 ...21,726,712 | ...2,716.2600 898,345 creeen872,073 | | 872,073 ) 273,176 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A MORGAN STANLEY......... ovvvvvvevvvmvvrevmensenesnsssenninns 02/21/201802/20/2019 ...50,250,810 |...2,716.2600 | ......cooooveccrcriccics | e 1,302,663 | ....ocvvveveverevererens [ o 1,220,155 |...] ......1,220,155 | ....... 351,713 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A UBS SECURITIES, 02/21/2018| 02/20/2019 L.AB8,737.771 [ ...2,716.2600 | ... | e ORI T O creee 971,766 | | ... 971,766 ] 281,493 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A MORGAN STANLEY......... oo 02/21/201802/20/2019 ....67,906,500 | ....2,716.2600 | ...ooervrvrererrrns | ceve 2,121,605 | oo | v 1,965,670 |...| .......1,965670 | ....... 551,267 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A 02/21/2018 02/20/2019 ..57.876,609 | ...2,716.2600 | ...occovervrvreverrrres | ceree 1,355,794 | oo | v 1272243 | .| .....1272,243 | ....... 368,381 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A MORGAN STANLEY......... oo 02/21/201802/20/2019 ...46,991,298 | ...2,716.2600 | ...occoverrrvrvverrires | ceres 1,144,468 | ..o | v 1,076,795 | ...| ......1,076,795 | ....... 313,816 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A MORGAN STANLEY......... oo 02/21/201802/20/2019 ...98,871,864 | ...2,716.2600 | ...occooervrrrvverries | e 2,931,809 | oo | v 2,721,168 | .| .....2,721,168 | ... 766,629 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A MORGAN STANLEY......... i 02/21/201802/20/2019 ....70,079,508 | ...2,716.2600 | .....ocoooevvecrcriceacs | e 2,369,581 | .coovcrevernrcrcrnncrces | cevene 2177335 | .. 2,177,335 | ...l 597,614 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . [02/21/2018{ 02/20/2019] ... ....55,683,330 | ....2,716.2600 1,541,276 1,438,036 |...| ......1,438,036 | ....... 410,519 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 02/21/201802/20/2019 60,844,224 ,716.2600 1,728,926 610,554 457,937 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . [02/21/2018{ 08/20/2019] ... 4,889,268 | ....2,716.2600 ...181,340 176,403 .35,361 .....(40,298) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns MORGAN STANLEY.....cc.. ovvvvvvevvvmvvvevmsnsenesnsssennenns 03/07/2018 03/06/2019 ....17,890,909 126.5300 | ...oooovvvvvvervinnenens .. 438,329 | oo .. 168277 || ... 158,277 | (170,470) ...(109,582) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A 03/07/2018(03/06/2019] ......ccvvvvveves | eveee 5,166,741 74.2600 | ..ooooovvrvrreriiininnns v 142,054 | ..214852 | .| .........214,852 | ....... 108,311 (35,514) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A JPMORGAN CHASE......... coocovcciccvcvsiivcvciririnnnnns 03/07/2018 03/06/2019 ...25,391,983 923.9800 | oo | e 1,224,283 | ..ooovvvevvvnrcrirniens L916,377 | | 916,377 | (1,836) ...(306,071) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns [ UBS SECURITIES. 03/07/2018(03/06/2019] ......ccvvvvveves | v 2,394,204 448.0500 [ ..oovrrerveeririr creeeee 100,751 | s ...129,510 53,947 (25,188) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A 03/07/2018 03/06/2019 wnT1A17,136 | ...2,728.1200 | oo | e 1,656,553 | oo | v 1,039,640 | ...| .......1,039,640 | ...... (202,775) ...(414,138) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A JPMORGAN CHASE......... eeeimmemmmmmmmmmmmmisnasannenns 03/07/2018 03/06/2019 ..25719,466 | ...2,728.1200 | ...cccoooverrrrreriinnns coeen 148,436 635,181 | ...| .........635,181 | ......... 73,854 ...(187,109) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A MORGAN STANLEY......... oo 03/07/2018 03/06/2019 ....32,394,057 |...2,728.1200 | ...occovvvvvrerrcrrcn. creeeeenB70,651 | oo 818294 | | 618,204 ) L 115,306 ...(167,663) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A 03/07/2018 03/06/2019 ..103,806,677 | ...2,728.1200 | ...ocovvvvvvvvevrererns | e 2,376,642 | .cooovveverercrcrnncncns | e 2,171,909 | ...] .......2,171,909 | ....... 389,427 ....(594,161) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 03/07/2018{ 03/06/2019] ... ...52,677,266 | ....2,728.1200 1,264,160 1,160,957 | ...| .......1,160,957 | ....... 212,837 ...(316,040) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. 03/07/2018 03/06/2019 46,499,672 ,728.1200 ,085,617 97,424 ..(296,064) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. 03/07/2018] 03/06/2019] ... ...91,685,445 | ...2,728.1200 314,328 | .. .......2,314,328 | ....... 409,788 ...(634,847) 0002
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1 2 4 5 6 7 8 9 10 11 12 13 14 16 17 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of Unrealized Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium Valuation Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted Increase (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value Fair Value (Decrease) ) | Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A CITIBANK 03/07/2018( 03/06/2019 ................ ...43,968,337 |...2,728.1200 | .....cccoooeeericcrcc. 1,265,968 | ....ocvvvevevereverirens [ v 1,154,616 ..1,154,616 | ....... 205,140 ...(316,492) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A CITIBANK 03/07/2018( 03/06/2019 ................ ...54,388,778 |...2,728.1200 | .....cccoooeecvicurcccc 1,628,601 | ..oooovevevevevevirerens [ v 1,482,266 .. 1,482,266 | ...... 260,815 ...(407,150) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A CITIBANK 03/07/2018| 03/06/2019] ........ccvveveee ..52,119,979 |...2,728.1200 | .....ccccooeesvcccrce. 1,643,197 | oo [ o 1,490,670 ...1,490,670 | ....... 258,273 ...(410,799) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A CITIBANK 03/07/2018{ 03/06/2019] ........ccvveeeee ....68,633,527 |...2,728.1200 | ......cccooooeecccrcc. 2,298,921 | cooovoveveeviercreienens | e 2,076,825 ...2,076,825 | ...... 352,635 ....(574,730) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns LA CITIBANK 03/07/2018 03/06/2019 ................. ...85,988,234 | ...2,728.1200 | ...ocvcvvvenrerrerreenns 2,279,156 | w.ooverrveriirirens | v 2,080,829 ....2,080,829 | ....... 371,463 ...(569,789) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A BARCLAYS, 03/07/2018(09/06/2019] .....cccvvvvvvves | e 5,149,596 | ...2,728.1200 | ...cccooevervrrreriennns 187,835 [ o e 181911 L] e 181,911 | ......... 25,382 <e(31,306) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A WELLS FARGO. 03/21/2018 03/20/2019 .........c..c.... ...19,289,382 | ....... 1243100 | oo ....534,566 236,871 236,871 | ...... (164,053) | ...oooovcrvcrrrirens | e (133,642) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 03/21/2018{03/20/2019] ... .....5,143,098 ...139,932 197,861 192,911 .....(34,983) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE . [03/21/2018 03/20/2019 30,429,893 1,468,783 ,166,199 .64,612 ..(367,196) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES 03/21/2018( 03/20/2019] ... 2,580,900 ...108,402 137,748 ..137,748 .56,446 (27,101) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS......ccoumvvvvmmrererirnrenens A WELLS FARGO. 03/21/2018{03/20/2019] .....ccvvvvvvves ..71,165,823 | ...2,716.9400 | .....cccooeeveiiccrce. 1,728,500 | ..ooovveveverererirerens [ v 1,271,172 12711172 | (25,204) | oo | -....(432,125) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A JPMORGAN CHASE......... occcviviccvcvcvimnanirannnnns 03/21/2018{03/20/2019] .......cvvvvvvee ...30,132,937 |...2,716.9400 | .....ccccooeeececercccc .......885,908 896,258 896,258 | ....... 231,827 n(221,477) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A MORGAN STANLEY.....c... ovvvvrvevvvmvvrevnsnsenssnsssennenns 03/21/2018{03/20/2019] ......covvvveve ...39,123,936 |...2,716.9400 | ......cccccooeeccrccc 1,002,877 938,773 938,773 | ....... 186,615 .....(250,719) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A MORGAN STANLEY......... ovvvvvvvvvvermvenmvnsesesnssseneenns 03/21/2018{03/20/2019] ......ccvvvvevee ...39,667,324 | ...2,716.9400 | ......cccocooeeeerccce 000 842,627 | oo cireeeeeen 192975 | | 792975 | ....... 161,004 P 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A MORGAN STANLEY......... covvvvvvvvvevvmvvnmnnsesesnsnsennenss 03/21/2018{03/20/2019] ......covvvvvves ...69,010,276 | ...2,716.9400 | .......ccccccoeeeerccce 1,591,925 | ..oooovevevevereviverens [ o 1,495,548 ..1495548 | ... 301,604 I 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A MORGAN STANLEY......... oo 03/21/2018( 03/20/2019 ................. 77,161,096 | ....2,716.9400 | ..oocvevcnccrreviennns 1,880,768 | ..o | v 1,762,717 LAT62717 | e 352,142 (¢ 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A MORGAN STANLEY......... oo 03/21/2018 03/20/2019 ................. ...95,907,982 | ....2,716.9400 2,699,187 | .covvvvevcveecrcnnns | v 2,515,192 ..2,515,192 | ....... 490,802 o 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A MORGAN STANLEY......... oo 03/21/2018( 03/20/2019 ................. ...54,610,494 | ...2,716.9400 | ....ccooovvrrirrrrrce. 11,802,658 | oo | e 1,491,114 LA 1M4 ] 289,121 . 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |03/21/2018{ 03/20/2019] ... ...49,991,696 | ....2,716.9400 1,628,013 | oo | e 1,417,762 | ] 1,417,762 | 271,752 coee 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 03/21/2018 03/20/2019 52,436,942 ,716.9400 1,689,024 295,677 N 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |03/21/2018{ 03/20/2019] ... ...96,451,370 | ....2,716.9400 593,779 | oo | 2000.2,423,026 | ... | .......2,423,026 | ....... 477,691 N ( 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes MORGAN STANLEY......... oo 03/21/2018( 03/20/2019 ........c0vceve. .. 77,704,484 | ...2,716.9400 | .....cccooooecvcccrcc. 2,663,638 | ...oocoovevercrerrrercns | e 2,453,355 ...2,453,355 | ....... 455,626 N ( 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A MORGAN STANLEY......... ovvvvvvevvvmvvrevmensenesnsssenninns 03/21/2018(09/20/2019] ....ocvvvvvvvvves | e 7,064,044 | ...2,716.9400 259,699 257,721 | | v 257,721 | ......... 41,305 ....(43,283) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A CITIBANK 04/09/2018 04/06/2019] .......ccvvveveee ...20413,690 | ....... 126.3900 | ...oocovvvvrveriinrinnns 000e510,383 | oo cireee 199,001 | | i 199,001 | ...... (226,318) | ..covvvvvvvvrcrrcneens | -ovv....(85,064) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A GOLDMAN SACHS......co wreerererrreveessensesnennens 04/09/2018( 04/06/2019) ......ccooovvuves | o 7,378,998 | ... 75.1500 | oovevvverviirirenens <.....206,691 283,369 283,369 | ....... 11,127 .(34,448) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A MORGAN STANLEY......... ooerereeerrrereeerrisnsennennens 04/09/2018( 04/06/2019 ................. ...31,554,220 | ...... 904.7900 | .vvoovvrererrirrennns 1,536,227 | oo | v 1,592,986 ...1592,986 | ....... 312,797 ....(256,038) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A UBS SECURITIES. 04/09/2018( 04/06/2019 .......cooccveees | ooec 3,323,126 | ....... 4492900 [ ..oooovvvirviiiricrs 0000 140,186 [ o v 180,383 || s 180,383 | ......... 63,562 ......(23,364) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A BARCLAYS 04/09/2018( 04/06/2019 ................. ....86,336,832 | ....2,604.4700 2,253,502 | ccoovvveverrvercerrenens | e 2,571,779 2571779 | 693,861 «....(375,584) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A CITIBANK 04/09/2018( 04/06/2019 ................. ...32,356,111 | ...2,604.4700 | ....cccoovsrirrrrrccc 1,015,982 | ..ooovvevevererivirerens [ v 1,161,143 LG1161,143 314,492 ceee 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . | 04/09/2018( 04/06/2019] ... ..154,445,071 | ....2,604.4700 500,527 5,075,694 5,075,694 | ....1,325,255 P 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 04/09/2018( 04/06/2019 31,514,087 ,604.4700 678,740 765,756 765,756 200,139 N 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . [04/09/2018) 04/06/2019) ... ...54,433,423 | ....2,604.4700 1,973,466 2,222,264 2,222,264 | ....... 577,709 I 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns MORGAN STANLEY.....cc.. ovvvvvvevvvmvvvevmsnsenesnsssennenns 04/09/2018 04/06/2019] .......ccvvvvveee ....60,944,598 | ...2,604.4700 | .......ccccooeeeeerccc 2,089,484 | ...ooovvvvvvcvcrenencns | e 2,353,009 ...2,353,009 | ...... 611,771 I 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A MORGAN STANLEY......... ovvvvvvevvvmvevevmsnsesesssssennenns 04/09/2018 04/06/2019] .......ccvvveveee ....60,944,598 | ...2,604.4700 | .......ccccooeeeeerccc 1,964,528 | ...ooovvvevvvererererens [ v 2,215,056 ..2,215,056 | ...... 577,949 I 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A MORGAN STANLEY......... covvvvvvvvvvevmvvnmsnsesesnssseneenes 04/09/2018 04/06/2019] ........cvvveeeee ...51,047,612 | ...2,604.4700 | ......cccccooecco.c.oo 1,552,794 | ...ooovevevevcverirerens [ o 1,752,310 . 1752,310 | ... 458,315 ¢ 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A MORGAN STANLEY......... ooerereeerrrereeerrisnsennnnnens 04/09/2018( 04/06/2019 ................. ..77,352,759 | ....2,604.4700 | ...cccooevemrrrrerrennns 2149217 | v | v 2,427,627 ..2,427,627 | ... 636,613 oo 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A MORGAN STANLEY......... oo 04/09/2018( 04/06/2019 ................. ...57,037,893 | ....2,604.4700 | ...cccooovmrrrrrurrunnns 1,540,976 | ..o | v 1,738,944 ..1,738944 | ...... 454,797 coe 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A MORGAN STANLEY......... oo 04/09/2018( 04/06/2019 ................. ..101,053,436 | ....2,604.4700 [ .....ccooovmvevernrennns 2534579 [ oo | 2,866,162 ....2,866,162 | ....... 754,012 coe 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A MORGAN STANLEY......... oo 04/09/2018( 04/06/2019 ................. ..108,866,846 | ....2,604.4700 [ .....ccoooouvevvvirennns 12,584,252 | oo | 2,919,007 ..2919,007 | ....... 765,464 . 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS......ccoumvvvvumrererirnrenens A MORGAN STANLEY.....ccc. ovvvvvvvrvvnrnrennenrenessissennenns 04/09/2018 10/06/2019] .....cvvvvvvvevns | e 5,729,834 | ...2,604.4700 | ....cccccooomrennns e 217,083 | i v 248,349 | | 248,349 | ........ 55,386 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 04/20/2018( 04/20/2019] ... ..17,514,323 .126.6300 420,344 | oo e 170,367 | | 170,367 | ..... (179,920) | .... 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| CITIBANK 04/20/2018] 04/20/2019] ... ..5,590,784 233,237 233,237 09,739 0002
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1 2 4 5 6 7 9 10 11 12 13 14 16 17 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of Unrealized Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium Valuation Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or Notional Received (Received) (Received) | Current Year | Book/Adjusted Increase (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central_Clearinghouse Date Expiration Amount (Paid) Paid Paid Income Carrying Value Fair Value (Decrease) ) | Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS...........cccooeemmuunnns EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A JPMORGAN CHASE........ oo 04/20/2018( 04/20/2019 ...22,951,660 | ...... 915.7500 | .ccovvcscvcrcscccriccaes | e 1,094,794 | ...ooovvvvvivnririrnnens 1,017,035 | ...| ......1,017,035 | ....... 104,707 ....(182,466) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns A UBS SECURITIES! 04/20/2018 04/20/2019] ....ccvvvvvvveres | e 3,070,312 | ...... 449.8400 | ....oovvvvervirrinrinnns e 132,638 | i v 166,995 | | e 166,995 56,464 (22,106) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A CREDIT SUISSE 04/20/2018| 04/20/2019 ...65,890,248 | ...2,670.1400 | ...cccooovvcccrcriccacs | e 1,515,476 | ...ooovvveveveririrnnens 1,581,471 ..1,581471 | ... 318,574 (252,579) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A SOCIETE GENERALE...... oo 04/20/2018| 04/20/2019 ...26,769,099 | ...2,670.1400 | ......ccccccooeeeccccce «.......803,073 935,010 935,010 | ....... 265,782 ....(133,845) 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A 04/20/2018( 04/20/2019 ....88,964,904 | ....2,670.1400 | ...ocooverrrrrererrrres | ceree 2,144,054 | ..o 2,274,068 ...2,274,068 | ....... 487,357 ...(357,342) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A MORGAN STANLEY......... oo 04/20/2018( 04/20/2019 ..43,790,296 | ...2,670.1400 | ..occoverrrrrvverires | cere 1,498,434 | oo | v 1,582,623 ..1582,623 | ....... 333,928 ....(249,739) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A MORGAN STANLEY......... oo 04/20/2018( 04/20/2019 ...27,769,456 | ...2,670.1400 | ...ccoooovurrrrrerrnnnns ceeeeeBTT972 | s cerereennn810,976 | ] 610,976 | ....... 129,333 .....(96,329) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . | 04/20/2018{ 04/20/2019] ... ...59,010,094 | ....2,670.1400 1,900,914 2,020,450 | ...] .......2,020,450 | ....... 436,355 ...(316,819) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 04/20/2018( 04/20/2019 73,695,864 ,670.1400 2,197,558 ,324,010 492,712 ..(366,260) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . | 04/20/2018{ 04/20/2019] ... ....96,659,068 | ....2,670.1400 2,688,364 851,982 | ... .......2,851,982 | ....... 611,679 ....(448,061) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunnne EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns MORGAN STANLEY......... oo 04/20/2018| 04/20/2019 ...65418,430 | ...2,670.1400 | ..coooovvvvrvccvcrcccacs | e 1,754,058 | .ocovcrvririvivin 1,862,548 ...1,862,548 | ...... 400,833 (292,343) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A 04/20/2018| 04/20/2019 ...62,906,082 | ...2,670.1400 | ...ocoooovvrcccvcriccacs | e 1,641,849 | ..oooovvvevvvnririnnnns 1,741,692 LG1,741,692 | 373,484 ...(273,641) 0002
EQUITY INDEX CALL OPTIONS..........covvvvrrerenens EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A 04/20/2018| 04/20/2019 ...82,569,358 | ...2,670.1400 | ...cccoooovcccrcriccacs | e 1,890,838 | ...cocvvvevvvrririrniens 1,998,801 ...1,998,801 | ...... 423,102 ...(315,140) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvrenens EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A 04/20/2018 10/20/2019] ...covvvvvvvvvees | e 7,243,911 | ...2,670.1400 | ..ooovvvvvevvvvrrriennns <0ern.263,678 288,246 288,246 | ......... 53,866 .....(29,298) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A 05/04/2018| 05/06/2019 ..21563,014 | ... 124.5400 526,349 275,033 | .| e 275,033 | ..... (207 454) .....(43,862) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A CREDIT SUISSE 05/04/2018( 05/06/2019 .......coocvveces | ooucd 6,919,767 | ........ 76.7400 | .o ceennn 188,218 236,719 236,719 | ..ooeee 64,186 ......(15,685) 0002
EQUITY INDEX CALL OPTIONS..........ccccooeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A JPMORGAN CHASE........ oo 05/04/2018( 05/06/2019 ..25377469 | ... 915.8500 | ..oooovverrrcrrirriins | e 1,218,118 | oo 1,151,573 L1151573 34,964 ...(101,510) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A UBS SECURITIES. 05/04/2018| 05/06/2019 13,055,025 | ....... 451.3900 | ..oovvrvererrreriinnnnns e 133,810 | i coreneenn 161,375 | ] 161,375 | ......... 38,716 w(11,157) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH 05/04/2018( 05/06/2019] ... 17,297,223 | ...2,663.4200 | ...ooovvvvvrvvvcirecnes | 001,715,998 | oo [ v 1,932,346 ..1932,346 | ....... 359,347 ....(143,000) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE...... . | 05/04/2018( 05/06/2019 30,236,023 ,663.4200 935,809 935,809 29,263 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH 05/04/2018( 05/06/2019] ... ....35,296,447 | ....2,663.4200 727107 [ oo v 189,023 | | 789,023 | ....... 122,508 .(60,592) 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmuunene EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes MERRILL LYNCH 05/04/2018( 05/06/2019 ...53,467,438 | ...2,663.4200 | ....coooovcccrcriccacs | e 1,283,219 | oo 1,389,716 ..1,389,716 | ....... 213,432 ...(106,935) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A SOCIETE GENERALE...... .o 05/04/2018| 05/06/2019 ...62,055,843 | ...2,663.4200 | ......coooovoccrcriccics | e 1,501,751 | oo 1,629,991 ..1,629,991 | ... 253,386 ...(125,146) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A SOCIETE GENERALE...... oo 05/04/2018| 05/06/2019 ...53,646,412 | ...2,663.4200 | ......cccoooccercriccics | e (I[N 1,482,191 ..1482,191 | ... 233,124 ...(113,552) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A SOCIETE GENERALE...... oo 05/04/2018( 05/06/2019 ....86,260,543 | ....2,663.4200 | ....cooverrrvrererrrns | cere 2,217,278 | oo 2,476,130 ..2,476,130 | ....... 388,625 ...(189,773) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A SOCIETE GENERALE...... oo 05/04/2018( 05/06/2019 ...98,795,023 | ....2,663.4200 | ...occoverrrvrereriri | cenee 2,726,743 | oo 2,967,163 ...2,967,163 | ....... 467,649 ...(227,229) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A MERRILL LYNCH 05/04/2018( 05/06/2019 ...89,912,816 | ....2,663.4200 | ...ccooervvvrvverrrres | e 2,041,021 | v | v 2,212,506 ..2,212,506 | ....... 341,570 (170,085) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A 05/04/2018( 05/06/2019 ...45,855,499 | ...2,663.4200 | ....ccooerrrrririiiies | cenes 1,320,638 | ..o | v 1,437,225 ..1437225 | ... 226,640 (110,053) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A 05/04/2018( 05/06/2019 ...57,409,493 | ...2,663.4200 | ....cooooocvvvcvcriccacs | v 1,745,249 | ...oovvvvveveririrnnes 1,902,665 ...1,902,665 | ....... 302,854 (145,437) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE...... oo 05/04/2018( 05/06/2019] ... ...49,531,860 | ....2,663.4200 1,589,973 1,741,072 | .| .....1,741,072 | ... 283,597 (132,498) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. 05/04/2018( 05/06/2019 46,411,343 ,663.4200 1,564,062 ,710,959 277,235 ...(130,339) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE...... oo 05/04/2018 05/06/2019] ... ...39,831,851 | ....2,663.4200 1,071,477 164,638 |...| ......1,164,638 | ...... 182,451 (89,290) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns 05/04/2018 11/06/2019] ....ccvvvvvvveres | ovees 9,817,727 | ....2,663.4200 362,274 ...401,084 | .| .........401,084 | ... 58,936 (20,126) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A SOCIETE GENERALE...... .o 05/18/2018| 05/20/2019 ...18,086,835 | ...... 1224100 [ ..o .......459,406 290,815 290,815 | ...... (130,307) ...(38,284) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A BNP PARIBAS NY......ccccoec o 05/18/2018(05/20/2019] .....cvcvvvvveecs | vl 6,501,526 | ........ 754900 | ..oooooovvvrririinrinnns e 171,646 | ...245643 | .| . 245643 | ........ 88,301 ...(14,304) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A JPMORGAN CHASE........ oo 05/18/2018 05/20/2019 ...23,696,779 | ....... 9254800 | .vovovvvereerrvrriens | e 1,127,967 963,270 963,270 | ........(70,700) ....(93,997) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A UBS SECURITIES. 05/18/2018(05/20/2019] .....cvvvvvvveves | e 2,971,571 | ....... 451.8200 [ ..oooovrrerviiiricras 0000 129,858 | o 157,996 [ ] e 157,99 | ........ 38,960 ...(10,821) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A MERRILL LYNCH 05/18/2018 05/20/2019 11,132,136 |....2,712.9700 | .. 1,614,699 [ | e 1,500,886 ....1,500,886 | ........ 20,745 ....(134,558) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A MORGAN STANLEY......... oo 05/18/2018 05/20/2019 ..29,779,626 | ...2,712.9700 | ..occovvvvvrerrcrrcen. e 11,254 | i cireeree 970,600 | o | o 970,600 | ....... 135,284 .....(75,938) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS......ccoumvvvvumrererirnrenens A MERRILL LYNCH 05/18/2018| 05/20/2019 ..22,945,202 | ...2,712.9700 | ..coccoviiiviicicrrcees e 879,855 | oo e 870,060 | | e 470,060 | ......... 30,468 (39,963) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . 05/18/2018) 05/20/2019)] ... ....82,493,805 | ...2,712.9700 2,293,328 2,259,009 2,259,009 | ....... 156,792 .(191,111) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. . 05/18/2018] 05/20/2019 45,306,599 ,712.9700 ,522,800 14,369 ..(128,039) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. 05/18/2018] 05/20/2019] ... ....58,861,319 |...2,712.9700 ,325,711 .90,114 ..(112,327) 0002
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvumrerernrnrennns NA......... A MORGAN STANLEY.....cc.. ovvvvvvvvvvnrnvevnnnsenesssssennenns 05/18/201805/20/2019] ......ccvvvvevee L T4877,972 | ...2,712.9700 [ .o | e 2217224 | oo | v 2,188,956 | ... ......2,188,956 | ... 156,500 | ..oooovvvvverrrrcnccn | e (184,769) 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmmunens EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes NA......... A MORGAN STANLEY......... oo 05/18/2018( 05/20/2019 ............cc0n. ...50,732,539 | ...2,712.9700 | .coovovivcviccrcriccacs | e 1,223,246 | ...ooovovevevereririrens [ e 1,205,866 | ...| ........1,205,866 | ......... 84,558 ...(101,937) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A MERRILL LYNCH 05/18/201805/20/2019] ......ccvvvvevee ...54,684,961 | ...2,712.9700 | ..coooovivivcccvcniccacs | e 1,334,314 | ..o [ o 1313310 | .| ......1,313,310 | ......... 90,189 ...(111,193) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A MERRILL LYNCH 05/18/201805/20/2019] ......ccvvvvvveee ...49,360,589 | ...2,712.9700 | ..coooooovvriccrcriacacs | e 1,253,758 | ..oovevevevevevervverens [ o 1,233,768 |...| .......1,233,768 | ......... 84,489 | ......ccccoocooovens | -.....(104,480) 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A MERRILL LYNCH 05/18/2018 05/20/2019 .........cccvv... 77,764,390 |...2,712.9700 | oo | e 2,068,533 | ..ooorrrrriiiiir | v 2,037,431 | ...] .......2,037,431 | ... 141,276 | oo | e (172,378) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A WELLS FARGO. 05/18/2018 05/20/2019 ................. ..57,150,675 | ...2,712.9700 | ..ooccvvervrrvrverres | e 1,537,353 | oo | v 1510980 |...|......1,510,980 | ....... 101,740 ..(128,113) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A MORGAN STANLEY......... oo 05/18/2018 05/20/2019 ................. ....67,824,250 | ...2,712.9700 | ..cocoommrrrrrrverrires | cene 2,171,355 | o | v 2,149,042 | .| .......2,149,042 | ...... 158,633 ...(180,946) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY ... ooiiiiiimimimimmmimiamiesinsannnnns 05/18/2018( 11/20/2019] ... .....8,681,504 | ...2,712.9700 326,541 335,830 | ...| oo 335,830 | ......... 27429 | oo | ceeeene(18,141) 0002

EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. CITIBANK 06/06/2018| 06/06/2019 19,979,018 .122.9200 498,988 327,708 | ... 327,708 | ......(171,280) 0002

EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 06/06/201806/06/2019] ... 7,216,205 79.1400 196,281 | coooverere cireereenn201,259 | | 201,259 ..4,978 0002
EQUITY INDEX CALL OPTIONS..........ccvvvvvmririnene EQUITY INDEX PRODUCTS........ooovmvvvmriririrnrinins BNP PARIBAS NY.....ccccooe. rvvvvvmrmvnvnveninnnnsenennsnsinennns 06/06/2018{06/06/2019] ................. ..28271,404 | ... T LTIV [ [ LRCTEVRVICICR R— cirenreenn970,462 | | 970,462 | ...... (369,602) 0002
EQUITY INDEX CALL OPTIONS...........ccoovmsieines EQUITY INDEX PRODUCTS......ooccccccvvvrrrrrrsiennns NA......... LA UBS SECURITIES. 06/06/2018| 06/06/2019 ......cvvvsvccr | evee 4,235,906 | ...... LY VU — crrreren 184,686 | oo cirrnnnnn 193,856 | | o 193,856 | ........... 9,170 0002
EQUITY INDEX CALL OPTIONS...........ccoormsriinnne EQUITY INDEX PRODUCTS......oocccccvvvrrerrssiinnns N/A......... JAR— MERRILL LYNCH 06/06/2018| 06/06/2019 ........0000cc.. 275,567,733 | ...2,772.3500 | .covvvvvirsvirrcrracacs | e 1,624,706 | ..ovvvveveverevivisirins [ v 11956321 | ..] ......1,195,321 | ... (429,385) 0002
EQUITY INDEX CALL OPTIONS...........ocoorrrrrinnes EQUITY INDEX PRODUCTS......oocccccrvvvrrerrssiinnns N/A......... A CITIBANK 06/06/2018| 06/06/2019 ........o000cc ....25,896,834 | ...2,772.3500 | ...ccoovsvsrsrirernn. crrrnren 140,649 | oo corrnrnnnn T43.327 | | 743,327 2,678 0002
EQUITY INDEX CALL OPTIONS...........ccorrrrrrinns EQUITY INDEX PRODUCTS......ooccoccrvvvrerrrssiennns N/A......... JAS— MORGAN STANLEY.....coo. cvvvversessssnnsseseessssssninins 06/06/2018| 06/06/2019) ........cc00c. ..102,854,185 | ...2,772.3500 | coovvccccvcvvvrerrrrs | e 2,850,176 | .coocvvvvvvresessnns [ e 2439877 | .| .....2,439,877 | ..... (410,299) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvererenens EQUITY INDEX PRODUCTS........coormvvvmrervrirerennns NA......... LA MORGAN STANLEY......... oovvvvvcvvvermvevnnnsevennsssenenens 06/06/201806/06/2019] ............c.... ..51,011,240 | ...2,772.3500 | .coovoirvrriicicicccics | e LRCKY LS SR - 1,138,549 | ...].....1,138,549 | ... (193,504) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvervrenens EQUITY INDEX PRODUCTS........ooormvvvmrervrirerennns NA......... A MORGAN STANLEY......... ovvvvvvcvvverevvvnrnsevcnnsssenennns 06/06/2018|06/06/2019] ..........c.c.... ..51,011,240 | ...2,772.3500 | ..cooooirvrviiciciiccics | e 1,740,164 | .oooovevevevevevereres [ v 1483662 |...|......1,483,662 | ..... (256,502) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvrrerenene EQUITY INDEX PRODUCTS........ocovmvvvereririrerenens NA........ LA MORGAN STANLEY......... oovvvvvevvvevevevnnnscsenesssinenens 06/06/2018|06/06/2019] ................. ..97,032,250 |...2,772.3500 | ...ccooovriiiiircnn. 3,125,645 | | 2,668,211 |...| ......2,668,211 | ...... (457 ,434) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| BARCLAYS 06/06/201806/06/2019] ... 111,814,391 | ...2,772.3500 2,560,550 (368,190) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 06/06/2018| 06/06/2019 84,833,910 ,772.3500 2,071,135 .(300,107) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. . |06/06/2018) 06/06/2019) .. ..74,021,745 | ...2,772.3500 2,140,116 (311,935) 0002
EQUITY INDEX CALL OPTIONS.........ccvvvvvmririnens EQUITY INDEX PRODUCTS.........ooovmvvnmririsiririnins MORGAN STANLEY.....cc.. vvvvvevevvverevisesesesesssnsinenens 06/06/2018| 06/06/2019] ..........c.c.eee ..94,537,135 | ...2,772.3500 | .covvoirirsiiricsiccacs | e 2,515,699 | .ooovooririeen | e 2,148,298 | ...| ......2,148,298 | ..... (367,401) 0002
EQUITY INDEX CALL OPTIONS...........ccoorrsicrnnes EQUITY INDEX PRODUCTS......ooccocccvvrrerrrsinnnns NA......... JA— MORGAN STANLEY......oo. wovvvemressssnnnsseseessssssninnns 06/06/2018| 06/06/2019 ........oc00cc 45,743,775 | ...2,772.3500 | .coovvvvrrrvirrcsiacacs | e 1,157,874 992,918 | ... 992,918 | ...... (164,956) 0002
EQUITY INDEX CALL OPTIONS...........ccorrrerirnees EQUITY INDEX PRODUCTS......ooccoccvvvrerrrssinnnns N/A......... A MERRILL LYNCH 06/06/2018| 06/06/2019 ........c000cc ...45,516,949 |...2,772.3500 | .....ccoooesrrrirercr. VO G T S— crrnnn 813,339 | | 813,339 | ...... (133,414) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvvenens EQUITY INDEX PRODUCTS.........ooovmvvvmrervvnrnrennns NA........ A MORGAN STANLEY......... ocvovevvvvvevmvevnvnsesesnsssennnnns 06/06/2018 12/06/2019] .....cccvvvvveves | et 9,703,225 | ...2,772.3500 | ..ooovvvvvvrvervrirnnnns creeernn. 366,885 339,832 | ... 339,832 | ........(27,053) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvrenens EQUITY INDEX PRODUCTS.........oocvmvvvmrvrvrnrnsennns NA......... A WELLS FARGO. 06/20/201806/20/2019] .......ccvvveveee LAT760,711 120.2600 | ...ooovvvrvrverirnrenens coeenn 444,018 359,369 | ... 359,369 | ........(84,649) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrerinens EQUITY INDEX PRODUCTS........oocrmvvvmrervvirerennns NA........ A WELLS FARGO. 06/20/2018(06/20/2019] .....cvvvvvvveves | e 7,647,657 | ........ 79.7800 209,546 200,027 | ... 200,027 | .........(9,519) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvrrerinens EQUITY INDEX PRODUCTS........ocormvvvereririrerinens NA........ A JPMORGAN CHASE......... ooccvciicccciinnininnnnnns 06/20/2018106/20/2019] .........ccveeeee ..24784,885 | ... 939.1400 | oo | e ARSI —— e BT AT | | 897,473 | ...... (294,680) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrirenene EQUITY INDEX PRODUCTS.........ocovmvvvmreririrerinins NA........ A UBS SECURITIES. 06/20/2018(06/20/2019] ....ovvvvvvvveres | e 4,560,954 | ...... LGRS VU —— e 198,858 | oo e 1T3ATA | | 173,174 | .......(25,683) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| JPMORGAN CHASE......... coocovivivcicisvccinrninnnnnns 06/20/201806/20/2019] ... ...74,340,703 | ...2,767.3200 1,241,929 | ..].....1,241,929 | ... (408,314) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. CITIBANK 06/20/2018| 06/20/2019 26,617,614 ,767.3200 .731,969 731,969 (2,678) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| CITIBANK 06/20/201806/20/2019] ... ....36,148,422 | ....2,767.3200 762,726 658,167 | ... 658,167 | ...... (104,558) 0002
EQUITY INDEX CALL OPTIONS...........ccoormsriinnes EQUITY INDEX PRODUCTS......oocccvccvvvrrerrssinnnns CITIBANK 06/20/2018| 06/20/2019 ......0vesvcvee 210,277,641 | ...2,767.3200 | oo | e 1841178 | oo [ v 1,586,153 | ...] .......1,586,153 | ..... (255,025 0002

EQUITY INDEX CALL OPTIONS...........ccoorrsrcrnes EQUITY INDEX PRODUCTS......ooccccccvvvrrrrrssiennns NA......... JA— SOCIETE GENERALE...... ..oovvmvmrrcciinsrerersssssiinnns 06/20/2018| 06/20/2019 .......0vesvcvee ...49,753,148 | ...2,767.3200 | ..oooovvvrvvcrrcsraracs | e 1,716,484 | .oovvvevvvevevevivirens [ i 1472442 (.. ] ... 1,472,442 | ... (244,042
EQUITY INDEX CALL OPTIONS...........ccorrrrrrinns EQUITY INDEX PRODUCTS......ooccoccvvvvrrerrssiennns N/A......... JAS— SOCIETE GENERALE...... ..oovvrvevvccrvsrnreesssssiinnns 06/20/2018| 06/20/2019] .......0ees0cv.e ..54,511,500 | ...2,767.3200 | .ccoocvvrrrrscsvns [ e LEER-TAC TN —— 1,543,456 | .| .......1,543,456 | ..... (255,423 0002
EQUITY INDEX CALL OPTIONS..........ccomvuvmrvvenens EQUITY INDEX PRODUCTS........coomrmvvemrervrnrnrennns NA......... A SOCIETE GENERALE...... ..ooovvvvvvvervvvvrrcrcvcrnscsinnnens 06/20/201806/20/2019] .......ccvvveveee ...51,160,192 | ...2,767.3200 | ..coocovvvrvcccrcrcccacs | e 1,550,154 | ..ooooveveverevevnverens [ o 1,331,308 | ...] ......1,331,308 | ..... (218,846 0002

)
) 0002
)
)
EQUITY INDEX CALL OPTIONS..........ccovvvvrrvrinens EQUITY INDEX PRODUCTS........ocovmvvvmrervrirerenens NA......... LA CITIBANK 06/20/2018{06/20/2019] ........cvvveeeee ...62,946,706 | ...2,767.3200 | ..coooovrrrrcciciiccics | e 1,428,932 | ..oovoveveveveveviverens [ v 1,230,583 |...] ......1,230,583 | ..... (198,349) 0002
)
)
)
)
)

EQUITY INDEX CALL OPTIONS..........ccovvvvrrrrenene EQUITY INDEX PRODUCTS........ocovmvvvereririrerinens NA......... LA CITIBANK 06/20/2018106/20/2019] .........ccveeeee ..42,162,113 | ...2,767.3200 | ...cccooovrriiiirric. 1,218,653 | o | 1,046,931 | ...].....1,046,931 | ..... (171,622 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvrrrrenene EQUITY INDEX PRODUCTS........ocovmvvvmreririrerenens NA......... LA CITIBANK 06/20/2018106/20/2019] .........ccoeeee. ...64,034,816 | ...2,767.3200 | ....ccccooovirirrcice. 1767406 [ | 1,526,025 | ...] ......1,525,025 | ..... (242,381 0002
EQUITY INDEX CALL OPTIONS..........ccvvvvvmririnens EQUITY INDEX PRODUCTS.........ooorvvvvmrmririrnrinens NA......... JA— MERRILL LYNCH 06/20/2018{06/20/2019] ........cccveeeee ...065,968,103 | ...2,767.3200 | ..coooorrvrrrsrscsracacs | e 1,676,637 | .ovvvevevevevevevivirins [ v 1,361,999 |...]......1,361,999 |..... (214,638 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. 0002
EQUITY INDEX CALL OPTIONS. 0002

.| MERRILL LYNCH 06/20/201806/20/2019] ...
.| CITIBANK 06/20/2018] 06/20/2019] ...

...67,532,451 | ...2,767.3200
....62,958,301

1,701,819
1,372,546

1,467,008
,188,781

1,467,008 | ...... (234,811
...... (183,765

.| EQUITY INDEX PRODUCTS.. ..2,767.3200
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1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| — Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or [ Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS NA......... A MORGAN STANLEY......... 06/20/2018] 12/20/2019] ...ooooovvvveeee ] oveee 7,108,830 | ....2,767.3200 .........263,025 o 247453 || 247153 | .......(15,872) 0002
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants ..230,938,167 | ..266,370,954 0 |...599,380,769 |XX] ....599,380,769 | 188,789,065 0_|(166,955,829) 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ..230,938,167 | ..266,370,954 0 |...599,380,769 |XX] ....599,380,769 | 188,789,065 0_|(166,955,829) 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants ..230,938,167 | ..266,370,954 0 |...599,380,769 |XX] ....599,380,769 | 188,789,065 0 _|(166,955,829) 0 0 XXX XXX
0429999. Total-Purchased Option: ..230,938,167 | ..266,370,954 0 ]...599,380,769 |XX] ....599,380,769 | 188,789,065 0 |(166,955,829) 0 0 XXX XXX
Swaps - Hedging Effective - Interest Rate
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE MBS 1mL... .| MORGAN STANLEY.. . [06/25/2018) 08/25/2019) ... ..109,000,000 2.0911 (322,944) ] ....... (1,271,050) | ... | .....c. (1,271,050) | ...... (184,266)
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE MBS 1ML......cocoouereveverevennrerennns [ T C .| MORGAN STANLEY......... cccoorevcccrercvcveresiccveriens 06/25/2018| 12/26/2023] .........ccooceee ....94,000,000 2.0911 .(204,121) | ...... (6,860,042) | ... | ...... (6,860,042) | ...(2,474,011) 0004.............
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE MBS 1mL.......coovveveicrmrcrcrrrinnns Dl C .| MORGAN STANLEY.....cc. oviverereverereseveresrennnnns 06/25/2018 12/26/2023 ................. ....81,000,000 2.0911 ..(164,847) ......(2,776,616) | ... | ....... (2,776,616) | ...... (974,687) 0004..........
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE CLO 3mL.. .| MORGAN STANLEY.. . |04/16/2018) 04/15/2020] ... ..130,000,000 2.3477 ...(435,468) | ...... (2,067,703) | ... | ....... (2,067,703) [ ...... (521,741)
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE CLO 3ML.....crmieniicncrcriscncrnncns [ DX A C .| MORGAN STANLEY......... oo 04/16/2018| 04/15/2024] .........ccovceee ..430,000,000 AT Y0/ [FORROIRRTTIOIOY IR ISV 48,269 | ..... (17,882,332)] ... | ....(17,882,332) | (12,033,351) 0004.............
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO
INTEREST RATE SWAPS 3mL [0 TR C .| MORGAN STANLEY........ oovivererevererescveresrennnnns 06/25/201806/23/2030] .......ccvvvvveee ..107,000,000 NI [RRRRRIPIOTOIOIT RN I 221,336 | ......(4,004,274) | ...| ......(4,004,274) | ...(4,175,969) 0004.......cc...
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO
INTEREST RATE SWAPS 3mL .| MORGAN STANLEY.. . 106/25/2018) 06/23/2030] ... ..259,000,000 2.3351 ...(536,811) | .....(23,261,292) | ... | .....(23,261,292) | ...(8,303,166)
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO
INTEREST RATE SWAPS 3mL [ DX A C .| MORGAN STANLEY......... oo 06/25/2018 06/23/2030] ........cccvveeee ..107,000,000 AN I [ORRRRIRMOPTIOIOY RN I 215,952 | ....... (3,741,862) | ... | ....... (3,741,862) | ...(3,880,600) 0004.............
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO
INTEREST RATE SWAPS 3mL Do Ccoveeee [MORGAN STANLEY .ccccoe. sereresveresirinnnnns 04/03/2018 04/03/2027 ......ccvvvvvvee ....48,000,000 23080 [ .oooevveeemmnenennnennns [ e | v 17,270 | .....(2,217,444) | ...] ......(2,217 444) | ...(1,429,329) 0004.......cc...
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CLO &
INTEREST RATE SWAPS CDO 3mL Dl C .| MORGAN STANLEY ....ccce.  covvvvevimrrnnerennreveeesresneens 04/25/2018 10/25/2025 ................. ..148,000,000 2.3595 [ oo | e | e 213,190 | ....... (4,919,553) | ... | .coeee (4,919,553) | ...(4,443,917) 0004.............
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CLO &
INTEREST RATE SWAPS CDO 3mL Dl C .| MORGAN STANLEY......... 04/25/2018 04/25/2024 ..126,000,000 202.3595 | | i [ s 319373 | ........ (938827)] ... | ......... (938,827)] ...... (938,827) 0004.............
0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0 ...(628,801)] ....(69,940,994) XX] .....(69,940,994) | (39,359,864) 0 0 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 ...(628,801) ] ....(69,940,994) |XX] .....(69,940,994) | (39,359,864) 0 0 XXX XXX
1159999. Total-Swaps-Interest Rate 0 0 ...(628,801)] ....(69,940,994) XX] .....(69,940,994) | (39,359,864) 0 0 XXX XXX
1209999. Total-Swaps 0 0 ..(628,801) | ....(69,940,994) |XX] .....(69,940,994) | (39,359,864) 0 0 XXX XXX
1399999. Total-Hedging Effective. 0 0 ..(628,801) ] ....(69,940,994) |XX] .....(69,940,994) | (39,359,864) 0 0 XXX XXX
1409999. Total-Hedging Other. ..230,938,167 | ..266,370,954 0 |...599,380,769 |XX] ....599,380,769 | 188,789,065 0 |(166,955,829) XXX XXX
1449999. TOTA ..230,938,167 | ..266,370,954 628,801 29,439,775 |XX] ....529,439,775 | 149,429,201 .0 ](166,955,829 XXX XXX

Code Description of Hedged Risk(s)
A Equity Index
C Interest Rate
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Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0002 Hedges crediting rate for fixed indexed and variable indexed annuity products linked to changes in equity indices or Exchange Traded Funds
0004 Increases the bond portfolio duration by .2 years.
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Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

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

NONE
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Statement as of June 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

0299999. Total NAIC 1 Designation.

....468,622,219

69,940,994)

60,817,556

(69,940,994) | ..

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
NAIC 1 Desi
BARCLAYS..... et beeienienes Y Y o | e 49,100,000 | .ooevevrrirnns 54,786,786 | ....ovorreeererirererrreirerinnns | et 5,686,786 | ...cvvvrverrrnns 54,786,786 | ....oovvevercerervrireierniiinis | eevresierieninsens 5,686,786 0
BINP PARIBAS NY.....ociiuiimiiiiiiiiiesieseseessses sttt sisenssnesns Y Y AT A58 | 9,574,023 | oo [ 2,156,565 | ....coovviieinnns 9,574,023 | ..o | s 2,156,565 0
CITIBANK ...ttt Y Y 78,070,000 .80,534,492 80,534,492 2,464,492 0
CREDIT SUISSE.......coooiimriviiirniiciieienns Y. Y. 10,914,000 2,478,185 | s | v 1,264,185 | 12,178,185 1,264,185 0
GOLDMAN SACHS.......couiiirerieiceesisiei et Y Y e s . 283,369 283,369 ....283,369 0
JP MORGAN CHASE........cooiriiernnicerisssssiessie i Y | (TR PPN 23,910,000 | ..ovvvrririrnnes 31,592,986 ....7,682,986 7,682,986 0
MERRILL LYNCH. ..coouiitiirriieiisii ettt Y | (U [P 51,280,000 51,853,048 573,048 573,048 0
MORGAN STANLEY ..ot Y Y ....133,620,761 240,221,889 ( ..36,660,134 6,660,134 0
SOCIETE GENERALE.........outtiiiiiiie st Y. Yo | e 50,440,000 1,520,345 0
UBS SECURITIES.......ooiiiieririrriere e Y Y 26,940,000 2,134,054 0
WELLS FARGO..... .ttt Y Y 36,930,000 391,591 391,591 0
0
0

0999999. Gross Total

...468,622,219

69,940,994)

60,817,556

599,380,769

...... (69,940,994) | ...

1. Offset per SSAP No. 64

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

599,380,769
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Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged to Reporting Entity

BARCLAYS......oiiieieieieeeseieseisse s sssssessssssssnns svsssssssssessesssssssessesssssssessessessesnss | GASH ittt BANK OF NEW YORK (141001).....cvvrivnrinriernrisrinniersneeenssssssssssssssnssessenssssessssssssesssesssnsseese | svnernernnenen9,100,000 | coviiiniivninns 49,100,000 XXX e [ e

BNP PARIBAS NY.....ovvirirriieinierissseniesseessnnnnns enessssssensessssssssssssssnesssessneess | GASH ittt BANK OF NEW YORK (141001)......vvumevrrrererirereriersneesenssessersssssensssssssensssssssssesssessssessnssnns | soeesessnensnees LATTAD8 | it 7,417,458 XXX

CITIBANK ....cvirriinvienviseseissssisssissssisssssssssssnsesnsanssssnsssnsssssssssnnsssensssnnsssnnnss | CASH ittt BANK OF NEW YORK (141001) 8,070,000 78,070,000 XXX

CREDIT SUISSE.........ccomrviririneiierinerienes BANK OF NEW YORK (141001) 10,914,000 10,914,000 XXX

JP MORGAN CHASE........ BANK OF NEW YORK (141001).. . 23,910,000 .23,910,000 XXX

MERRILL LYNCH..... BANK OF NEW YORK (141001) s | e 51,280,000 51,280,000 XXX

MORGAN STANLEY......covvieriiririeinseinerierinssneninnins cnesssssnsnsesssssssssssssssesssessneess | GASH ittt BANK OF NEW YORK (141001)......vvuurermerereereessessersessesessessssssessssssesssessesssssesns ...17,540,000 17,540,000 XXX

MORGAN STANLEY ......coiiieiriieiriresisieieississenesieienns evsesssssnsessessessssessessesssssssessesseess | GASH ittt MORGAN STANLEY (0817HNJRA).......o vt .116,080,761 ...116,080,761 XXX

SOCIETE GENERALE... BANK OF NEW YORK (141001) 50,440,000 50,440,000 XXX

UBS SECURITIES, BANK OF NEW YORK (141001).. . 26,940,000 .26,940,000 XXX

WELLS FARGO...........coovvrirerrerersirienans BANK OF NEW YORK (141001)....0ucvureresinsiarsnsssesenssnessssensssesssssssssssssssssssssssesssssssssssansssssssssssesss | sesssasssessnes 36,930,000 | .... 36,930,000 XXX

02099999, TOAIS.......uuveureseeesserssessesssessseesseesse s s ees st s s s s skt b ek et £8eEReER SRR e 8RR E AR R4 E R AR R £ £ AR R LR R R R £ R RS R AR R AR LR R ERe EaeRR R L eeE AR R R B I 468,622,219 | .oooovvvvrnens 468,622,219 XXX




Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Bank of New York New York, NY. 0.550 12,479 7,533,541 2,497,153 | .............11,096,144 | XXX
Charleston Harbor. Charleston, SC. 968,305 1,428,732 1,351,517 | XXX
Community Bank of the Bay. Oakland, CA 0.300 50 100,000 100,000 100,000 | XXX
Skipjack Cove. Georgetown, MD 401,291 468,894 441,071 | XXX
Sailfish Marina Palm Beach Shores, FL 1,943,085 2,194,335 2,122,964 | XXX
PNC Bank. PIESDUIGN, PA......ooooreerccrcnsvececvecisensesinennnies | cessesessnssenies [ ovevessnssesinnns | covvesssnssesssnsssssnessssns. | covssnessssssssesssosssessones | coveevsesennd (15,919,703) | ..............10,474,497 | .............(31,006,017) | XXX
Wells Fargo Bank / Norwest Bank. Phoenix, AZ 583,122 434,457 498,296 [ XXX
Bay Bridge Marina Stevensville, MD. 407,120 531,867 649,309 | XXX
Mountain View Grand. Whitefield, NH 469,655 310,708 128,178 | XXX
Huntington Bank: Columbus, OH 6,185 54,814 53,424 [ XXX
Federal Home Loan Bank - Cincinnati Cincinnati, OH 71,952 12,898 3,466,934 8,493,795 23,673,985 | XXX
0199999. Total Open Depositorie: XXX XXX 84,481 12,898 9,959,535 36,989,252 9,108,871 | XXX
0399999. Total Cash on Deposit. XXX XXX 84,481 12,898 9,959,535 36,989,252 9,108,871 | XXX
0599999. Total Cash XXX XXX 84,481 12,898 9,959,535 36,989,252 9,108,871 | XXX

QE12




€130

Statement as of June 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 |Invesco Advisors INC. Treasury POMOlI0 INSHIUIONGI CIASS..............irrviiuuiiieiiisiin iR 881 | s 06/27/2018....... | coovrrrrvvernens 1770 | s 616,993,612 853,581
8599999. Total - Exempt Money Market Mutual FUNAS 88 IBNHIEA DY the SVO...........iiviiiieiiii i1 11118 8111111000 616,993,612 853581 |.
8899999. Total-Cash EQUIVAIENES Rt R et eesebesR e ettt

616,993,612
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