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

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS et nneen | fnetennenns 29,269,369,785 | ....ccvvreereerrerrireieiriniens | e 29,269,369,785 | ........... 27,112,701,758
2. Stocks:
2.1 PrEferred STOCKS. ...ttt ettt ssentns | essesseneeenns 227,970,688 |....coeveeeererreerererenenns | e 227,970,688 | ......ccenene 118,135,463
2.2 COMMON SIOCKS. ....rvuvrrererresresssesseessssesssssssasessssssssessessssssessesssssnsssssessesssssessessanssnssnsss | sessessesssnssns 955,742,419 | ..o | e 955,742,419 | covvveen 907,360,930
3. Mortgage loans on real estate:
3 FISEIENS ettt | eeneeenieens 1,033,416,554 | ..o | v 1,033,416,554 | ................ 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 95,956,229 | ...oovovieeieeeeeerieeerenens | cereeeiereneans 95,956,229 | ....ccovvevnee. 89,613,632
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......erveeereireeeeieiseesseeeeesesseees | eeeesessssesessessesssssssestasis | sressesssssessassasssssessessassns | sssessssssessessssssssessassasens [0 TR
5. Cash ($.....17,144,871), cash equivalents ($.....591,162,361)
and short-term investments ($....477,754,101)........oovrveeeeeeeeeeeeeeeeeee e seeeesenseessenees | coeeienions 1,086,061,333 | ..cooeevceeeeeeeeeeeees | e 1,086,061,333 | ....c.cooeee 727,873,844
6. Contract loans (including $.......... 0 PrEMIUM NOES)......uevivireieiciereie et sssestessssnes | eressessesesnnees 96,936,136 | ..vvvevereieieeesereennes | e 96,936,136 | ...occvevnven 102,753,867
7o DEIIVALIVES. .....oveereeeericeise sttt ettt nnnins | eesseeetieninas 740,373,571 | ooeeceeeeeieeeeenineeees | coreenieeennns 740,373,571 | oo 683,398,322
8. Other iNVESLEA @SSELS..........cverurrirrerericirieesi sttt | eeeseenens 1,027,763,658 | ...oovvvercrrrereiennns 1,000 | .o 1,027,762,658 | .....ovcvevnee 851,721,804
9. ReCeiVaDIES fOr SECUMHES..........cvuuiirciiciiciicieie ittt nsisnnes | coosesinesinesins 37,493,595 | ..o | s 37,493,595 | ....cvvvvvrine 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 34,571,083,968 | ......covvvvrrrirrcris 1,000 | ..o 34,571,082,968 | .......... 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 284,016,764 | ...coovvvvirnnes 929,087 | ..o 283,087,677 | ..ccoocvrnene 267,040,172
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covvrevreirennnns 1,393,584 | oo 6,227 | o 1,387,357 | v 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 10,166,687 | ...ocovvvrerrnnee 1,926,343 | .ooovovees 8,240,344 | ......coovvrn 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 FBINSUTETS.............ccvuieeveieeieieeecce et sniens | eveesessessesissnns 2,295,773 | ooeeeeeeeeeeeeeeeeeeeeens | v 2,295,773 | coovoveeerera 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 6,245,606 | .....ovovieerireerereienesiireens | e 6,245,606 | .......cccvevveeee 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 @SSEL. ...t essssnnes | soessinessanenes 36,851,859 | ...covvnrrirnnns 4,378,395 | ..ovvvirri 32,473,464 | ..ccovvevne 24,597,362
19.  Guaranty funds receivable or 0n depOSit.............ccccuiveieicicieieee e | sesesssseneieaan 2,319,345 | oo | e 2,319,345 | ..o 2,529,184
20. Electronic data processing equipment and SOftWArE.............ceuiveieiiinisieeseeeseeseeienes | cveesesessesiesens 1,131,948 | oo | v 1,131,948 | oo 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 1,041,549 | .o | e 1,041,549 | (oo 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...........coveieiecesieeee s | cersseesessneas 898,645,979 | ..coovvvvernne. 3,260,476 | ....cccouu.... 895,385,503 | ...ocovvanan 678,908,996
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........ovururieirireirnieeensisisessseseesssssssssssessssssssssssesssssessne | sessessenes 35,815,193,062 | ....cocevvnnvee. 10,501,528 | ........... 35,804,691,534 | ........... 32,576,634,113
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccoveeeece | overreeneereirniennens 486,113 | oo | reereeeeseennieeaad 486,113 | oo
28.  Total (LINES 26 AN 27)......vurerereriieeeeisireessseseessessssssesssssssessssssesssssesssssessesssssessesssssssssessenes | soessessons 35,815,679,175 | ..vvevveerenne 10,501,528 | ........... 35,805,177,647 | ....c..... 32,576,634,113
DETAILS OF WRITE-INS
.................................. 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............ucrurruirereiieiiseeieeesesesesi et essssssssenes | sesssssessssenes 544,762,972 | ..ooveoveeceieeeeerineeiens | ceeeerineeennns 544762972 | .....covvvernee 388,616,053
2502. Company-0wned life INSUIANCE..........c.cceiiviiireieieiesiei ettt sssssssenes | sensessesssnes 193,251,653 | .ooveeiiieesseieieieiens | erevierinienens 193,251,653 | ..ocverevee. 189,002,439
2503. Interest rate swap collateral reCEIVADIE..............ccueveviveieeicicee s | envesesesnes 125,573,465 | ..o | e 125,573,465 | ....cocvvveean 69,894,658
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccocvverenisieneseieniens | ovveeeieiiens 35,057,889 | ..coovvviririeins 3,260,476 | ..cccoverernnn 31,797,413 | oo 31,395,846
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cocirrerirerecennemmesseiessenessesssenesnes | senssseeessenes 898,645,979 | ..o 3,260,476 | ...ooovveens 895,385,503 | ....oocevens 678,908,996




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

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

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

37.
38.
39.

Aggregate reserve for life contracts $.....30,660,072,918 less §......... 0

included in Line 6.3 (including $.....16,436,307 MOGCO RESEIVE)..........couurirrrririeeiieiisiiesisssisssssessssssssss 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 $

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....6,768,872, 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 $.....1,172,419 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

................... 30,660,072,918
42,768,641
..................... 1,286,237,624

........................ 171,540,265
............................... 418,209

............................... 185,284
.......................... 39,146,225

............................ 6,768,872

............................ 7,699,075
.......................... 34,222,416

.......................... 80,615,474
167,782,652

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

..................... 2,330,709,883

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

2,129,000,496

2,333,222,383

2,131,512,996

................... 35,805,177,647

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

........................ 545,608,996
.......................... 14,193,592
6,281,499
............................... 179,666
........................ 566,263,753

........................ 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 September 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccccceevveeieiceesiecseeeeeceens | e 3,780,892,722 | ........... 3,273,770,411 | ........... 4,134,915,815
2. Considerations for supplementary contracts With life CONINGENCIES..........ccoiuieieiiieieicisieesse et ssees | sessessssessesssssssessessssessesss | essessessssessessssessessessssenss | essessesssssssessessssessessssnes
3. NEEINVESIMENE INCOME......e.veiiictiieicte bbbt bbbttt bt en s s s nsenns | ebsesinsns 1,428,623,720 | ........... 1,248,383,978 | ........... 1,727,427,759
4. Amortization of Interest Maintenance Reserve (IMR) ..10,112,875 14,787,165 ...17,735,260
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES.........ccovuiiieieuriieieieiiseieesseeissieseses | seressssessessssssessssssesenss | essesessssessessssessessessssenas
6. Commissions and expense allowances On reiNSUrANCE CEAEM...........viuiieiriiiieieeieie et ssessssensenns | svsessssessesnsas 4,732,528 | .ooeeerne. 5,059,470 | .ccooverrrnnnn 6,403,890
7. Reserve adjustments on reiNSUFANCE CEABM..........ouriiiinieieiiieie ettt st ense s ssnns | essesssansesss (2,287,946) | ..cvevvrnnes (1,826,051) | covovvvrerrnnnn (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 5,302,839 | cooerrerriinnns 5,820,305 | .coooverirnnnn 7,173,377
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.........vuiirriiiririeiieieieie st sssessessssnsenses | sesssssssesenas 55,486,560 | ....ccovunees 50,138,670 | ..cocvevrnnan 69,210,248
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne ..5,282,863,298 4,596,133,948 ..5,960,654,749
10, DEAH DBNEFIES.......vvevvceeciicictce ettt sttt ntns | ensensnsienaa 20,752,323 | .ovverrenne 15,532,807 | oovvvvvvenen 20,199,979
11. Matured endowments (excluding guaranteed annual pure ENAOWMENLS)........c.eureuireierernisieieeseiessesssessesseseessesessssessenss | cseesssesensenns 1,494,273 | oo, 1,982,741 | oo 3,125,713
12. Annuity benefits 487,548,326 | ... ..414,275,421 537,343,444
13. Disability benefits and benefits under accident and health CONraCtS...........ccoucvceiceiiicicice s | cereresis s 2,198,800 | ...cccovvernne. 1,726,941 | oo 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)...........cccoevveres | wovverrirninns 207,990,011 188,172,079 | v 240,291,066
22. Commissions and expense allowances on reiNSUranCce aSSUMEM............c.cvuevcvieerevcressseeisesssessssssessssssesssessessssssssssssssens | seves AA95T3 | 491,003 | ..... ....635,904
23, GENETAl INSUTANCE BXPENSES.......oeveeveieerretesessessesssssssssssssssssessessssessesssssses s sessssse st s s st es e bsstessessssessssssssssssesssssssessesnsassesanss | eves ...14,645,899 .67,801,380 | ..... ...90,306,091
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 5,680,052 ...6,213,019 .7,870,018
25. Increase in loading on deferred and uncollected premiums............ 710,176) .(379,869) | . 125,453)
26. Net transfers to or (from) Separate Accounts net of reinsurance 291,531 | oo | 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 4,854,715,491 4,241,725187 | ..... 5,475,277,203
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28)..........ccoccovveee | worverrurrenns 428,147,807 354,408,761 | ...covvnvn 485,377,546
30. Dividends t0 POIICYNOIAETS. ........c.vuiveiiicieiicteieece sttt e b e se b bt b et s a b s et es s s s snsebensnns | sssessssssesessnsesanans 7679 | oo 9,331 | o 12,013
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | ..... 428,140,128 354,399,430 | ..... 485,365,533
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNS)............ovurererrerrenirneinnirineneeseessseeesseesseseseseens | essesessessesns 73,668,656 | ..oocecene. 130,859,122 | ..cocvnvvee. 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 354471472 | .............. 223,540,308 | .....cooc.e. 309,205,192
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....8,265,142 (excluding taxes of $.....(1,585,085) transferred t0 the IMR)..........c.c.ccoevvrevreeieereeriesiesesessssssses | cvssssssssseans [(CRECX)] — (22,791,349) | ..ovovvenenns (45,974,870)
35. Net income (Line 33 plus Line 34) .348,297,066 ...200,748,959 .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 .. 348,297,066 | ... ...200,748,959 263,230,322
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(1,161,101)......ccccrvrrmrineinereeieeieeieereess | eevveeianenns (34,021,670) | .............. 118,607,518 | .............. 200,863,834
39. Change in net unrealized foreign exchange Capital gain (I0SS).........cvueuruiirieiiiririeise et essesssssss | sebsssessesssssssassesssssstessess | essesssssssessessssessesesssseses
40. Change in net deferred income tax . ..11,093,396 | ... .(453,916) | . .
41, Change in NONAAMILEEA ASSELS.........c.cceiiireiirireiee et bbb bbb s bbb st e s s s bssnebenas | sbensesesssesns (5,132,857) | cvevevrernne. 14,360,566
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 (1,077,862) | ... )| - ..(1,276,224)
52. Dividends t0 STOCKNOIAETS.........vuiiriiieireicirii ettt s st (60,000,000) ) ....(225,000,000)
53. Aggregate write-ins for gains and [0SSES iN SUIPIUS..........c.rvrrrererrerrerneenrernirneinseseesessessssesesssssessssessssesssssssssessesssssssssessenssessesss | sessssessnssnennsss 000,227 | coviiriinninnenneeend 342,115 | i 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).........ccccurueiercveirieeeee et seesnes | evensesans 2,333,222,383 | ...........2,128,065,740 | ........... 2,131,512,996
DETAILS OF WRITE-INS
08.301.  Contractual MAEr fEE INCOME.........ciuiiieiieiieieieieies ettt sse st s s sntensenaes | sesssessesanes 47,311,669 | .cocvvvvenee. 42,507,790 | .cooovernen. 59,283,800
08.302. Interest on company-owned life insurance v | e 4,249,214 4,386,948 | ....covvin 5,820,055
08.303. Reinsurance experience refund..........ccocevveneeieresneneienns N - .3,904,832 3,224,259 | ..... 4,080,201
08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAgE.........ceuirieiinirieese s ssssesenes | cessessssesseesssnsens 20,845 L9673 | 26,192
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LiNE 8.3 @DOVE).......ccueriiriierieiiisiraieissiesiessessseessensesessessesssssnsessssnsenss | sene ...55,486,560 .50,138,670 | ..... ...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.............cccceviiiiiiccicccecee e ssssesessnens | senesessnserennnnnn000,221 | i 542,115 | 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 DOVE)......c.euererrurrrsarsssusesssrsssessesessssssssssssessanssssssssassenssssassessanssenses | ssossssssessassnsans 600,221 | oo 542,115 | oo 729,346
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Statement as of September 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net O FBINSUIANCE. ......c..cuuieriiieiireiee ettt ssessns | febaeesnes 3,781,136,731 | ......ce. 3,274,468,633 | ............ 4,135,751,865
2. Netinvestment income... ..1,659,563,040 .1,415,607,713 1,966,229,693
3. MiISCElANEOUS INCOME. .....uivuiriririeeieiseiece et ees bbb bbbttt entesies | ebsessenissisens 51,339,031 | s 46,038,223 60,706,133
4. Total (LINES 1 thTOUGN 3).....vvuiveieeiirieeiiiieiisie ettt ss s | sbsnsssnnsns 5,492,038,802 | ........... 4,736,114,569 | ............ 6,162,687,691
5. Benefit and 10SS related PAYMENLS........ccviiiiiiiieieicirie ettt snnns | sntesseranes 1,798,888,409 | ............ 1,415,033,279 | ..covveee. 1,936,209,609
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS............c.cueeveieeveriveeseeeeeiees | cevevereeieeeieeines 291,531 | oo | v
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........ccociueieeiicniecnsee e | cvreeessneenns 284,246,368 | ............... 262,929,101 | ....cconeee. 336,651,854
8.  Dividends paid to policyholders 12,013
9.  Federal and foreign income taxes paid (recovered) net of $.....6,680,057 tax on capital gains (losses).... ...33,619,995 ...151,649,093 ...200,594,916
10, Total (LINES 5 HMOUGN 9)....covivoieeeii ettt .2,117,053,982 | ........... 1,829,620,804 ....2,473,468,392
11.  Net cash from operations (Line 4 MINUS LINE 10)..........ccoeuiiieiiiireieiiesieetseee st es e sssesessnaes | sesesaesanes 3,374,984,820 | ............ 2,906,493,765 | ............ 3,689,219,299
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS.....cooieiet ettt s sttt ettt | seiseisnes 2,630,233,169 | ......c..c.. 3,236,956,367 | ......cn.. 4,179,190,485
12.2  Stocks 131,168,221 86,652,368 110,773,382
12.3 Mortgage loans 117,789,147 ....138,830,382 184,321,445
124 REAIESIALE. ..ottt bbbttt | ettt | etrenernen s 1,101,481 | oo 1,101,481
12.5  Other INVESIEA @SSELS........vuieeirciieiieicieee ettt bbbttt n b nbas | sebsentessnsinees 67,767,291 | coovevernes 80,822,580 | ..vvverrenne 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).......cuieicvcreieeeesie sttt ssssese s sessenes | svessesinsan 2,946,957,828 | ............ 3,544,363,178 | ............ 4,637,737,589
13.  Cost of investments acquired (long-term only):
1311 BONAS.....oooieiicc ettt sttt | anssnsinnd 4,740,220,266 | ........... 4,983,882,147 | ............ 6,315,768,397
1312 SHOCKS. ...t bbbttt | seienienies 260,645,427 | ...coovvvnnnn. 93,460,731 | oo 163,714,780
13.3 MOMGAGE I0BNS.......cooorieriiriieisee ettt stnnns | snssessieniins 178,394,847 | ......c...... 171,219,851 | ..o 267,085,767
1314 REAIESIALE. ..ot bbbttt | erisesien st 9,820,343 | ..oviiinan 4,279,433 | oo 6,320,753
13.5  Other INVESLEA @SSELS........ovuurirerieeiieiicieie ettt sstnnns | sessessssssaes 205,167,129 | ..ovvevenn 434,990,525 | ... 521,808,202
13.6  MiSCEllaNEOUS APPlICALIONS. .......cvveeerierieiscirieteietsisie sttt s s ssnsensensns | aressessssanses 364,412,892 | ..covvvrnnens 97,708,327 331,824,009
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..5,758,660,904 .5,785,541,014 7,606,521,908
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........eveieuieieieiisenessse e sessssssesseens | sessesessssessens (5,817,731) | evvvvrerrrnes (4,499,747) (5,697,438)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14).......c.coririunrrrincneirreiseinceneessieesseeseesessssssseeens | eeesessnes (2,805,885,346) | ........... (2,236,678,090) | ........... (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 (81,813,533) ....(86,010,723) (194,518,101)
16.5 Dividends t0 SOCKNOIABTS............uiuuieriiieiieiieie ettt 60,000,000 ....135,000,000 225,000,000
16.6  Other cash provided (APPHEA)..........c.urwrueerrreriireieieisene bbb | ersensssssssnens (69,098,452) | .....oovvunvne. (11,701,734) | oo (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....... (210,911,985) | .............. (232,712,457) | .............. (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 358,187,489 | ............... 437,103,218 | ...oovrrnn 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)......iuuiuuiiiiieiiciieiiiisiiseieeiessesssse sttt ettt essssssesssnsnns | seesssesees 1,086,061,333 | ..coovveveneee 873,422,726 | ....ccoeevene. 727,873,844
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.00071  EXCRENGES ...ooovvveivrmceriisciicise ittt st ss bbbttt s e sins | enstensinsees 128,319,999 75,948,684 272,171,145
20.0002  Transferred from long-term debt securities t0 Other INVESIEA @SSELS ..........ccvvvevevcveieeie et | s ssnees ....103,113,479 | ... 103,113,479
20.0003  CapitalizEd INEIESE ........coeveveeeeeciece ettt sssesse s ssessssssensessssessesssssssesssesssssnsenss | sveesensnereeses 1,029,790 | vvvviiieiennnnnn 1,522,722 | o, 2,294,781
20.0004  Transferred from short-term to long-term debt securities ....
20.0005  Securities acquired from dividends/return of capital contribution .
20.0006  Correction of current year transaction...............oeeeereerrererennenns
20.0007  Transferred from short-term t0 qUIty SECUMHIES ........cevurirrerreririeriree ettt ees
20.0008  Transferred from equity t0 Other INVEStEA 8SSEES.......uurrererurrrirrireisreseessessesssssssrssns e sns st sssseessnssneses
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Statement as of September 30, 2018 ofthe 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. ......c.veureerrrirreirerieeeieriesies st sessssensssnins | cessessssessssssssessseseseons 26,143,412 | ..o, 27,597,848 | ..o 36,908,078
3. Ordinary individual @NNUILIES...........cververeerirrerireineeseie et sssesssssessesssssssessensns | sessssesssssssessssessnnens 3,701,509,658 | ...oovveiiin 3,250,277,358 | ..o 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 (BA3T) [ oo esiesesees. | ettt
8. GrOUP @NNUIIES.....vovovereieenriieieriiesise st ssensenssnnnen | eesssesssnessssesssesessneseons 65,154,586 | ....vvvrrrircrirrrieniins 8,533,087 | oo 17,347,368
T ABH = GrOUD ..ottt bbbttt s | Sbseesess st st et sr et 55,460 | oo 51,783 | oo 78,521
8. A&H - credit (Group and INAIVIAUAL. .........cevicreiiceriee e ssaessses | sssesesissesesesesessssebesstesessssesesssebess | ebsssesessssesessssssesassesessssesesassebesssnse | nebesesssessssssesessssesss st bessesessssnsebanes
9. ABH = OLNBT ..ot snn s | eestaens ettt 4,904,622 | ..o 5,343,084 | 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 | et 3,797,762,300 | ...cvernrerrrierernnes 3,291,803,160 | ..oovvernrrrrrirerennne 4,158,799,012
12, DepPOSIt-tyPE CONMFACES......c.vuiveiiecrcieice e ssebes | etesissssenssesessnsssennserens 9,962,765 | ..o, 11,619,681 | oo 14,310,085
13, TOMAl ..ot | e 3,807,725,065 | ....coovvverrrrierirnnes 3,303,422,841 | ...cvvovvrerrnnn. 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 September 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 $ 348,297,066 $ 263,230,322
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -

(4) NAIC SAP $ 348,297,066 _$ 263,230,322
Surplus
(5) Statutory surplus state basis $ 2,333,222,383 $ 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 $ 2,333,222,383 _ $ 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
059523AX8 3,720,879 3,612,900 84,360 36,365,119 3,636,519 9/30/2018
576434W59 862,080 573,070 30,969 831,110 831,110 9/30/2018

Total $ 710,327

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 47,120,951
2. 12 Months or Longer 34,984,263

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 3,722,393,155
2. 12 Months or Longer 612,132,224

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 September 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 6 5|%$ 2,167,677 |$ 799,262 | $ 3,478,310 | $ 1,837,337
(2) LB&SS - AC 4 4 2,951,623 3,489,007 3,775,788 4,767,061
(3) Preferred Stock - AC 11 9 8,507,737 7,996,036 8,775,445 10,173,307
(4) Preferred Stock - FV - - - - - -
(5) Total (1+2+3+4) 21 18| $ 13,627,037 |$ 12,284,305|$ 16,029,543 | $ 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 46
(2) Aggregate amount of investment income $ 14,219,378

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.
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Statement as of September 30, 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:

09-2018 12-2017 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $ 167,159,378 $ 182454 $ 167,341,832 $ 150896379 $ 1508679 $ 152405058 $ 16262999 $ (1,326,225 $ 14,936,774
b. Statutory valuation allowance adjustment - - - - - - - - -
c. Adjusted gross deferred tax assets 167,159,378 182,454 167,341,832 150,896,379 1,508,679 152,405,058 16,262,999 (1,326,225) 14,936,774
d. Deferred tax assets nonadmitted 38,302,288 (33,923,893) 4,378,395 14,973,179 (14,973,179) - 23,329,109 (18,950,714) 4,378,395
e. Subtotal net admitted deferred tax asset 128,857,090 34,106,347 162,963,437 135,923,200 16,481,858 152,405,058 (7,066,110) 17,624,489 10,558,379
f. Deferred tax liabilities 96,566,080 33,923,893 130,489,973 105,225,426 22,582,270 127,807,696 (8,659,346) 11,341,623 2,682,277
g. Net admitted deferred tax assets/(net
deferred tax liability) $ 32291010 $ 182,454 $ 32473464 $ 30,697,774 $ (6100412) $ 24597362 $ 1593236 $ 628286 $ 7,876,102
(2) Admission calculation components, SSAP No. 101:
09-2018 12-2017 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years recoverable
through loss carrybacks $ $ 182454 § 182454 § $ $ $ $ 182454 § 182454
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)
32,291,010 32,291,010 30,697,774 1,508,679 32,206,453 1,593,236 (1,508,679) 84,557
1. Adjusted gross deferred tax assets
expected to be realized following the
balance sheet date 32,291,010 32,291,010 30,697,774 1,508,679 32,206,453 1,593,236 (1,508,679) 84,557
2. Adjusted gross deferred tax assets
allowed per limitation threshold
XXX XXX 322,313,059 XXX XXX 310,480,822 XXX XXX 11,832,237
¢. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from 2(a) and 2(b) above)
offset by ross deferted tax iables 96566080 3302383 130489073 10520542 14973170 120198605 (8659346) 18950714 10291368
d. Deferred tax assets admitted as the result of application
of SSAP No. 101 $ 108857,00 $ 34106347 § 162963437 § 135923200 § 16481858 § 152405058 $ (7,086,110) $ 17624489 $ 10558379
(3) Other admissibility criteria:
09-2018 12-2017
a. Ratio percentage used to determine recovery period
and threshold limitation amount 827% 749%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in
2(b)2 above $ 2148753726 $ 2,069,872,149
(4) Impact of tax planning strategies:
09-2018 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) $ 167,159,378 $ 182454 § 150,896,379 $ 1508679 $ 16262999 $ (1,326,225)
2. Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies 0.0% 0.3% 0.0% 0.0% 0.0% 0.3%
3. Net admitted adjusted gross DTAs amount from Note 9A1(e) 128,857,090 34,106,347 135,923,200 16,481,858 (7,066,110) 17,624,489
4. Percentage of net admitted adjusted gross DTAs hy tax character
admitted because of the impact of tax planning strategies 0.0% 0.4% 0.0% 0.0% 0.0% 0.4%

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

B.

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

. Federal
. Foreign
Subtotal

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

Q@ w o o0 T

(2) Deferred tax assets:

a. Ordinary
1 Discounting of unpaid losses
2 Unearned premium reserve
3 Policyholder reserve
4 Investments
5 Deferred acquisition costs
6 Policyholder dividends accrual
7 Fixed assets
8 Compensation and benefits accrual
9 Pension accrual
10 Receivables - nonadmitted
11 Net operating loss carry-forward
12  Tax credit carry-forward
13 Other
14  Accruals
15 Amortization of intangibles
16  Underwriting expenses
99 Subtotal
b. Statutory valuation allowance adjustment

Nonadmitted

d.  Admitted ordinary deferred tax assets
e. Capital

Investments

Net capital loss carry-forward

Real estate

Other

Non-insurance subsidiaries

99 Subtotal

Statutory valuation allowance adjustment
Nonadmitted

Admitted capital deferred tax assets
Admitted deferred tax assets

o
ahwN PR

(3) Deferred tax liabilities:

a. Ordinary

Investments

Fixed assets

Deferred and uncollected premium
Policyholder reserves

Other

Policy loans

Other - Reserve transition adjustment
99 Subtotal

~NOoO O WN PR

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

(4) Net deferred tax assets/(liabilities)

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

Q07.3

09-2018 12-2017 Change
$ 73,667,410 $ 176,154,026 $ (102,486,616)
1,246 6,315 (5,069)
73,668,656 176,160,341 (102,491,685)
6,680,057 2,221,494 4,458,563
$ 80,348,713 $ 178,381,835 $ (98,033,122)
09-2018 12-2017 Change
$ - $ - $ -
114,810,954 102,591,407 12,219,547
44,863,094 41,034,969 3,828,125
28,047 28,047 -
636,168 601,237 34,931
1,285,648 1,127,211 158,437
1,289,882 1,304,228 (14,346)
4,245,584 4,209,280 36,304
$ 167,159,378 $ 150,896,379 $ 16,262,999
38,302,288 14,973,179 23,329,109
$ 128,857,090 $ 135,923,200 $ (7,066,110)
$ - $ - $ -
182,244 1,508,679 (1,326,435)
210 - 210
$ 182,454 $ 1,508,679 $ (1,326,225)
(33,923,893) (14,973,179) (18,950,714)
$ 34,106,347 $ 16,481,858 $ 17,624,489
$ 162,963,436 $ 152,405,058 $ 10,558,378
09-2018 12-2017 Change
$ 1,493,730 $ 1,020,770 $ 472,960
3,409,000 3,305,417 103,583
2,000,075 1,967,827 32,248
8,726,302 9,753,389 (1,027,087)
573,922 502,991 70,931
434,014 477,476 (43,462)
79,929,036 88,197,556 (8,268,520)
$ 96,566,079 $ 105,225,426 $ (8,659,347)
$ 33,923,893 $ 22,582,270 $ 11,341,623
$ 33,923,893 $ 22,582,270 $ 11,341,623
$ 130,489,972 $ 127,807,696 $ 2,682,276
$ 32,473,464 $ 24,597,362 $ 7,876,102




Statement as of September 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:

09-2018 12-2017
Provision computed at statutory rate (operations and realized gains/losses) $ 87,273,727 $ 147,885,826
Permanent differences:
Dividend exclusion (366,960) (115,162)
Stock options (171,758) (849,947)
Company-owned life insurance (892,335) (2,037,020)
Tax exempt interest (1,265,330) (515,783)
Provision to return adjustments (340,512) (445,975)
Subsidiary contribution (12,929) 3,509,496
Other (66,993) (231,880)
Total permanent differences (3,116,817) (686,271)
Timing adjustments:
Investment differences (8,600,494) (20,525,997)
Reserves 21,515,156 1,044,425
DAC tax adjustment 3,828,125 3,204,740
Legal services (296,449) 340,035
Deferred and uncollected premiums (32,248) 255,627
Accounts payable 220,810 (702,585)
Provision to return (primarily investment-related items) (9,572,680) (1,293,204)
Capital loss carryback - 2,514,465
Fixed assets (204,030) 936,822
Bonus expense 48,882 292,380
Other 73,901 (221,162)
Total timing adjustments 6,980,974 (14,154,454)

Other adjustments

Unrealized on options (10,393,811) 46,290,449
Tax credits (396,606) (191,665)
Other 1,246 (762,050)

Total other adjustments (10,789,171) 45,336,734

Federal income tax expense on operations and realized gains/losses $ 80,348,713 $ 178,381,835

Gross change in deferred tax asset:
Timing adjustments (6,980,974) 14,154,454
Impact of non-admitted assets (158,647) 49,203
Unrealized gains/losses (1,161,101) 16,398,708
Software development (100,447) 629,650
Impact of Tax Cuts and Jobs Act* (3,829,072) 16,398,241
Other (24,255) 591,806
Total change in deferred tax asset recorded directly to surplus (12,254,497) 48,222,062

Total statutory income tax expense $ 68,094,216 $ 226,603,897
* The 2018 amount is the impact of the tax rate change on the provision to return adjustment
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 $ - $ 6,128,016 $ 6,128,016
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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Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant change.
Note 11 — Debt
A. The Company has no capital notes or reverse repurchase agreements outstanding.
B. Federal Home Loan Bank Agreements
(1) The Company became a member of the Federal Home Loan Bank (“FHLB”) on August 14, 2009. Through its association with
the FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$43,700,000 of FHLB stock at September 30, 2018 and December 31, 2017, respectively. The Company also posted collateral
to the FHLB of assets with a fair value of approximately $970,608,001 as of September 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 September 30, 2018 and December 31, 2017,
respectively. The Company held 187,000 shares of activity stock at September 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 September 30, 2018 was $970,608,001 (fair value) and $973,566,454
(carrying value). The total aggregate borrowing from the FHLB at September 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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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 - 1,283,368 162,748 1,446,116
Commerical MBS - - - -
Asset backed securities - - 1,083,833 1,083,833
All other bonds - - 11,521,698 11,521,698
Total bonds - 1,283,368 20,397,772 21,681,140
Non-affiliated preferred stock - - - -
Non-affiliated common stock 400,606,852 858,258 229,210,275 630,675,385
Equity index call options - 740,373,571 - 740,373,571
Variable annuity assets (separate accounts) - 486,113 - 486,113
Total assets at fair value $ 400,606,852 $ 743,001,310 $ 249,608,047 $ 1,393,216,209
Liabilities at fair value
Interest rate swaps $ - $ 80,615,474 $ - $ 80,615,474
Total liabilities at fair value - 80,615,474 - 80,615,474

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

6/30/2018 Level 3 Level 3 Net Income Surplus Purchases Sales 9/30/2018
U.S Government and government
agencies ’ $  7.629493 $ $ $ $ $ $ 7,629,493
Residential MBS 166,017 (8,807) 5,538 - 162,748
Asset backed securities 1,079,160 22,701 (14,659) (3,369) 1,083,833
All other bonds 11,521,698 - - - - - 11,521,698
Non-affiliated common stock 232,449,705 (11,249,995) (36,005) (472,376) 8,518,946 - 229,210,275
Total $ 252,846,073 $ (11,249,995 $ (22,111)  $ (481,497) $ 8,518,946 $ (3,369) $ 249,608,047

(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 $ 30,550,337 $ 30,314,373  $ 1,100,266 $ 21,815,460 $ 7,634,611
States, municipalities and
political subdivisions 3,819,235,439 3,793,609,401 - 3,759,706,873 59,528,566

Foreign government 12,459,020 11,110,656 - 12,459,020 -

Residential MBS 1,780,483,775 1,561,029,187 - 1,665,737,183 114,746,592

Commercial MBS 768,117,525 757,698,555 - 719,219,463 48,898,062

Asset backed securtities 6,433,725,602 6,361,138,055 3,960,000 6,067,336,710 362,428,892

All other bonds 16,583,838,814 16,754,469,558 4,976,342 15,434,736,987 1,144,125,485
Total bonds $  29,428,410,512 $  29,269,369,785 $ 10,036,608 $  27,681,011,696 $ 1,737,362,208
Non affiliated preferred stock 223,512,913 227,970,688 98,234,420 38,686,220 86,592,273
Non affiliated common stock 630,675,385 630,675,385 400,606,852 858,258 229,210,275
Other investments 220,690,461 229,308,563 - 220,690,461 -
Mortgage loans 1,017,000,000 1,033,416,554 - - 1,017,000,000
Equity index call options 740,373,571 740,373,571 - 740,373,571 -
Variable annuity assets (separate accounts) 486,113 486,113 - 486,113
Interest rate swaps - liabilities (80,615,474) (80,615,474) - (80,615,474)
Cash, cash equivalents and short-term investments 1,086,061,333 1,086,061,333 1,086,061,333 - -
Policy loans 96,936,136 96,936,136 - - 96,936,136
Total financial instruments $ 33363530950 $ 33,233,982,654 $ 1594939213 $ 28,601,490,845 $ 3,167,100,892

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:

09-2017

12-2017

$ 305,353,654
(81,813,346)

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

09-2018
Net gain from operations after dividends and FIT adjusted for the derivative MTM $ 304,977,133
Derivative mark-to-market recorded directly to surplus 49,494,339
Reported net gain from operations after dividends and FIT (Page 4, Line 33) $ 354,471,472

$ 223,540,308

$ 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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Statement as of September 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

2.2 |Ifyes, date of change:

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

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

Great American Lloyd's Insurance Company was dissolved effective September 30, 2018.

3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[X] Nol ]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. 0001042046
4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

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

1 2 3
NAIC
Company State of
Name of Entity Code Domicile
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAT[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/12016
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
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). 01/11/2018
6.4 By what department or departments?
State of Ohio, Department of Insurance
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Great American Advisors Cincinnati, OH NO NO NO YES
American Money Management Corporation Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement as of September 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: 302,665,507
13. Amount of real estate and mortgages held in short-term investments: 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 305,226,410 325,067,032
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 $ 325,068,032
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
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 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
American Money Management Corporation A
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management 54930048Y5YTQDRCSM84 SEC DS
Corporation
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[ ] No[X]
18.2 If no, list exceptions:

149556778 CAZ CREEK TAX LIEN FUND 6.50 05/08/2021: 009522779 AIRWAY THERAPEUTICS B
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Statement as of September 30, 2018 ofthe 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 ]
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Statement as of September 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

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

1.12  Residential mortgages ....209,241,430
113 Commercial mortgages ....823,669,769
1,14 Total MOrtgages in GOOM STANGING..........uiieuiirieieiiieteie ettt s bbb s b8 s s b s bbb R bbbt L T, 1,032,911,199

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, 1,033,416,554

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

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

Operating Percentages:

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

Yes [ X] No[ ]

Yes| ] No[ |
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Statement as of September 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE
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Statement as of September 30, 2018 f h

SCHE

REAT AMERICAN LIFE INSURANCE COMPANY
U 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......cccocccieecccceeesese e esessssessssssesssseenn AL ol [ 000000000, 262,352 ] .........84,562,643 | ................ 72,836 84,897,831
2. AlASKa......coiceeeeeeseesesessess s BAK L L 15,116 [l 1189,776 | e [ e | e
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado .
7. CONNECHCUL........evvrercrerereseesssseesssiesseesiesssssesessssssensennsO T | eevveclens | v 376,513 [ 1001000069,150,114 | v b,017 [ [
8. Delaware.......cccocooeveercvereeeiceeceieeeseeesesseseesssessesseeenensDE | el | eiii000065,006 | ........15,096,267 [ ..o | e [ i
9. District of Columbia..........ccccoreverimrinrreserisrienseieriesisnseisieneeens DG | oL | riii00000032,267 [ 1010100.3,457,500 | oo e [ e
10, FIOMdA. ..o cvoeceieieeieeisisssssiseisesssessssessssssssssesseen P L sl | 1000 2,116,016 oo 321, 550 024 ..323, 949 716 | ...
11, GBOIGIA. ... rerecrerierereresiesisnsessessesssenssssessssssssesssssssssssssssessenseensOA [l | 0000 970,535 | oo 92,485,890 93,540,483 | ...
12, HaWai. oo eseeieesesssssesssesessesssessssssessenseesee Al [ el | 000,238,922 | . 35,925,479 [ ..o [ e [ e 36,164,401
13, 1dAN0.....ciceecesesceeessses el D [ o Lo | i 104,599 | 17,592,720 | vovoerereeeeen 5,710 [ s [ 17,703,029
14, HNOIS.....ceecveveereeerreieeieseeieeresesseseessesesseessessessssseessesssssesssssseseeel [ el | e 1,003,805 | .. 109,974,942 111,109,980 | ...
15, Indi@na......covvcveveisecccesessseesssssesssesssssesssssesssssene N [ Lo | 000,255,708 | 143,485,961 143,905,005 | ...
16, JOWAL .o sessssesesssssessesesseese A [ oL | 000 120,536 | e 40,688,753 ...40,970,122 ...
17, KaNSaS......cocvevereeseeseiessssesssssssssesssssssssssssssesssssssssssssssessee KO [ coeee v | verinnnnnnn 167,556 | oo, 17,753,304 ...18,093,604 |...
18, KeNtUCKY....coveevceereeeeeeieeseeeie e sesseeesessssesesssesessesseee el KY [l | i0.204,790 | 60,573,901 ...61,104,376 |...
19, LOUISIANA......ovrrerrererrirrississiseissssessnsssssssssssssssssssssensssssessessssssens b [ oo Lo | 00 250,247 | 94,781,495 ...95,031,743 | ...
20, MaiNE...cocveeeeereeeereeeeveresseeeeesssesssesessesisnssssessesssssseseessensME | ool | e 108,567 | 16,852,943 ...16,968,784 | ...
21, Maryland........ccoeeeeinrinnnnnninnsninsessesssssssssesesssssnneneMD | il [ e .677,201 | 55,001,277 ...b5,678,477 |...
22, Massachusetts..........cccoouvreveveeneveseienesesssssssiesessseneene MA | L | ennn..552,682 | e 52,957,454
23, Michigan.......cccoeverernrrerinrnrsesnssssessssssssssssessssssssssssssssssses M vl [ reri00000.229,620 ..o 164,005,724
24, MINNESOtA.......covverereirereierieiessenesessniensessssesensessssssessesssnenes MIN s L [ e 441,256 | e 84,854,213
25, MISSISSIPPI.....cveveerrerereerercrriessesesssseseseesessesssessssssesssssnsessenens s MS | ool [ .. 166,456 | ......... 30,022,793
26, MISSOUM....ocveereeeicrcreesereeesressessesiesssesessessssssssssssessessseseeseeneMO | il [ en...386,867 .. 174,510,264
27. Montana.. ....1,591,507
28. Nebraska
29, Nevada.......cccooeeveveerceeeieeeeseeeessssessesssesessssssssseesessnse NV ol [ 000,339,428 | ...
30.  New Hampshire.......cccooecvrveeneniinncncienenessssesesssssesseened NH L [ e 73,653 | .
310 NEW JETSEY oottt ess s essssssenns 138 107,796
32, NeW MEXICO.....ocvverrreerereneerrersesnenessssssessessssessessessssennene NM [ L | c000000.213,826 ] ... 15,408,994 | oo [ | v 15,622,820
33, New York......... ...16,621,168 |...
34.  North Carolina. 147,270,388 |...
35.  North Dakota...
36, ON0....oiecicieerscc et
37, OKIANOMA.......cocvieiiceeie e
38.  Oregon........
39. Pennsylvania...
40. Rhode Island..
41, South Carolina..........cccceeevveveierverrersesieseseeseeseeseesesseeessnnn G [ ol | 450,253 |l
42, South Dakota.......cccccveveeererseseieisssesessssseesessssssesssnenens S0 [ el | eieinne0nid6,937 | 08,578,995 | viviieeiei2D | e | v
43, TENNESSEL.....ccereeererereerererreseneieessnsnssseesessesssessssssssssssssssseseesnes FN [ conesLocs | e 498,182 | oo 129,576,643 |...
44, TEXAS..iiirerirreereresisesesessssssssessssssssessessessssssessessssssessessesssssses X | coeneslones | e 2,891,696 | ... 185,099,683
45, Utah.ecncseesesssssssssssssssssssesneen UT |l 0128347 | 52,928,881
46, VermOont......ccccevveeveieneniseiesesnssesssesssssssessssssessesssssssseses VI [ eoeiecloves | v 35,340 | 10,310,145
A7, VIrgiNiaL ..o VA | Lo [ 1,043,441 | 61,328,347
48, Washington........cccceeveviereeveeeeveenereeesssssessessesesssseneeee e WA [ L | i 446,971 |l 94,062,004
49, West Virginia.......ccoeveveeervericresseieseessesssssnesssssessesssneen WV [ L | 103,257 | 25,699,460
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.............cocvevrinreneirersrensneiesesenseeenns MP [ oo Nes | e [ v
57. Canada......ccccovervrrernnes o
58.  Aggregate Other AlIeN.......cccceveeeveveesreereereerierieeneseeseereness O T L XXX 058,063 | i 70,861 | v 0
59.  Subtotal . .
90. Reporting entity contributions for employee benefit plans.............. ,0.9 GO ST USSR ISR
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........coveeveveevreerieieseee e XXX | e | v [ eeevesieisesieieenes | eevseseessssesiesessenes | ceveesssssesesssseseenad (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 124,046 | .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 675,
98. Less Reinsurance Ceded..........cccovrvrrrerernne. XXX 251,
99. Totals (All Business) less Reinsurance Ceded..........ccccooovrrreneene XXX e 12,424,303 |....3,766,811 850
DETAILS OF WRITE-INS
58001, Other AlIN........cvueeiereereeeieieis et naes XXX 128,924
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.. 128,924 | ..
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 September 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.

Americ

Americ

American Financial Capital Trust Il
American Financial Capital Trust Il
American Financial Capital Trust IV

an Financial Enterprises, Inc.
an 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
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Technical Industries, Inc.
Penn Towers, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
Pittsburgh and Cross Creek Railroad Company (83%)
Waynesburg Southern Railroad Company

Dixie Tt

Helium

* Denotes insurer

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

erminal 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 Italy 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 #

Holdings Limited

Neon Employee Ownership LLC (23.35%)

GAI Australia Pty Ltd

@ Company affiliated but not owned

# Participant in Lloyd's

Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage ow

ned by respective parent and other affiliated companies

Q12

ch':‘(::t'i';an'y 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
N 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 September 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.
Great American Financial Resources, Inc. #

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

QQAgency of Texas, Inc.

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

| Skipjack Marina Corp.

| Great American Holding, Inc.

Agricultural Services, LLC
Great American Holding (Europe) Limited
Great American Europe Limited

Great American International Insurance Designated Activity Company *

Mid-Continent Casualty Company *
Mid-Continent Assurance Company *
Mid-Continent Excess and Surplus Insurance Company *
Mid-Continent Specialty Insurance Services, Inc.

FF

L

* Denotes insurer

]

Oklahoma Surety Company *

National Interstate Corporation

American Highways Insurance Agency, Inc.
Explorer RV Insurance Agency, Inc.
Hudson Indemnity, Ltd. *

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

National Interstate Insurance Company *

TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC
Safety, Claims and Litigation Services, LLC
Republic Indemnity Company of America *

Republic Indemnity Company of California *

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

@ Company affiliated but not owned

# Participant in Lloyd's

Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage ow

ned by respective parent and other affiliated companies

Q12.1

Commercial For Hire Transportation Purchasing Group @

National Interstate Insurance Company of Hawaii, Inc. *

ch':‘(::t'i';an'y FEIN NAIC Co. Code|

OH 31-1544320

DE 06-1356481

KY 31-1422717

DE 34-1017531

NE 47-0717079

T 34-1947042

OH 31-1395344

OH 13-1935920 63312
OH 31-1021738 93661
MD 27-4078277

MD 27-0513333

FL 20-1246122

sc 81-3737639

OH 47-5618395

MD 20-4604276

OH 31-1391777

OH 26-3260520

OH 450252531 67083
MD 52.2179330

OH 42-1575938

OH 27-3062314
GBR
GBR

IRL

OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535

OH 73-0773259 23426
OH 34-1607394

OH 34-1899058

OH 31-1548235
cYM 98-0191335

VIR 66-0660039

OH 34-1607396

sc 36-4670968

OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631

OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054

OH 46-4570914

CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711

FL 59-3385208

FL 82-2462705

FL 59-3409855

FL 59-1835212 10701
FL 59-3269531 10335



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

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

American Fina

* Denotes insurer

Part 1 - Organizational Chart

ncial 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, Compariia 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
GAl Warranty Company
GAIl 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, 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.

@ 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

ch':‘(::t'i';an'y FEIN NAIC Co. Code|

OH 31-1544320

OH 31-0501234 16691
DE 31-0912199 35351
OH 31-0973761 37990
> 59-1671722

OH 31-1463075

OH 59-2840291

PA 25-1754638

OH 59-2840294

OH 20-4498054

KS 31-1277904

OH 31-0589001

CA 31-1341668
MEX
MEX

KS 39-1404033

NY 13-3628555

NY

DE 81-0814136

OH 31-1753938

FL 31-1765544

OH 61-1329718

> 74-2693636

OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643

NY 13-5539046 22136
T 31-1073664

OH 31-0856644

OH 31-1288778 38580
DE 31-0918893

OH 31-1209419 31135
OH 31-1237970 33723
GBR

FL 59-1263251
CAN 871850814

IL 31-1293064

OH 31-0686194

OH 31-0883227

OH 31-1119320

OH 31-0728327



Statement as of September 30, 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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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 | *
................................................ 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...... 5...
Neon Employee Ownership LLC Helium Holdings Limited Ownership......... | ..... 23.350 [ .ovieieeiesee e | e N 5.
......................................................................... GAl Australia Pty Ltd.........cccceeiriieieieieieessese s Neon Employee Ownership LLC.............c.cccoeveevevneene | OWnership........ | ...100.000 | American Financial Group, Inc. | .....N....... | 5...
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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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 | *
................................... 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................c....... | SC.......... [NIA........... |National Interstate Insurance Agency, Inc................... | Management..... |................. | American Financial Group, Inc.| .....N....... |4...
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 September 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. | ..... Yoo [
. | 13-5539046 Great American Insurance Company of New York Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc. | ..... Nevoroos e
. 131-1073664 | .. ..| Great American Lloyd's, InC...........ccocvrrnnee. .| Great American Insurance Company.. .. | Ownership.. ...100.000 | American Financial Group, Inc. | ..... A (RN P
31-0856644 Great American Management Services, Inc Great American Insurance Company. Ownership ...100.000 | American Financial Group, Inc. | ..... A (RN P
. 131-1288778 Great American Protection Insurance Company. Great American Insurance Company Ownership......... ...100.000 |American Financial Group, Inc. | .....N....... | .....
.................................................................... 31-0918893 Great American Re Inc. Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
0084| American Financial Group, Inc.|31135... [31-1209419] ......cccco. | vvrrvrevemrens | verrerereireeninenne Great American Security Insurance Company............coeereerereereereenennns Great American Insurance Company...........ccooeueeneens Ownership......... ...100.000 | American Financial Group, Inc. | ..... \JSUS P
0084| American Financial Group, Inc.|33723... | 31-1237970].............. Great American Spirit Insurance Company. Great American Insurance Company. Ownership......... ...100.000 | American Financial Group, Inc. | ..... \JSUT
.................................................................... AA-1120817| ............. Insurance (GB) Limited Great American Insurance Company Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
.................................................................... 59-1263251] ..o | evveerieeninns [ veeerieinnnenens | KEY LAIGO GROUP, INC..vovi e Great American Insurance Company................cc......... |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....... | .....
....... 31-1293064 Professional Risk Brokers, Inc Great American Insurance Company. Ownership......... | ...100.000 | American Financial Group, Inc. | .....Y....... | .....
.................................................................... 31-0686194 | ....coovovve [ eereeeeseens | eessssiseee | ONE EASE FOUIN, INCoivvceeeee e NIA........... | American Financial Group, InC............cccccvevrvrrnnennnn. | OWnership......... | ...100.000 | American Financial Group, Inc. | ....N....... | .....
.................................................................... 31-0883227 | ....ovvvvee | cerrrrvererreireinnes | vevreereinnienneenee | PIONEEE CAPEE MIllS, INCevivoii e NIA........... | American Financial Group, InC............ccccovevrvrvvnnnennn. | OWneErship......... | ...100.000 | American Financial Group, Inc.| ....N....... | .....
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Statement as of September 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 | *
31-1119320 TEJ HOIAINGS, INC....oovoeeiiecc e American Financial Group, INC........c.ccoeurvniririniennnns Ownership......... ...100.000 | American Financial Group, Inc. | ..... \[SUSE P
. 1310728327/ .. ..| Three East Fourth, Inc.. .| American Financial Group, Inc.... . | Ownership.. ...100.000 | American Financial Group, Inc. | ..... \ BSOS PO
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 |Company is affiliated but not owned.
5 | 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 GAI Holding Bermuda Ltd. through their ownership of GAl Australia Pty Ltd.




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

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

Response

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

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

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

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

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

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

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

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

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

N o kR o

Bar Code:

* 6 3 31220184 9000003 = * 6 3 3122 01844700003 =
* 6 3 3122018 3 650000 3 =« * 6 3 3122 0184480000 3 =
* 6 3 3122018445000 0 3 =« * 6 33 1220184490000 3 =
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Statement as of September 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

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 31,797,413 | o | eevverierenennnn 31,797,413 | 31,327,304
2505. Inventory and prepaid assets on real estate holdings... | ..2,906,339 | .. ..2,906,339
2506. ACCOUNES TECEIVADIE. .......vveetciceic ettt sn et sns | esssssesessssesssnns 354,137 | o 354,137
2597. Summary of remaining WIite-ins for LINE 25.........cccvereuiiieicieciiisieisiseesessssesiesessssssssssessnss | sessessesssnsns 35,057,889 | ...coovovernnne 3,260,476
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 179,666 | ..o 893,267
2597. Summary of remaining WHte-iNS fOr LINE 25........ ittt sttt sttt sttt sttt ensenssntns | fessssssnsnsssssenssnssnesecs 179,666 | ovoveveererisnieinies 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.........coveveieeieiecicreiieie ettt bbbt bbb bbbt s e st astesansntans | saesisssssssessssaseas 20,845 | ...coeiee 19,673 | oo, 26,192
08.397.  Summary of remaining Write-iNS fOr LINE 8.3.... ... it ns s sssssssnessssessanes | sssessssssssssnsassanen 20,845 | .o 19,673 | o 26,192
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Statement as of September 30, 2018 of the GREAT AMERIC

AN LIFE INSURA
U EA-V

Real Estate

SC

NC
ERIFICATION

COMPANY

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 Yar'S EPIECIALION...........ccciveueiircteiicee sttt st s bbb s s b ss s s s e s s ensetesnsnsesanns | setesessssessssnsesesnsesassnsesanen SATTTAG | oo 4,288,786
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8).........cccvverririereiiinsieieiessssssesssssssesssssees | soresesssssssessesssssssesessses 95,956,229 | ..ooviiireeieieeinis 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 95,956,229 | ...covovviriiieeie i 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 133,764,873 | .o 244,098,267
2.2 Additional investment made after @CUISIION. ...........c.ccvevriireieiercee ettt s sae s ssesesaenes | sevessessssessssessssssssessesnsas 44,629,974 | ..o 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............cvuevuivieiiieisiieteie ettt st a st b s es s snsns | sbsessessssessesssnsessessesaes T 789,147 | 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)......... 1,033,416,554
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).. 1,033,416,554
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 1,033,416,554
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. ..........eveevireieeie ettt b s s b s b ss st sssaessnsas | sevessesassessssessnssssessessesas 55,815,656 | ..covvvrerirecreiiieieinas 293,873,721
2.2 Additional investment made after @CQUISIION. ..ottt ssaessenas | ssaesssessesse s s s s seneaes 149,351,473 | oo 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. ACCTUAI Of QISCOUNL........ooveieieieecctee ettt sttt s se s sestesssessessesssssnssssenses | sressesssssssessessnsessessessnssssensessnsense 1100 | cueireiiessssssssessssssesse s sesses e sees 367
5. Unrealized valuation iNCTEASE (UBCTBASE)...........c.eveveeiereiriie e isetes ettt s ssae s bttt sa s s b tenen , (2,358,753)
6. Total gain (I0SS) ON QISPOSAIS........curuurerierereireiieiasiseiseesseeee e ese sttt et b s s bbb bbbkt b st bsess st ebins | Eebsessstessssssessessanssnssententans 162,137 | s (3,929,674)
7. Deduct amounts reCiVEd ON QISPOSAIS..........c.cvuiveiicriiirereieeiei ettt et b s ss s bbb b st s s ssaessnsnss | sbssesessssesesinassessssesesinan 67,767,291 | cooovereeeeereeeei 162,329,125
8. Deduct amortization of premium and dEPrECIALION............cueveviiiiieicieiseie ettt ssbenas | sebessessesssesses s sense s sanes 1,366,494 | oo 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 rECOGNIZET...........cc.cvueviviiueieiieieeiee et snes | ettessssssssssssessssssensesneas 10,821,114 | oo 2,597,699
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........ccevrrerierrerererieieiseesseesssesesies | cevevesssssssssessssssennes 1,027,763,658 | ....covvverrerererrireiernas 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 (LiNe 11 MINUS LINE 12)........ceiiiieiieeiieiiiiiis s siesssssstesssssssssssessessssessnsns | svsessessssssssssesssssssanees 1,027,762,658 | ..oovoveeeeieeeind 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 sttt a st stes e ssbenas | sebessesasssssssssssssssasens 5,016,524,117 | oo 6,695,095,508
3. ACCTUAI OF QISCOUNL........cuevuiiiieiieicitie ettt bbb bbb s s st s bensenn | sebessessessnsensessessntantessetan 83,635,229 | ..cvovvieereereeis 118,055,678
4. Unrealized valuation INCIEASE (ECIEASE)..........cevevereeicrieeie ettt s ss s a s ssnsasans | saessessssssessssassssesaesensaes 13,679,534 | oo, 82,710,755
5. Total gain (I0SS) ON QISPOSAIS.........c.ccviieiriiriiieiiice ettt ettt a bt st bbbt s e st bbb b s s eaebsssebessnsesenas | sbssebessssesesinsetesansesesnaas 23,515,456 | oovvveeeieeeeeeeee 10,839,990
6. Deduct consideration for bonds and Stocks dISPOSEA O ..........c.vueveiiiiiiieicicei et | eetesesssesssse s sssenens 2,791,258,674 | ..o 4,514,216,833
7. Deduct amortization Of PrEMIUML...........cccieiiieiiiceeiec ettt bbbt bbb b s st s sessssebebssebesans | sbsssebessnsesesnsesessnsesesnaa 27,140,121 | oo 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 ....15,250,693 | ..
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. ... 11,179,895 ...
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... .30,453,082,893
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)........ccoviviriiieierieiecieesiesesesesissssseesesssssessssessssssssssssssees | eesessessesssssssssnsssens 30,453,082,893




Statement as of September 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 18,878,193,481 | ..oovvvrierne. 1,412,882,074 | oo 782,410,230 | .ooovveeieeieeiieiienas 2,616,760 | ..ooovvoerreranes 18,805,687,430 | ...oovvrveirnnn. 18,878,193,481 | ..covvovrvrnn. 19,511,282,085 | ...ooovvvrennnne. 18,359,059,785
NAIC 2 (B)-vvuverrerrerrinereerisssisessestsessessssssse bbbt ssensnas | eeseisssssessanssnes 9,333,106,795 | ..oovverrrirrirrirenn. 373,930,246 | ...coovvvveieeis 119,276,219 | ..o 31,668,667 | oo 8,629,293,210 | ..occvvvvrreircirnes 9,333,106,795 | ..ovvveereircirns 9,619,429,489 | ...coovvrrvvirrirns 8,360,050,807
NAIC 3 ():vvurerrerriseeseissisessesss sttt nsiennes | esbinsssnesnssnsseneees 513,127,785 | oo 6,307,223 | ..o 32,184,648 | ..o (15,874,496) | ....covvvrcirrireirns 567,024,484 | ......ccovvrrviiis 513,127,785 | oo 471,375,864 | oovoveins 442,065,250
NAIC 4 ():ve ettt nsenssssens | sessestesssnssessessansnnes 95,824,578 | ..o 7,439,570 | oo 8,113,163 | ooovvecrrerrerrerreni (176,117) | o 93,312,630 | cooovvevrirriniiniis 95,824,578 | ..o 96,974,868 | .....coovrverieriinnne 113,719,476
NAIC 5 (B):1euvereerieriereieeeese e essee s ssses st ettt st essssssssssssas | srssssssssssnssssssssss 20,910,390 | .ooeoriereieriieeiiiens N7 N 4,008,483 | ..o (493,657) | weoververeieeieens 21,588,569 | ..eovereerieeiieiins 20,910,390 | ..oovveeieeiieieeies 22,170,589 | ..o 17,608,390
NAIC B (B)-.vuvereerrerrerieseiese et sss st ss st ss sttt ss st esssnsses | nnssssssssesssssseniss 28,058,008 | .....oviiiieiiriiniei s | s 2,186,433 [ oo 19,418 | oo, 27,927,464 | ..o, 28,058,008 | ....oooiiniiriniis 25,890,993 | ..o 29,823,802
TOtAI BONGS.... ittt | seessensensnnsnees 28,869,221,037 | ..ovvovivnrinniins 1,806,321,452 | oo 946,179,176 | ..o 17,760,575 | cooovviviiniies 28,144,833,787 | ...cvvvviiniis 28,869,221,037 | oo 29,747,123,888 | ...cccovvvirirnns 27,322,327,510

20IsO

10,000,037 10,000,038 10,000,037 10,000,036 10,000,039

NAIC 2. | eneni e 127,707,293 | oo 60,000,000 ... | s (85,217) | o 141,787,879 | oo 127,707,293 | ..o 187,622,076 | ..o 93,027,270

10, NAIC 3. bbb bbb | feb bbb bbb bbb es | £hbEb bbb bbb | febb bbb bbb | Shrb bbb | bbb 1,000,000 [ ..o | s (U 1,000,000
110 NAIC A s | s 16,399,008 | ....cvviiiiiiicine 7,509,996 | ...ooviiiiiriicininnns s (8,804,833) | ...cccvovrieririiae 12,013,333 | oo 16,399,008 | ..o 15,104,261 | oo 6,112,118
12, NAIC 5.ttt neas | esienine s s 6,197,744 | cooone 243,492 | ..o | e 8,803,079 | ..o 6,197,744 | oo 6,197,744 | oo 15,244,315 | oo 7,996,036
130 INAIC Bt se s ss e e e | oeEseeeeEseEere st ens e RseneseE e ensens | £hfenesetseRieesenEene e enesnssesensentenee | enEeEentenEoeeseRsiesenEenEeresententiesiens | chiiiieiioiiirtiessonsisessenssiscssessrnis | erieisieieriesiiiiisessinsiesessensocsoees | ceeisiesiensinsicmesiensiimisonsonsiisensos | srrensinene et 0 [
14, Total Preferred SOCK...........cocuiiiiiiiiciciescesesecsesrisniins | s 160,304,172 | ..ooovviiccciees 67,753,488 |.....cooiiiiiiiiinc 0 [ (86,973) | ..o 170,998,994 | ...cocvvivviciicnns 160,304,172 | ..ooovvcicicaa 227,970,688 | ......cccoovvviicininas 118,135,463
15. Total Bonds and Preferred Stock...........ocuiiiiiiiiiiiniiisississssisienies | onveseeonienieees 29,029,525,210 | ...coocvviiiciinnn 1,874,074,940 | ...cocvovvvininnnnnnn. 946,179,176 | ..oovvvviviicicis 17,673,602 | ...cooccvcvnn 28,315,832,781 | ..o 29,029,525,210 | ..coocvcviiiinas 29,975,094,576 | .....ccoccvvvinnns 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 18§.....322,544,333; NAIC 2§.....134,586,556; NAIC 3§.......... 0; NAIC48§....20,623,212; NAIC5S.......... 0; NAICBS.......... 0.




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

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actsual Interest ?Dollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......couirirriirierrierieens | e 477,754,101 | ..ovvvns )00 R O ATT,737,667 |...oovvvervrierincnens 8,782,695 | ...
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAN. ...ttt sess st sessessnes | sessessessesssssessnssessnssnssens 209,625,753 | .ovoeeerererei e 413,575,345
2. Cost of short-term iNVESIMENLS ACQUITET............ceiiiuiiicreeice et a s ssnseaes | sebsesessssesesssesessssstesesnaas 367,941,691 | oo 3,330,901,566
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt ettt e s e e s e st st s e s e sese st sssesess st se st en et ensnsnenenesenenenenenenenenesenenes | oeesesssssssesesssesesseseteseseeeeesaranaras 16,627 | oo 3,305
4. Unrealized valuation iNCrEASE (ABCIBASE)..........cvevcvieieeieriieeeesese ettt sttt s st es e b as s sss s s sses s bsseses | essessssassssssssessssasses et sssessessnsassessessnsanes | sestessessssassessesassssssassssssssesses e benses e bares
5. Total gain (I0SS) ON QISPOSAIS...........cuivieeiriiieicieiie ittt bbb bbb s ettt bbb s st sssessesnts | ebssbessessesssessesse s s s st b s en b s bt en s B | 21,671
6. Deduct consideration reCeIVEd ON QISPOSAIS..........ccccvriveiieueiireieiiiere et b b s b ss s s st sensens | saebesssesessssesesssesessnsesesnas 99,829,973 | oo 3,534,876,134
7. Deduct amOrtization Of PIEMIUM...........cc.ciiiiiiieiieicieee ettt bbbt bbb s st s st ensesas | stessassesssestessessnsesses e bnsessessessssensesntans | sbstessessssssesses e s asbes e s st en s bbb s s ssen s
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE.........c.evuruuririirieieiieciesissiseisstsisssesseseessesssssssssssssnssns | sesssessasssssssssessessssssessassassssssessassssssnsses | esssessassosssnssessessssssssessasssnssnssessnsanssns
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............c.iuiueiciireieieieisie et sssesseses | ersssessesssssssesssssssessessssssssssessessssessessstans | sbessessessssssssssesessstessessstansessessnssnsassenses
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccovererrrrreererreeieiessesieiiesens | ceeveeieseesessssessss e ATT,754,101 | oo 209,625,753
11. Deduct total NONAAMItIEA @MOUNTS...........ciuuiiiiiirr bbb | £ oEEE bbb bbbttt Chesb e bbbt
12. Statement value at end of current period (Line 10 MinUS LINE 11).....covrisieriniinrssssissessssessesssssnessessssssssnssssssssssssssnens | sonssenssssssssenssnssssssssnsanesslb L T4 10T | oiiiiiisissssseisssnesneans 209,625,753

QSI103




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

10.

1.

3.1

3.2

33
41

42

43

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

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

SCHEDULE DB - PART B - VERIFICATION

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

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

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

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

Change in variation margin on open contracts - All Other:

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

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

Add:
Change in adjustment to basis of hedged item:

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

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

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

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

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

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

Less:

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

4.22  Amount recognized 0

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

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

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

Deduct nonadmitted assets

Qsi04

652,506,758

405,998,236

(47,736,298)

(351,010,598)

659,758,097

659,758,097




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

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

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

QSI05, QSI06



Statement as of September 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COlUMN T4 ..o 659,758,097

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 659,758,097

4. PartD, SECHON 1, COIUMN B........ouiiiiiiiiiiii bbb 740,373,571

5. PartD, SECHON 1, COIUMN B......uveeirieeieicieieisie ettt en (80,615,474)

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. 659,758,097

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 659,758,097

10, Part D, SECHON 1, COIUMN 8........oevivceeieicteee ettt ettt b ss s sttt b s s sansaes 740,373,571

11, Part D, SECHON 1, COIUMN ..ottt ettt a st s et s st s bt s s b s s saes (80,615,474)

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

Potential Exposure Check

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

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

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

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

QsSl107



Statement as of September 30, 2018 ofthe 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
....................................... 3,184,179,889
....................................... 3,094,399,321
.......................................... 591,162,361

QSI108
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Statement as of September 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 Palm Beach.........cccoeuverieniererceeeens FL....| 07/16/2004.... | Sailfish MANNG RESOM..........ccvureerireireriieieeeirces et es et sssessseessssessees | sresssesesssssssesssessssssassessesassessessenes | sesessessssessesssesesssssssesssssssessnssessnnne | tesessssnssesssssesasssssessessssssansessensnss | sesseessenes .334,148
Building, Land, and IMPrOVEMENES..........c.oiuririiiiiiierieieeis e Charleston............ccccevveevverennne SC... | 05/01/2002.... | Charleston Harbor RESOrt and MariNG...............ccceviriiieceeiiicieierecieeeseeieeseseesieetesessiens | sveesssesissesesessssssessesesssssessssssssssins | esessesesessssssissesssessssssssssesssissesanes | soesiesesssssesssssesssinsesssessssssenesesens | eevesesisns 119,653
Building, Land, and IMProVEMENLS. ..o nnees Stevenville .| MD.. | 05/22/2002.... | Bay Bridge Marina..........c.cccovurerirurermnrinrirerisiniesssisseesssisssessesssssessessssssessesssnes ....82,379
Building, Land, and IMProVEMENLS............coveieiririeieceisis sttt ssnens Whitefield. ..o NH... | 06/01/2005.... | Mountain View Grand RES0r LLC...........ouiiriririieieiieiieiesi ettt nsesseensenaas .. .929,167
0799999, TOAIS. ...ttt etttk h bbb etk ee b ek eh et ee beLiedseEseeeeh oL e e e heE oL E LR e h oL h Lo LR eE L eLE Rt eE e E oL oL E R eEeE oL EeEehLEeehehE e ehe  beLEedeeEeE e h oL EeE e EeLE e h LR e E oL E oL E LR E L E L E L E e E oL LR R E e h oL E e E A E e h L E L E bbbt 0 0] i (O 1,465,347
0399999, TOIS. ... .vurveeeersreseesseesseeesessese s s8Rk SRk eeRE e 4eE8 R R eER AR LR LR R R R R R R R R R R £ £ R RS R R R R eeRRe | HEESeERE R R LR LR AR AR R AR E LSRR R R 0 (V10 0 1,465,347
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE
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Statement as of September 30, 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
Embassy Jacksonville New.........ccccoviviininirennns | JACKSONVINE. ... | FLoiiiiesresneinas | .................. 08/22/12018.... | .coovvrrenes 5.221 22,993,350 | .. 37,000,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All N ............ ik sebb sttt | cranees XXX....... XXX 22,993,350 | oo 0 37,000,000
Mortgages in Good Standing - Mezzanine Loans
V262 MOrada NeW.....ccoeresceseesessessssee T [ny I.... e 8,152,826 | oo 43,195,641
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS.........cuuuiiririiiiiiiiisisiiserssi sttt XXX | e 0 [ e 6,152,826 | ..o 43,195,641
0899999. Total - Mortgages in Good Standing... XXX 22,993,350 | civouiriinir e 6,152,826 80,195,641
3399999, TOLAl MOMGAGES. .......vververereisereeseeseriti et XXX 22,993,350 | .ooveierieieieeee s 6,152,826 80,195,641
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
Embassy Jacksonville.........ccocouiinirnnnes Jacksonville........ccouveinens FLiie [ | 10/10/2013.... | 08/22/2018.... | .eveovevrrinenns 14,686,468 | ......ovvvieriiriinirinnns | e | | e | e 0 o 14,686,468 | ........ 14,686,468 | .....ovvivrirrinciinns | e 0
0199999. Total - Mortgages Closed by REPAYMENL. ... ...cuuiiiriitiie et st bbb bbb 14,686,468 | ......ocoooviiinninnd 0 0 | 0 0. 0 [\ 14,686,468 | ......... 14,686,468 [ I 0 0
Mortgages With Partial Repayments
45 Health Center............oevmeeneeeneennnis San Diego CA o [ i 06/28/2013.... | 09/12/2018.... | covooeverrererireinne 86,579 [ coourvrreerreirerinnines | cerenerieniesiensnnens | e | cereeeeessssesensnnees | e 0 | oo | oo 66,579 66,579 | oo | e 0
All Seasons...... West Bloomfield M. .103/28/2014.... [ 09/12/2018.... | covoevvvererrerern 93,555 [ i | v | v | e | e 0 [ | e 93,555 93,555 | it | s 0
Amkor Technology BIdg.... TEMPE...vorrerereiee e AZ L 112/2172015.... [ 09/12/2018..... | oovververririrnersenD2,552 | e [ e | v | e | s (0 TP [P 52,552 52,552 | covourrverierierineeis [ e 0
Ben Arnold Beverage................ Ridgeway.......ccoceemiereeirinnns ST IRNIN I 10/27/2014.... | 09/12/2018.... | ovvvrrrrirereeeeren80,352 | oo [ | e | e | e [V STOPRORORIORON VN 80,352 80,352 | oo [ e 0
Biltmore Hotel Coral GabIES..........rverirrieriiereceieseriseiies FL .1 08/13/1999.... [ 09/12/2018.... | .. 152,905 | oo [ e | e | s | oo 0 152,905 | ovoiveerrn 152,905 [ oo | e 0
Chatham Bars InN..........cccoceemrvnerirerencens Cape Cod.......ccoounu. .| 05/06/2016.... | 09/12/2018.... | .. 26,565 | oo | rereeiseineierienes | e | e | oo 0 126,565 | ovoovreeern 126,565 | oo | e 0
Convention Center Parking Garage. . | Philadelphia 101/31/2012.... [ 09/12/2018.... | covovvvvererirernrnB7,260 [ i | v | v | e | o 0 [ oo | e 67,260 | ..ooovreieeen 87,260 | oo [ e 0
Embassy Memphis... . | Memphi | 11715/2013.... [ 09/12/2018..... | ooeververerirnersenB,58Y | i [ e | e | e | e L0 PRI IOV 89,589 89,589 [ ..o | e 0
Franklin Marriot Cool Springs Franklin.........cccccooeueee . 109/24/2014.... 1 09/12/2018.... | ovevevererereeeee 103,445 [ oot [ e | et | e | e 0 103,445 | .coocvnaee 103,445 | .o | e 0
Grand AM Austin .110/23/2017.... [ 08/16/2018..... | ..veorrvrirrrsereeeB3B,TTE | s [ o | vvviesssesenseseseees | e | veees 0 835,775 | oo 835,775 | .oorveerierireerieines | cereseeierieseienienens 0
Highland Dallas . | Dallas . 112/18/2015.... [ 09/12/2018..... | oocverrerirrrnereeeB9,099 | i [ e | eeeiesieesesenienes | e | e 0 | | oo 89,699 89,699 | ..o | s 0
Kiewit Energy Building. The Woodlands.. .103/25/2015.... [ 09/12/12018.... | coovvvverrrrerreeen 102,277 [ i | v | vrsesenissessssnnns | e | oo 0 102,277 | oo 102,277 | o | e 0
Las Fuentes Prescott................ .105/29/2015.... [ 09/12/2018.... | coeveoerrrriraeree 110,307 | i [ o | versssesssensseeneees | e | veees 0 110,307 | v 110,307 | oo [ e 0
L-3 Communications . | Salt Lake City | 11/08/2013.... [ 09/12/2018..... | coocverivririeeneeenBB,793 | i [ e | e | e | s 0 | oo | e 86,793 86,793 | ..o | e 0
McHenry Row....... Baltimore .106/29/2012.... [ 09/12/2018..... | overrvveirirnereen 130,389 | oo [ e | e | e | e 0 130,389 | .o 130,389 | ovouverrerierieeenns [ e 0
Mountain View Tucson .1 06/30/2014..... [ 09/12/2018..... | .ecververrerirnerseeBBBTY | it [ o | rerissinesenieseenes | e | oeees (0 PRI IOV 88,679 88,679 | oo | cereerieeieseeeieens 0
Old Standard.... . | Cincinnati .101/01/2008.... [ 09/10/2018..... | ..oeverveririraneeenB3T425 | e [ e | ervesisesensesenees | e | e 0 | o | e 31,425 31425 | oo [ 0
Pacfic Park. Santa Monica .| 04/30/2018.... [ 09/12/2018..... | oovererririrneeeeBT2792 | e [ e | rersssssssessssesenes | e | veees 0 472,792 | oo A72,792 | oo | e 0
Palomar Commons.. 10/17/2013.... [ 09/12/2018..... | ooveririirieeneeen 98,658 | o [ e | e | e | s [V SRR o 96,658 96,658 | ... | e 0
Pearland .1 12/06/2013.... | 09/12/2018.... | .. WBATO2 | oo e | e | s | e (0 TR [P 64,762 (O (Y2 RSP BT 0
Residence Inn Sacramento.. Sacramento 11/07/2013.... | 09/12/2018.... | ccoevevererrcnne 10,126 | ovveceeieeceeieeees | e | e | ereeeieseseeseseenenas | e 0 110,126 | ooovveree 110,126 | oo | e 0
SaNEStN......veeveieris DESHN. ... FLoiiireiines [ 07/31/2013.... | 09/12/2018.... | cceovvveerierirnee 277,957 | oo | erviesrineiieninssenins | e | v | e 0 277,957 | oo 277,957 | v | e 0
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Statement as of September 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
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

Semoran Commercenter.. Orlando Fl . 06/17/2013.... | 09/12/2018.... | covoovviiirieeenneB0,388 | s e [ s | s | s 0 [ | cereieenn.80,388 | ee.i..80,388 | 0
Stop N' Go Center .103/18/2014.... [ 09/12/2018..... | .oovererrrrirnereeenBB,88T | s | et | reriessiesiseiseninnes | e | s 0 [ | crvveienerenn 86,887 | i 46,887 | .. 0
Ulndy Health Pavilion............cccccovevennne. Indianapoli INGi | s 09/11/2015.... | 09/12/2018.... | .ooovvvrrrrereeeei209,867 | oo [ errriinisnireiiieniiiens | ceviesiesisssiissinsnins | e | e 0 [ | cerrireenn 209,667 | ooeconn.. 209,667 | ... 0
Vaca Morada New. .| New York.... NY .1 09/26/2017.... | 09/27/2018.... | .. 15,022,651 | ..o [ e | e | s | s 0 | oo | 000 15,922,651 | 1.......15,922,551 | ........ 0
Warner Brothers... . CA S 1111212013.... [ 09/12/2018..... | coovereirreineeeee8B,943 | e [ e | e | e | s 0 [ | cerriinnnnnn63,943 | 63,943 | 0
Whispering Wind............cccoovruinrinrinnninas Phoenix................ [ YA [ 05/17/2013.... | 09/12/2018.... | coooovirienreenn BB,942 | s [ | e | s | s 0 | e | 56,042 | ill.56,942 | L 0
Xactware Office Building........... Lehi...oniiniicinisnicsnicnisnscsnsessssssnen | UTiiii [ 02/24/2014.... 09/12/2018.... | .. 150,641 | [ | s | | s 0 . 150,641 | .............150,641 |....... 0
0299999. Total - Mortgages With Partial REPAYMENES. ...ttt eestisssssssess s et 19,861,460 0 0 ... 0 0] s 19,861,460 | .........19,861,460 O IR 0
0599999, TOtAl MOMGAGES. ........vvuviriiiriiiiiiiiieiiicis i ess s 34,547,929 | ..cococviviinin, 0 ] 0 0. 0 0. 34,547,929 | ......... 34,547,929 [ 0
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Statement as of September 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|NB Private Equity Credit Opportunities Fund LP.... New York .| NB Private Equity Credit Opportunities Fund LP.............ccccoueuimiiniiiniiniiciniinni 06/07/2017.... .726,402

000000 00 0|SAAS Capital Fund Il .........coccounven. Cincinnati . | SAAS Capital Fund Ill ...... 08/09/2018.... | coveovveeriens | crven 75,000 .

000000 00 O |Sierra Senior Loan Strategy JV | LLC New York . | Sierra Senior Loan Strategy JV | LLC 07/16/2015.... .650,000

000000 00 0| TTGA C-1 MMF, LP.....oouiieiiiiiiieniiirrissiesiese st Cincinnati | TTGA C-1 MMF, LP.oiniericeei e 1211812017 . [ o [ e | v 2,161,948

000000 00 0 Vida Insurance Credit Opportunity Fund II, LP......... Austin . | Vida Insurance Credit Opportunity FUNd Il, LP.........ovviiierinrerercreeererescenns 08/02/2017 ... | covverereereenen [ eeereerereeeereesereeeineesesnenee | ceeeereeseeennees 1,284,109

000000 00 0] Yukon Capital Partners Il L.P........ s . | Minneapoli MN... | Yukon Capital Partners Il L.P..........cccccouiuiiiiminiiieiiiisissieiecsissisiiessiis 07/17/2014.... 2 ..67,124

000000 00 0[Yukon Capital Partners Ill L.P....... s . | Minneapoli MN... | Yukon Capital Partners I L.P.........cooiiiinnscenei s 07/18/2017.... 2 471,220
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FiXed INCOME = UNGFfIIBIEA. ..o it sisies ettt ettt sttt sttt ettt es e e s et et et eeseEsee et eeseef e e e seEeeseE o8 s2Eee 8o e e e LA eeEeEseE e b e A ee s e e A et eeEeE e b et eeEeesee et et enten et et ensenses et ansentessssnss | bentens 75,000 | ..cooveree 5,360,803
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

000000 00 O[A&M Capital Partners, LP ..........cccoerorerrinineeneineinceeereees Greenwhich... . | A&M Capital Partners, LP 12/06/2013.... 3 .551,010

000000 00 0|Bridge Growth Partners L.P..........c.cccooviuiiiniiiniinciiniiciieninens New York .| Bridge Growth Partners L.P............ccccc........ 07/15/2014.... 3 . ....87,500

000000 00 0|Cincinnati Cornerstone Investors El IV LLC..........ccooovivivioniniernicieseenereenns CINCINN@ti........ovveeierciseirereienenns . | Cincinnati Cornerstone Investors EI IV LLC 09/28/2018.... | .evevveereins | v 1,042,970 | ..o

000000 00 O|Cintrifuse Syndicate FUNd I, LLC.........cccooeiriirieeieieicisesisee e Cincinnati.. . | Cintrifuse Syndicate Fund I, LLC.......... 04/29/2013.... 1 75,446

000000 00 O|Cintrifuse Syndicate Fund Il, LLC...... Cincinnati.. . | Cintrifuse Syndicate Fund Il, LLC . 09/18/2017.... 1 ..45,262 |.... .

000000 00 O|Corsair V Financial Services Capital Partners LP ....... New York .| Corsair V Financial Services Capital Partners LP 06/25/2018.... | coeverereereeanes | ceereerereeeireineeeeeeeseisnnns e (36,371) | covoveeerereeeereereieeseieennenes [ rereereeseseeseeeessesnsesenneen | cereeneiees 3.190

000000 00 O|Energy Impact Fund LP............. New York ... | Energy Impact FUnd LP...........ccccoovvviiviiiviinicinnis 05/11/2017.... .386,680

000000 00 O|Foresite Capital Fund IV, LP. San Francisco.........ccouveeveerrenerennees CA.... | Foresite Capital FUN IV, LP..........ocoiiiirecsee e 04/16/2018.... .450,000

000000 00 O |Greenspring Opportunities IV, LP..... Owings Mills..........cvveeenricenrinnns MD... | Greenspring Opportunities 1V, LP..........c.ccuiiriiniiinieiseeesn e 04/25/2016.... 1 420,000

000000 00 0 |Greenspring Global Partners VI, LP.........cocovmiiiniieieiineieeisissesssissssessssesenens Owings Mills.........cvverernrrrvirerinnns MD... | Greenspring Global Partners VIII, L.P.. 07/14/2017.... 1 403,718

000000 00 O|Gryphon Partners V, L.P.......ccccovririneriernerrees San Francisco. CA.... [ Gryphon Partners V, L.P.........cuorirceeicnseeeie e eeees 08/29/2018.... | .coverereenee K I [P 2,349,102 | oo [ e

000000 00 O|LLR Equity Partners V, L.P........ccccoovovirivniniiiiniinisiinis Philadelphia............ccccvrieiniininnine . | LLR Equity Partners V, L.P........cccccovvvvinririinnins 03/31/2017.... 3 .700,000

000000 00 O|ManchesterStory Venture Fund, L.P.. Des Moines... ManchesterStory Venture Fund, L.P 03/23/2017.... 1 .108,565

000000 00 0|Medley Real D (Annuity) LLC........c.cooouiiiiiniiiciiecicsssicsecesissssiis New York .| Medley Real D (Annuity) LLC.......c..ooooiiiriiniiicicssissiesieeies 03/21/2016.... 3 ....26,425

000000 00 O|Medley Tactical Opportunities, LLC New York .| Medley Tactical Opportunities, LLC ..o ssssessnes 11/16/2017.... ...33,474

000000 00 O0|Monza Energy, LLC . . | Houston. . | Monza Energy, LLC.. OO TTOTORUOTON 04/17/2018.... .980,213

000000 00 0|NB Secondary Opportunities Fund Il L.P. New York .| NB Secondary Opportunities FUNd TII L.P. ........ccoemrimirninirereneeenieins 05/23/2013.... 3 .405,000

000000 00 O[NB Strategic Co-Investment Partners Il LP. .......ccccovvenee New York .| NB Strategic Co-Investment Partners Il L.P. ..... 10/01/2012.... 3 ...23,947

000000 00 O0|NB Strategic Co-Investment Partners IIl L.P. ....... . | New York.. .| NB Strategic Co-Investment Partners IIl L.P. 01/28/2016.... 3 .....1,276,503

000000 00 O |Patriot Financial Partners I, L.P..........ccccoverirneerivererennee Philadelphia.. . | Patriot Financial Partners Ill, LP.........ccccovevenee 07/21/2017.... 3 | s | s 1,000,000

000000 00 O|PWP Growth Equity FUNG I LLP.......c.covuuirierireirnrineie e NEW YOrK.....ooveeeieereieiieeiseirnninns .| PWP Growth Equity FUND I LLP......ccovieierierineirieeiseierieeiieenienes 08/20/2014.... 3 ....46,530

000000 00 O |Refinery Venture Fund I, LP. . | Cincinnati . . | Refinery Venture FUN |, LP.......c.ovvveriinriniinieisensisinns 11/20/2017.... 232,575

000000 00 O|Rivercrest Capital Partners, LP............corieiririerieeineis e esesseeeseseees Fort Worth........cccoovrneierrinnne . | Rivercrest Capital Partners, LP 04/02/2018.... .324,890

000000 00 0| Snow Phipps Il, L.P. ..o Wilmington.... | SnOW Phipps 11, LP. .o 01/08/2010.... 3 19,779

000000 00 0|Snow Phipps IlI, L.P. Wilmington .| Snow Phipps IIl, L.P. 06/08/2016.... 3 115,403

000000 00 O|Solamere Capital Fund II, LP ...... . | Boston . | Solamere Capital FUNA 11, LP ........ccoviiiiereeeee s 08/19/2013.... 3 ....56,000

000000 00 0|Solamere Capital Fund II-A, LP ....... Boston . | Solamere Capital FUNA 11-A, LP ......oiiiiiiiiiinieieesiess oo 08/19/2013.... 3 .

000000 00 O Trilantic Capital Partners VI, LP.........cccorrrinneereseisceeeeeeseissss e eeeseeseseneeens New York . | Trilantic Capital Partners VI, LP............. 07/25/2018.... | covoreeerneeee | erereneereis 1,394,635

000000 00 O Tritium Partners, LLC.........ccoviueiiereieiiieieie it AUSEN. .o | Tritium Partners, LLC.........o.ovveveieiieeieiecee e 06/26/2015.... 3 .685,263

000000 00 0TS OpCo HOIAINGS, LLC.......o.veueuiriririerierireesssiseriesieseees s Minneapoli . .| TS OpCo HOIAINGS, LLC........virereiiieirieriecesceissieiesiseiessseesensessenes 09/28/2018.... | coveorvreerinnn 5,000,000

000000 00 0| WCI 0N, LLC....ceutiuiieiiiseisiese ettt Beverly Hills......o.ooovieiiniiiniinnis JWCI 0N, LLC...oiiiiieii e 08/24/2018.... o 500,000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON SIOCKS = UNGHMIIBLEG. ........iveruuiirieierisiiiiiiesiies ottiisssesssssssseiessssesassess s essess e st st E 8082881088848 08281088ttt n st entannes | osssenssesanens 10,286,707 | ...coovvvrinnnas 8,547,170
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O|Comerstone Office Partners, LLC ..........ccccoeriueirieiiieinieieieisiese e Cincinnati.........cooeveveverereieienans OH... [ Comerstone Office Partners, LLC ........ 06/22/20718.... | coovereeerreenns | e | e 6,989,850 | ....vevriveieeiiereireieieneins | e | s 45.000

000000 00 O|L-A Laramar Urban Neighborhood Fund, L.P..... . | Philadelphia.........ccocvereririncirinnns PA.... | L-A Laramar Urban Neighborhood Fund, L.P..........ccccorrnrrinrencsercseresceenns 10/15/2015.... | oo | e | e 1,050,000 | coovovrereeieerieieesereeees | e eeeneeeees | ereeeneeeen 3.430
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1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 O|Park Meadows CO Investors, LLC..........cccovuerernrirerneinreenirernnenas DeNVET ... CO... | Park Meadows CO Investors, LLC...........cccovvunec. 02/28/2017.... 194,789
000000 00 O |PRCP-Arbor Walk Partners, LP.... PRCP-Arbor Walk Partners, LP . e 08/29/2018.... | cevrerirrinns 111,514 | s 798,586
000000 00 0|PRCP-Bucks Partners, LP . | PRCP-Bucks Partners, LP 04/25/2017.... . .168,800
000000 00 0|PRCP-CS Advenir Partners, LP . s Colorado Springs.. . | PRCP-CS Advenir Partners, LP.............. e 09/11/2018.... | ceeeereeereeees | e 348,000 | ..oooieiericieeeeeeeee
000000 00 0|PRCP-Del Coronado Partners, LP..... . . Phoenix . | PRCP-Del Coronado Partners, LP. . 05/15/2018.... ...6,110,886
000000 00 O[PRCP-Key West Partners I, LP..........ccoooreireeririneincree e eseeseeessseens Key West PRCP-Key West Partners I, LP..........cooeerereenenenrsereeseeeenees 02/08/2017.... .183,600
000000 00 O |PRCP-Murietta Partners, LP............ e Phoenix . | PRCP-Murietta Partners, LP... bbb 05/15/2018.... ...4,459,661
000000 00 O|PRCP-Missouri Partners, L.P..........ccccocrmuminmeniiernnireeeisseeeeneeeeeenes St. Charles . | PRCP-Missouri Partners, L.P.........c.ccccorerninnrnecinerereinens 10/22/2015.... ....99,887
000000 00 O[PRCP-NC Wilmington Partners, LP ..........ccccccoeirmnrineiniseneresceieeseens Wilmington .| PRCP-NC Wilmington Partners, LP .........c.ccooornrnrninirnnnnes 05/08/2018.... ST TR (99,887)
000000 00 O|PRCP-Oregon Partners |, LP........ccccoouiiieiiinriniieinissiesisssesesssissssssssssse s Oregon City.......oveerrnrererrrrrirenienns ... | PRCP-0regon Partners I, LP.........cccevinrermrieieiceissseesissessnsenns 04/08/2016.... ....66,400
000000 00 O|PRCP-Raleigh | Partners LP..........ccooceimeeereneeneesesiseessnisernns Raleigh .| PRCP-Raleigh | Partners LP...........ccccoomeverenennne 04/20/2017.... ....72,000
000000 00 O[PRCP-Sunrise Partners, LP ........ccccccoooieieieireiniinniese e SUNIMSE.....coovvireierreiae FL..... PRCP-Sunrise Partners, LP ............cccoovveirevereiinisieenns 08/29/2018.... | oevvererrrens | e 177,186 | oo 829,714
000000 00 O[PRCP-Tempe/Mesa Parners..........coveeeremrerereenerninrereenesseseeesssesesseseesenees PhOENIX. ... AZ.... |PRCP-Tempe/Mesa Partners............ccocvvreeerieneereeneenenneeeennees 05/15/2018.... ...6,460,241
000000 00 O [PRCP-Union HEIGES..........cueveeireireieieiecieie e Colorado Springs..........ccccevuererivnnnns CO... [PRCP-Union HEIghts..........ccuevrevririeieiieieisiseie e 06/18/2018.... ..4,217,368
000000 00 O|TRG Southgate I, L.P........ccuiiiiiniiniiiniiissnissiesi e sensssesssnisssssnsenes Dallas........ccviviiiieiiniiiiininiiinns TX.... | TRG Southgate Il, LP......viriiiiiirinisiisiiicisnscssssisssiisiiens 03/08/2018.... .906,133
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated .. Lt e eeeieeseeeeeeeeeieresseseesesesessesesesseseseeiesiessesieiessesiesssiesiersesiessesesiesiessesessessesesseiesiessesieiessesierseiisiesesiesisiesiesessssissesesiesastaserrsinsanes | soesirseneas 636,700 32,508,029
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
000000 00 O [Pretium Mortgage Credit Partners I, L.P.............. .. .. I NEW YOrK. ... | NY.... | Pretium Mortgage Credit Partners |, L.P....... RO 12/04/2014.... 82,391 [ [ | e 1.110
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage LOANS = UNGFAIIAEA. .............cviieiiiiiieiieiieis otteisiieteit ettt sttt stestess et sesssess s etessessesses et eeses et e s sesessessee et enses et et sesessee et eesessebsee et eeses et et ansessessessnsansessessssnsensessesantensesnnsns | tossereess 0 ..42,391 | . (P 0. XXX.......
4499999. Subtotal - Unaffiliated . . . OO O PO OO PP YOO PO UO P PP PP PP PP PO PO PP PPSOPPPTOPPPOOON ..46,458,393 | . 0 | 0 [ XXX
4899999, TOAIS.........vvevereeeereeiesese e ees e s st s ks8R R AR R e £4eARAeeR R R LR SRR LR ER R E LR SRR e R R R e SEeeeRReEE LR LR LR LR AR LSRR AR LRk .46,458,393 | . (V] [T | I XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB.JA.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State]  Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 O |Great American Capital Partners Fund I, LP............... Los Angeles............ CA.. | Great American Capital Partners Fund Il LP..... 01/12/2018 |08/10/2018 | ....... 1,120,239 | oot | e | cevereeeenieeenes | eereeeerenieenens | ceveenesieierenen0 [ | e 1,120,239 | ..... 1,120,239
000000 00 OfTTGA C-1 MMF, LP. Cincinnati OH. | TTGA C-1 MMF, LP......coorrieirirrerenieienieins 12/18/2017 | 09/12/2018 | ....... 1,033,846 | ..oovocveiiiieies | e | s | e | eeveeeennnien0 | | e 1,033,846 | ..... 1,033,846
000000 00 0| Vida Insurance Credit Opportunity Fund II, LP Austin.. ... | TX.. | Vida Insurance Credit Opportunity Fund II, LP... [08/02/2017 |[08/13/2018 | .......2,835,545 | .......cccovivrvrives | corrrnenenirernnns | cevrerennnieinninns | eeveerennsensenneenns | eeveerennnnieinnd0 | evrneninienninns | cveens 2,835,545 | ..... 2,835,545
000000 00 0] Vida Opportunity Fund, LP... Austin.. ... | TX.. | Vida Opportunity Fund, LP. .. | 12/05/2016 |08/02/2018 | ....... 1,269,266 revrereennnni | e | e |0 | | 1,269,266 | ..... 1,269,266
000000 00 0] Yukon Capital Partners Il L.P.......cccccouinninnninniins Minneapoli MN. | Yukon Capital Partners Il L.P .. | 07/17/2014 | 08/17/2018 209,205 | .o | e 209,205 209,205
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated.. JE VU SOPUOU PP PORPTROPURRRUOR) ISPRTON 6,468,101 L0 0 0| eeeeeea0 | 0 0| 6,468,101 | ..... 6,468,101
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|A&M Capital Partners, LP ........cccccoveenmeenernerirerinneens Greenwhich............ CT.. | A&M Capital Partners, LP ..........ccccouvvvevirneriens 12/06/2013 | 08/09/2018 | ....... 1,040,270 [ .ooocvorevicinerins | cerverineeneniinens | vereeeeneninnnenes | evnernennsesenns | ovvvneriennnen0 o | 001,040,270 | .o 1,040,270 | oo | e | e 0] ... 1,357,549
000000 00 O|Arclight Energy Partners Fund VI, LP..........cccccvcvvunec. Boston.........ccceeun MA. | Arclight Energy Partners Fund VI, LP................. 08/04/2015 {09/13/2018 | .......... 997,229 | ..oovvrvvrinerinns | e | e | e | o0 | v | 00e.997,229 | L 997,229 .256,690
000000 00 0|BGP FSHoldco, LLC.... New York ...|NY.. | BGP FS Holdco, LLC 11/08/2016 | 09/26/2018 1,181,246 ..1,181,246
000000 00 O |Gryphon Partners IV, L.P. San Francisco........ CA.. | Gryphon Partners IV, L.P........c.coovrnrninienens 12/06/2016 | 09/07/2018 | .......... 138,708 | .evveeceeeiiceies | cveeeieerereeeenes | erereeeenieeeiens | eeveveeseniereneeiens | eeveeisieierenenen0 e | 000,138,708 | L 138,708
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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 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

000000 00 O|LLR Equity Partners V, LP......cccccnsremrnmirnerirerinenns Philadelphia............ PA.. | LLR Equity Partners V, L.P.......cccocrnvennirrnernns 03/31/2017 |09/06/2018 223947 | oiveeeireeineinns | v | e | s | oo (V1 I 223,947 223947 | oo | e | e [ e 28,638

000000 00 O |NB Secondary Opportunities Fund IIl L.P. New York..........cc... NY.. | NB Secondary Opportunities Fund Il L.P. ......... 05/23/2013 | 09/28/2018 | .......... 105,547 | oo | cerereereinnneines | eeveereinssnenneenee | ceveenernnnnnennenes | sevsererneneenenn0 | evvneiriniieienns | e 105,547 | L 105,547 | oo [ v | v | 625,085

000000 00 0|NB Secondary Opportunities Fund IV L.P . | New York NY.. | NB Secondary Opportunities Fund IV L.P. . | 04/19/2017 | 07/01/2018 266,541 .266,541 266,541)

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 | 07/26/2018 | .......... 343,551 | oo | e | e | e | 0 | | . 343,551 | L 343,551 v 1,011

000000 00 O|PWP Growth Equity Fund I LLP.........ccocvvererivrrerircenne New York........ccc..... NY.. | PWP Growth Equity Fund | LLP.... .. | 08/20/2014 | 08/14/2018 | ....... 1,034,499 | ..oovoiviicincrns | cerrerirneennniinens | vereeeeneninnnenes | e | ovevnernennnen0 v | 01,034,499 | L 1,034,499 | ..oocvorvvercrivnis | e | v | e 2,651,602

000000 00 O|River Cities Capital Fund II, LP ... .... | Cincinnati OH. |River Cities Capital Fund I, LP .. | 05/15/2018 | 09/30/2018 ...414,934 414,934 236,783)

000000 00 O|River Cities Capital Fund Ill, LP ........cocorvrernivrirircnnne Cincinnati............... OH. |River Cities Capital Fund Ill, LP ... .. | 05/15/2018 | 09/30/2018 291,863 | ..oveervrererins | e | e e | seesnnennens0 | v | 291,863 | L 291,863 188,168

000000 00 O|Solamere Capital Fund I, LP ........ccovvevueireiriirinins Boston MA. | Solamere Capital Fund II, LP ... .. | 08/19/2013 | 08/07/2018 225,101 225,101

000000 00 O0|Solamere Capital Fund II-A, LP ....... .. | Boston MA. | Solamere Capital Fund II-A, LP ..108/19/2013 | 08/07/2018 126,492 | e | e | e | e |0 | | 0 126,492 | L 126,492 .

000000 00 0|Trilantic Capital Partners VI, LP New York. ..o NY.. [ Trilantic Capital Partners VI, LP.... . |07/25/2018 | 09/12/2018 285,207 | oo | e | | | a0 | | 00e.280,207 | 285,207 L0 )
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated et | s 6,675,136 0] 0 0 i [0 {0 | 106,675,136 | ... 6,675,136 | .ovvvvrvrninad (1 I (V] 0] .. 4,626,982
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O | Lubert-Adler Real Estate Fund VI, LP ..o, | Philadelphia............ |PA.. | Lubert-Adler Real Estate Fund VII, LP .............. | 10/15/2013 |09/21/2018 ....... 1,940,177 | v | e [ oereisenssnsssins | s | sosrseressesenes (V] I [P 1,940,177 | ... 1,940,177 | i | e | oneessnisnisnnd 0 ... 3,103,304
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated b ens | eenees 1,940,177 O 0 0]... 0 (L] 0 e 1,940,177 | ... 1,940,177 | oo (U] (L] 0]... 3,103,304
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated

000000 00 0] Pretium Mortgage Credit Partners |, LP.........occou [ New YOrk.....cooee [NY.. [ Pretium Mortgage Credit Partners I, LP........... R I I P e e 0 [ | e 2,240,633 | ...2,240,633
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated....... OO RSSO SRRRRR IS 2,240,633 20 0 0. 0 0 [ 0 [ 2,240,633 | ..... 2,240,633
4499999. Subtotal - Unaffiliated.......... . . OO OO OO OO OO OO OO PO OO PP OO PO PPRRRPOOTR PO 17,324,047 R 0 0. 0 0 0] 17,324,047 |....17,324,047
4899999, TORAIS.......eoverresres etttk eLEE LRt | arees 17,324,047 L0 0 0]... 0 (] [ 0]... 17,324,047 |....17,324,047
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Statement as of September 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)
Bonds - U.S. Special Revenue and Special A

254768  SQ 8 |DISTRICT OF COLUMBIA B-2 4.10 09/01/2039.... 09/26/2018........ WELLS FARGO BROKERAGE SERVICES........c.ooviiiirriiiieisissiseiesssinssnes | onsissiesssissssssssssssesssssessesssssanees 5,000,000 5,000,000 |........ 1FE

45203L  CT 8 |IL HSG DEV AUTH 3.50 09/01/2034 08/24/2018........ RBC CAPITAL MARKETS.......ooiieimeirriiintieriesisesesise s ssssiessessssssesssessssss | ressesssssesssessssssessessssssessessssssesssessnssnns | ssesssesssssssssesssesessessnssns 10,000,000 ...10,000,000 25,278 | 1FE

462467 VW 0 [IAFIN AUTH C 3.85 07/01/2038...........ccooovvremrrccrianns 09/12/2018........ RBC CAPITAL MARKETS.......cotuiitireriiesisesiesiessssie s esse s ssssensesies | etesesssisssesss s esse s ssen s sssassenees | srssesesssesssssessessssesessssanes 1,865,000 1,865,000 | ........ 1FE

60416Q HE 7 |MN HSG FIN AGY E 3.45 09/01/2048..........coovvmirreiiieineireressesenssseesesisessneenes 08/17/2018........ RBC CAPITAL MARKETS.......coiieiiiiiiisiiesissisesesie s ssssssssssssanssns | ressesanssssssessssssssessssssessesssssssssessnssans | ssesssessssssssesssssnnssssenssne 12,000,000 | ..covvvvrerrrrireireiennnn.. 12,000,000 | ... 1FE

658909  SU 1 |ND HSG FIN AGY D 3.85 07/01/2038.........cccvveiririniireriniicninnieresieeesissiessssisssssenens. | eeressnsenenes 08/15/2018........ RBC CAPITAL MARKETS.......cotiuiitireriiitisesieseesiseie st sessssensesies | eeesessssissssesssessssssessessssssentessesssssiesses | erseesesssesssssnessessnsesessssenns 7,977,600 | ..ooovvvrierrircinineienens.8,000,000 | ... 1FE

67756Q XK 8 |OH HSG FIN AGY A 3.80 09/01/2038 09/12/2018........ JP MORGAN SECURITIES INC.....ccovvruiriiieriirerieinssernsssseesessssesesssssssesens. | sesmssssssssessessssssssessssssssessessssssessones 2,250,000 2,250,000 |........ 1FE

686087 ZL 4 |ORHSG & CMNTY SVC C 3.90 07/01/2038 08/14/2018........ JP MORGAN SECURITIES INC......coovoriiiriieriereririerireresiseeesesiseesesssensssseniens. | sessseserssssessessssssssessessesssessessssesessenes 5,000,000 5,000,000 1FE

708797 AN 5 | PAHSG FIN AGY 3.60 08/01/2035.........ccoeverririrreriirerisieeinsisisssesesssseesssssssssssens. | eevesssnsenenns 07/30/2018........ RBC CAPITAL MARKETS......cooiitireierierieirerisisesessse s sisssssssessss | ressssssssessesssssssssessssessess s sesenssaes . 8,000,000 . 8,000,000

70879Q CC 5 |PENNSYLVANIA HSG 127B 3.875 10/01/2038 08/15/2018........ JEFFERIES & CO....iie st ssesssnes | sevenesessesisss et ssesiesssens | soesenssssssessssssessessnssesssenes 4,000,000 | ..o 4,000,000 |........ 1FE

88275F  PY 9 | TX DEPT OF HSG A 3.3509/01/2033 08/03/2018........ RBC CAPITAL MARKETS.......couiitiuiierieiintiserissi st essesssssenssssessins | resissssssessessssssessesss s essessseseessnes . 2,500,000 . 2,500,000 |........ 1FE

93978T B8 1 |WAHSG FIN COMM 1N 3.80 06/01/2037 . 09/13/2018........ RBC CAPITAL MARKETS.......iiuiuiiiiieristissiisssissensenesseesssisssnssssssssssensssessenses | cosmssssssssssssessonsssensssssssesssessssensenssne | soressmssssmsssssssnsssenssenesseees 1,755,000 | .o 1,755,000 |........ 1FE

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENES. ... .. . vrerstusreeuaereeseuieseestsasies | eoteessessesesseseeseesseaeseesseseesesaesesseeseesesassessesasssesesssesessesaesesssesessessesessesasseesessessesaesessesasssesesssssessesaesesssesessesessessnsansassess | +esesssssssessessesassansessessessssassessessnsassesses | eoessessesssssnsassessnsssansassens 60,347,600 | .o 60,370,000 | ..o 49,278 |............ XXX o

Bonds - Industrial and Mi:

00184@ AA 4 |AMAZON EUCLID OH CTL 4.095 06/30/2039........... 09/15/2018........ Private PIaCEMENL..........ccuiirieiicriee e ssiessssnessnienis | ereesssssnssessessnsesesssnsessensssssnsenns | sesreennennnssesensnensenens 1,999,501 | i 1,695,501 | ........ 1FE

00287Y  BF 5 |ABBVIE INC 4.25 11/14/2028..........ccovuirerieierirerniineiessicesiseiesiese e 09/13/2018........ JP MORGAN SECURITIES INC.....ccouioriviiieiriireiineienieresiseeesesiseeesisenssnienens | sesesisessssssesessssssessesse s sessssensnes .

003777  ZZ 5 |ACA COMPLIANCE DDTL L+550 02/01/2023 AR 08/20/2018 Private Placement... 791,508

007602 ZZ 8 |ABPCIV L+225 01/24/2028 . 02/22/2018........ | Private Placement... (75,252)

00912X  BF 0 |AIR LEASE CORP 10Y 4.625 10/01/2028..........ccoovvriirernriiernriisirssierssisesessssssnsenns 09/10/2018........ WELLS FARGO BROKERAGE SERVICES........ccoiuiiriireiiiiiisisisierssisienes | orensiesssiessesssssssssssssssssessssssesss | sesesssessessossessessssssessssnns 7,897,440

00912X  BF 0 |AIR LEASE CORP 10Y 4.625 10/01/2028...........ccccovvrimrerniiierririnisnirerssissesesieessneenes 09/19/2018........ MORGAN STANLEY ...ttt ssssssniens | essssanssesssessssssssse s sensss

00928Q AR 2 | AIRCASTLE LTD 4.40 09/25/2023..........coooermiireriniiiinsinerssiesssissesesiessssssessssiensees C 09/20/2018........ GOLDMAN SACHS......c.occtiriiiciesierssissiesisi e ssenssensnins | sesesiessess sttt

010555  ZZ 6 | ALCAMI HOLDINGS L+425 07/12/2025 AR.......evouvieirieirnerierieeisniseiiessesesiecsseens 07/12/2018 Private Placement..........ccouiiiiiiiiciicne s

01448Q AA 8 | ALESC 4A A1 CDO SSNR FLT 07/30/2034 07/19/2018........| GUGGENHEIM CAPITAL MARKET. . .

02376C  AX 3 |AMERICAN AIRLINES 1L B L+200 10/10/2021.......... 09/13/2018........ JP MORGAN SECURITIES INC.....coooiviiriieiriererieineiesssssssesessssesessessssessens | sessssessssssssessssssssessssssssssesssssessonss | onssosssssssssssessssonsen 1,995,000 | .. 2,000,000 e

03665T AC 0 |ANTR 2018-2A A2 CLO SNR FLT 10/20/2030 C 08/24/2018........ DEUTSCHE BANK ...ttt sssesseneenss | oeesessnsssnssesssessesssessessssssessessssssesssenss | sessesesssessnssnessessnesessesaes 9,000,000 | ..covvvvrerrrireiniieinns.9,000,000 | ...

03665T AE 6 |ANTR 2018-2A B CLO MEZ FLT 10/20/2030........ .|C 08/24/2018........ DEUTSCHE BANK ..ottt et | resbsssssssess bbbttt b st enins | shetisessesiss et snsies 18,000,000 | ..covvrvrevrrriieiineirennne... 18,000,000 | ...

03666H AA 9 | ANTARES HOLDINGS 6.00 08/15/2023...........cveemrieirieiiierierirerisseiesesiessesesenssenens 07/19/2018 DEUTSCHE BANK ...ttt ssessassssessseness. | soretesnsssesssesse s sessessssssessessssenssens | eosssesmssssssnesssessssesssesess 18,999,050 | ..coovvvvrcriviieiiiiennnn.. 19,000,000 ...

037411 BE 4 | APACHE CORP 4.375 10/15/2028 08/14/2018........ | JP MORGAN SECURITIES INC.. 17,972,100

03759C AL 4 | APID 2016-24A A2FR CLO MEZ 4.46 10/20/30. 08/23/2018........ BANC OF AMERICA SECURITIES . ettt | e | et 4,800,000 | ...cocvvvrrerrcrreirienennenn..4,800,000 | ...

045054  AH 6 | ASHTEAD CAPITAL 5.25 08/01/2026............coerurmreerneircrerieereeirerseiseeeseseessssenenenes 07/23/2018........ JP MORGAN SECURITIES INC......cooviiiirinieriererieiieeireresiseeesesissesesssenssssenens | seseseserissssessesssssessessessenssessessssesessnes 2,000,000 | ..ooovvrrvierrrireiriiriennn2,000,000 | ...
05279@ AA 9 |AUTOLIV ASP A-1 CTL 4.101 08/15/2034........cooevuriierericiieieisissiesisisesesssesssienes 08/15/2018........ PrVALE PIACEMENL. .......cvriteieiirciii it | eeesesseb sttt enies | erbess st 1,019,890 | oo 1,019,890 | oo

05369A  AD 3 |AVIATION CAPITAL 4.125 08/01/2025...........occovveririrrirerirerirnerininne 07/25/2018........ MIZUHO SEC USA......omiiiiiiiiitiieiiesiiesisiss st sssssssass s sasesins. | soretesnsssssissessessseesssessss s ssessssenssens | eosssesmsssssssnesssesssesssesens 17,754,660 | ....ocooovvvvvvicieineenn... 18,000,000 | ...

055328  AA 6 | BMMC 2018-1A A1A CLO SSNR FLT 10/20/2030........cccvuermmririrmriernrirererincereereninees 09/13/2018........ CITIGROUP......ooitiirti ettt | sesesssessesb ettt enienes | erbtesessne bt s e senes 27,000,000 | ..ooovrirerrrircrnrineienn.27,000,000 | ...

05565E  BE 4 |BMW US CAP LLC 3.95 08/14/2028..........ccocvirmriniererieiieisisriseiesisissssisssssesessssnes 08/07/2018........ GOLDMAN SACHS......cooviriiiiiieissieissise e ssessssssessessssssssssssssssns | sosnssessssssssesssssssesssssassessessssssessonss | sossseesesssssssssssessassnessnes 16,973,480 | ....ccovvevrvreririeinn.e. 17,000,000 | .o

05580M 60 3 |BRILEY FINL INC 6.875 09/30/2023..........coevvrereiirirnrierinnieriesissesesiessessessesssseeneees 09/06/2018........ FRIEDMAN BILLINGS RAMSEY........cctiiiiiiiniicirrieiesinsiesiesissesesiesssssssesssnins | revsessssssssessssssessessssssessessssssesssessessns | ssesssessssssssesssssessesnsss 12,000,000 | ..oovoovereriierreieeereeeeierenieeeenienes | e 1FE

05586A  AA 6 |BSPRT 2018-FL4 A CLO SSNR FLT 09/15/2035.........c.ocrvmrirerineirerieiseinsierssserensenes C 09/27/2018........ WELLS FARGO BROKERAGE SERVICES..........cooiitiiiiiiiieriseiesisinnsies | seveseesiessssssessssissssssssssssessessssssens | sinsssssssssessnsssesssssssesssenes 7,000,000 | ..ooovvrviiervrireinrineirennennn 7,000,000 | ..o 1FE

05586A  AC 2 |BSPRT 2018-FL4 AS CLO SNR FLT 09/15/2035...........ccccovvmerimririierireiseirereissienienes C 09/27/2018........ WELLS FARGO BROKERAGE SERVICES..........ooiiiieiiiiiiieinrieinsinsienes [ oreisrieississsesississsessssssssessssssssesses | sesenssesssessnssessessssssessssenes 7,000,000 | ...ccoovvrerrrireinnieriennnn 7,000,000 | ... 1FE

059666 ZZ 3 |BAKEMARKHOLDINGS TL L+525 08/17/2023 AR........c.cvverieririniiieiniierissirerineiseseenns 05/09/2018........ PrVAte PIACEMENL........cou vt ens e | esbsbss bbb (1,302,385) ..(1,328,422) | ........ 3FE

059888  ZZ 3 |BAKEMARK HOLDING 2TL L+525 08/14/2023 AR.........ceomrerriririerisnreerersssissssssnnss 05/09/2018........ Private PIACEMENT. ...t sines | etbesierte sttt senee | eerebte e 1,302,385 | ..o 1,328,422 | ........ 3FE

06051G  HM 4 | BANK OF AMERICA CORP 4.271 07/23/2029............ 07/18/2018........ BANC OF AMERICA SECURITIES........coiitieicieeteetetee ettt seseaes | ctessesesesssssessssesessssssesessssesesssesesssseses | svessesessssesessssssesassssessssenn 20,000,000 1FE

07274N AL 7 |BAYER US FINANCE 11 4.375 12/15/2028.......... 09/19/2018........ RBC CAPITAL MARKETS.......ctuitutiitireriiinisesiesisssssiessssisssessesssssessesssssessesses | esesessssssssasssesssssssssesssssessessssssassesses | sessssessessnsssessessssssessssanes 4,884,800 52,257 | 2FE

07274N AW 3 | BAYER US FIN 11 3.375 07/15/2024............vvoeirerieierneirieeiesiesisessseesssesie e 07/12/2018........ NON-BROKER ..ottt ssnasents. | essssinssess b 3,883,720 2FE

07274N  AX 1 |BAYER USFIN 11 2.85 04/15/2025. 07/12/2018........ NON-BROKER .......couiriiiirieiiitisesie sttt | etesessebnes s bbbttt enies | eebseesessessen bbb 3,730,560 . 27,550 | 2FE.....covvviririiins
08179C  AG 6 |BSP 2017-11A A2B CLO MEZ 3.89 04/15/2029.........c0evcrmrrrirnirniererinsissenssssissssesennns 07/02/2018. RAYMOND JAMES & ASSOCIATES........ocviiieirieineiersssseeesssisiesssssssssssens | ressssssssesssssssssssessssssssesssssessssssssns 467,100 480,000 | oo 4,149 [1FE....coiiiie,
08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 07/16/2018........ | Exchanged 495,706 495,706 47

08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 07/16/2018. Private PlaCeMENL.........c.ciiiiiciii e | e 465,816 465,816 | ........ 4.

08888#  AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 08/01/2018........ CapItaliZEd INTEIESL.........euriuriereiie e nsrerenes | sesereeries et ...5,609 | ..... 5609 |........ 4Z
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Statement as of September 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)
08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 09/01/2018. Capitalized Interest.. bbb | Sebeb e 11,283 11,283 |........ 4Z
10901A  AA 4 |BDF 2018-2A A CDO SSNR 4.75 10/25/2035.......... 08/30/2018........ Greensledge Capital MArKEL. ..o ssssesenes | sornssesssssseesss st sessssssessesss | essssesessssssssossessassessnes 18,400,000 | ....ccoovvvvrvrrerrireeneenn.. 18,400,000 | ... 1FE
120568  BA 7 |BUNGE LTD FIN CORP 4.35 03/15/2024..........cocovemrerirriirererneireninerseiseiesssiesieenenes 09/04/2018........ JP MORGAN SECURITIES INC......coovoiirriierieeriieeieresiseeesesissesesssenssssenens. | seseseserissssessesssssssssessessesssessessssesessnes 7,990,240 | .ooviieeene..8,000,000 | ..o
120568  BA 7 |BUNGE LTD FIN CORP 4.35 03/15/2024..........coovomririiiririieineienseiseiseesseiesiesiees 09/20/2018........ HSBC SECURITIES........ooiiiiisiiiieni et | soiesissis s ...4,950,950
14310Q@  AA 6 |CGFM 2015-1A A11R CLO SSNR FLT 10/15/31 08/02/2018........ CITIGROUP......eteictic sttt | sesesiesissi ettt ensenns | essresesses st ensnes 33,000,000
143100 AE 8 |CGFM 2015-1A A13R CLO SSNR 4.56 10/15/31.......oovuevreiirerineierireieniseieiseeenienes 08/02/2018........ CITIGROUP......ottiiiti ettt sesenin | cesetiebsesi ettt eninnes | erbtesesse bt s e nenes 17,000,000
143100 AG 3 |CGFM 2015-1A A2R CLO MEZ FLT 10/15/2031 08/02/2018........ CITIGROUP......outiiicitiee sttt ess st | aesessessssssssesss st s et sssssensenss | esssesesssssssesssessassnessnes 15,000,000
15137E  BL 6 |CECLO 2014-21A A1RB CLO SSNR 4.05 07/30..... 07/12/2018........ JP MORGAN SECURITIES INC......cooviieiiiiiriirricieeierseiseeesssissesesisesssnsensens | sesesiessssssssessssssssesssesssssessessssesessenss | oosssesesssssnsssssessassnessnes 16,000,000
15137K AN 9 | CECLO 2015-24A B2R CLO MEZ FLT 10/15/26....... 07/23/2018........ GOLDMAN SACHS........cooitiiiiiiieritiniss e | ersiassiiesie bbb nssniss | conesasssiess s 14,500,000
21872B  AG 1 |CAFL 2018-1 B ABS MEZ 4.003 06/15/2051...........cooorurrieririeriniiereresierssiseeesssseenens 06/27/2018........ MORGAN STANLEY ...ttt ssssiens. | esssessssses sttt bssssne | aessessesseses st snees
22549N  AA 9 |CSRT 2018-PS1 A CDO SSNR FLT 01/01/2037. 07/25/2018........ CS FIRST BOSTON......otiuiuiirieiiitirerineieesesisesissesesesssisssssssensssssessessssiensessnne. | sesesssessesssssessnsisessesssessassessessnsssessesss | oesetesesssssnssnsssessnsssessnes 43,650,000
23359Z  ZB 0 [DTV AMERICA 14% 6/22/2019........ccoverirmireieririirinerienienienerseenns 06/19/2018........ EXCRANGEA. .......cvuiiiiii st | esb e | e
24702N  AX 8 |DELL INTL TL A2 L+175 09/07/2021... 06/28/2018........ JP MORGAN SECURITIES INC......cooviiiiriieriereriieeieresiseeesesiseesesssensssseniens. | seseseserissssessessssssssessessesssessessssesessnes (20,436) . (20,513) | ........ 2FE
25466A AN 1 |DISCOVER BANK BKNT 4.682 08/09/2028.......... 08/06/2018........ CITIGROUP......ootetietiti it | sebnes s bbbt ssrens | sbebesss e r bbb senes 7,000,000 | .ovoreeerrieriniereirenine 7,000,000 |........ 2FE
25466A AP 6 | DISCOVER BANK BKNT 4.65 09/13/2028 09/10/2018........ DEUTSCHE BANK ...ttt | essesanssess e ...9,985,000
25466A AP 6 | DISCOVER BANK BKNT 4.65 09/13/2028 09/19/2018........ RBC CAPITAL MARKETS.......couiiiuiierieiineirenissi e ssssssenssssesssns | resissssssesssessesssessesss s essessseseesines ...9,940,800
26441Y BB 2 |DUKE REALTY 4.00 09/15/2028...........cccovrrmmrirererieiiniesiissinsiieseesesesisssssesseneniens 09/04/2018 WELLS FARGO BROKERAGE SERVICES...........otuniiririieririnirinsineiienes. | ceveeiiessesisesssssisssiessisessesssesessssens 5,935,560
26829D AE 5 |ECP 2015-7A CLO SUB 0 04/22/2030..... 08/03/2018........ | AMHERST SECURITIES CORP. 17,310,589
268317 AU 8 |ELECTRICITE DE FRANCE 4.50 09/21/2028...........cccovvivemrinirnirneererississssissssessenenes 09/18/2018........ CITIGROUP......ootiiiiice it ess st | sosessesssssssse s bes s s ans e sssssensenss | esssesessssssnssesssessasssessnes 21,733,360
26874R  AE 8 | ENISPAX-R4.7509/12/2028...........oevvvrvverecrneirersinnines 09/05/2018........ CITIGROUP......tieiicrti sttt | sesesiessess ettt snsessenns | essresesses st sessnes 17,855,820
28851Q  AE 3 |ECLO 2017-1A AR CLO SSNR FLT 10/15/2029..........coevuiririririneirerieiseiesicrisseeerenes 08/08/2018........ CITIGROUP.....ooiiiiti sttt | cosetbeb bttt eninnns | esbtesesbe st nsnes 31,000,000
28851Q AG 8 |ECLO 2017-1A BR CLO SSNR 4.959 10/15/29........ 08/08/2018........ CITIGROUP.......couiiiiitieeiist sttt nins | etebess e sttt enesnees | eotebassssess st eres e 20,600,000
29278G  AK 4 |ENEL FINANCE INTL NV 4.875 06/14/2029..........cccovvuviirirmiiernrireresisseesineiesieeseesines 09/19/2018........ | RBC CAPITAL MARKETS........cootrerereirireieireesensese s sseeesees 6,846,070
30212P AP 0 |EXPEDIA INC 3.80 02/15/2028..........cccovvereririiernrieinnieinsinnines 09/19/2018........ MORGAN STANLEY ...ttt ssssssssssnsess. | nessssssssesssssssssssssesssssessesssssssssssnssans ...9,243,800
31620R AG 0 |FIDELITY NATL FINANCIAL 4.50 08/15/2028...... 08/08/2018........ BANC OF AMERICA SECURITIES.........oocveeecereeeeeeeiceseee e e esesessesssssssssssssssns | eveessesssssssssssssssssssesssssssssssssssassesss | ssesesssosssssssssssssssassesenes 12,902,760
31677Q  BM 0 |FIFTH THIRD BANK BKNT 3.95 07/28/2025.........c.ocviveiererireiririerseieeeriseisssseisnies 07/23/2018........ MORGAN STANLEY ...ttt sissssssiiens | sossisnss bbb sssens | cotsnisnssss s essssins 15,000,000
345555 ~ ZZ 2 |FOUNDATION RISK 1L TL L+475 11/10/23 AR 08/09/2018 Private Placement... 538,235 549,219
345777  ZZ 2 |FOUNDATION RISK 1L DD L+475 11/10/23 AR 09/12/2018........ | Private Placement... 106,407 . 107,482
34955Y AL 3 |FCBSL 2018-1A B2R CLO MEZ 4.905 07/23/31........ 07/17/2018........ GOLDMAN SACHS......c.oviriiiiiieiissieissiseiessssisesesis s ssessssssessesssssssssssssssns | sossssisssssssssesssssssesssssansesessssssessonss | sossseesesssssnssossessassessnes 16,000,000 | .o 16,000,000
34961W AL 9 |FCO 2018-11A C CLO MEZ FLT 04/15/2031........ 07/20/2018........ RAYMOND JAMES & ASSOCIATES..........coueiieieieiiniiesierseieierississeesiessnssens | oresesssisssesssessesssessessssssessesssssssssessns | sesrssessessnssnessessssesessesanes 4,455,000
35826@ AA 4 |FRESNO COUNTY CTL 4.68 06/15/2038 08/24/2018........ Private PIACEBMENL..........c.iiiiiieiiciii e | coites it | et 10,894,637 .
361841 AJ 8 | GLP CAP/FIN [15.25 06/01/2025..........oorvrerreririrrereeinrreerierescieeans 09/17/2018........ BANC OF AMERICA SECURITIES.......coiiieciciceetieeieie et setssesssssssesissenanas | eovessissesssssessessssesessssenesesesssssasneneas 5,107,400 . 5,000,000
36361W AW 6 | GALL 2018-1A B3 CLO MEZ 4.47 01/21/2028..... 08/03/2018........ MORGAN STANLEY ...ttt sisssens | etesesssbsses bbbt enies | erbstesensessensessessssesensenees 4,000,000 | ..o 4,000,000
36655L AB 1 |GRMML 2018-2RA A1TR CLO SSNR FLT 11/2029... 09/21/2018........ INATIXIS oot ent | esbs b s 22,000,000 | .oooveiirereeens 22,000,000
38175D AC 4 | GOCAP 2018-38A B CLO MEZ FLT 07/20/2030........ 07/17/2018........ WELLS FARGO BROKERAGE SERVICES..........oeveiieiiineiereinierissineienes [ roeeiseesissisesesiesssssessessssssessesssssenens | sesessnssssssessesssessesssssenens 20,000,000 | ..oovvreverririeeeieeieenes 20,000,000
38175W  AA 6 | GOCAP 2016-31A A1R CLO SSNR FLT 08/05/30.. 08/10/2018........ NATIXIS ..o | cobenis bbb 20,000,000 | ..ovoerirririniiriinniines 20,000,000
38175W  AC 2 | GOCAP 2016-31A A2R CLO SNR FLT 08/05/30 08/10/2018........ NATIXIS ..ot | essebanes bbbt ene | sheneres e 16,000,000
40573L  AS 5 |HALFMOON PARENT INC 4.375 10/15/2028..........ooooerurrerirerinieerirersniceesisseneeenenees 09/06/2018........ MORGAN STANLEY ...ttt sssniens | resbesssssesse bbbt sss st enins | shesisessessssssesssssenisenensies 12,982,710
410867 AF 2 |HANOVER INSURANCE 4.50 04/15/2026...............coveue. 09/20/2018........ STIFEL NICOLAUS......coutiiiiiiiiieisise s sssssessssssesses | ssssesessesssssssssesssssssssesssssssssessessssssens | srosssssssssessassessossnssasssenss 4,979,300 | .o 5,000,000
43132A  AA 6 |HILDENE COLLATERAL MGMT 5.50 12/28/42..........covvmirrireirernrireensieissirerserenis 09/27/2018........ SANDLER & O'NEIL PARTNERS........oovuiiiiiiiieinereiiseiesissiesiesssssssssssessssiees | sevsesessessssssssessssssessessesssssessessesssens | sonessssssesessnsssessessssssesssenes 8,000,000 | ..oooveuerrieririrerierireen 8,000,000
43133A  AA 5 |HITR 2018-1A A1 CDO SSNR FLT 10/10/2038........ 08/13/2018........ BANC OF AMERICA SECURITIES.......ovuiiiieiiiiiesierssisesssessssessssssssesssees | resssssssssssessssssessessssisessessssssssesessass | sossessssssssesssssassssnssns 84,280,000 ...86,000,000
448579  AG 7 |HYATT HOTELS 4.375 09/15/2028 08/07/2018........ JP MORGAN SECURITIES INC......cooviiiiieiiriiiieieeieissiseiesesissesesisesinsiesiens | sesssiesississesississsesssesssssesessssssessenss | oossosssessssnsssssessssssessnss 14,979,900 | ..ooooveerreeereeies 15,000,000
44903L  AD 1 |HYGIENA TL L+400 04/30/2024 AR 08/17/2018........ PrVAte PIACEMENL........couiviieieiciei bbb | esbsbss bbb 108,643 109,464
449621  AF 4 |IHS MARKIT LTD 4.75 08/01/2028.........cceerriireriiisirnsieinsiesssssssesssssesssssessessssesenens 07/19/2018. JP MORGAN SECURITIES INC.....cooivririiiireirerieissserssssisesessssesessssssssessens | sossssessssssesesssssssessssssassesessssssessonss | sossssssessssssssssssssessnes 12,951,640 | ..o 13,000,000
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 07/31/2018........ | Capitalized Interest.. 68,969
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 08/31/2018 CapItAliZEA INTEIESE. .. ... rveirriiiiiie e serenss | eeresber bbb nes 69,949
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45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018 09/30/2018........ CaPItANIZEA INEEESL........veeecirriiei st enes | ceseserer st enbnes | Hostesesb bbb 68,654 |........ 5*Gl
456837  AM 5 |ING GROEP NV 4.55 10/02/2028..........ccovvumrireriiiniiniierinsiessssssssssessssisssssssssssssnenes 09/25/2018........ GOLDMAN SACHS.......ccotiririieieiitiesisississsiess s ssisssess s ssssssessssses | stsesssesssssssssssessssssssesssssssssessessssssens | siosssssssssessassessessnssasssenss 9,965,800 | ..o 10,000,000 |........ 1FE
46647P AV 8 | JPMORGAN CHASE 4.203 07/23/2029........... 07/16/2018. JP MORGAN SECURITIES INC.. 5,000,000 5,000,000 1FE
47232V CU 4 | JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36 03/26/2018........ Capital INEETESE.........uceerieicicr s (1,107) (244) 1FM
50171@ AA 4 |LAI/OLG FINANCE TL 14.00 06/30/2020. 06/30/2018........ Capitalized Interest... 19,009 19,373 4
50243@ AA 8 |LAS VEGAS CONVENTION CTL 4.92 12/15/2039 07/20/2018. Private Placement. .4,281,504 ..4,281,504 1FE
52107Q AJ 4 |LAZARD GROUP LLC 4.50 09/19/2028, 09/12/2018........ CITIGROUP......ou ittt ..9,907,900 10,000,000 |........ 2FE
543190 AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45. 08/07/2018........ CANTOR FITZGERALD & CO.......ocovviiriciriiniissiinsissisiniis 8,901,563 9,000,000 1FE....
543190  AB 8 |LTRAN 2015-1A A2 ABS SSNR 4.06 01/15/45. 09/19/2018........ CS FIRST BOSTON.......ouiiiuiiiiiiiiiisiiriisiissiiesie s sssessssssssiins | ersiasissssesss st ssis st essensiniss | comssassisessessssessssssnsians 15,840,000 | oo 16,000,000 1FE....
55312H  AA 7 | MMCAP 17A A1 CDO SSNR FLT 12/01/35......c.vvririerveireieisrierienns 07/19/2018........ GUGGENHEIM CAPITAL MARKET.........ooiiiiiiireiiniierisiseseeseissessssesissssnssens | sovresessesissssssse s sssssesssssssssessessesssens | ssossensssssessssssessessnssesssenes 1,639,393 | oo 1,576,843 1FE
600343  ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR........ovveririrerineireririiseineieiesneresiees 09/14/2018........ Private Placement...........c.ccccouvunee. 18,011 18,011 |........ 3FE
60687Y AT 6 |MIZUHO FINANCIAL 4.254 09/11/2029..........cevuomerireririeierieiiesinsriesisesesenisssessniens 09/19/2018........ BARCLAY'S CAPITAL.....oovvtriiriiriieiiisiiesiseteseissssae et ssssssssesssenes | cestsssssssssssesseessessssssssesseesssesssenssne | revesessssssssesssesssnesssesssneses 4,974,650 | ..o 5,000,000 5,908 [1FE
60687Y AT 6 | MIZUHO FINANCIAL 4.254 09/11/2029........ccorvrrriiermrineireireresseiresissssessesesseseensnes 09/19/2018........ JP MORGAN SECURITIES INC.....coooiiviiiirieieieiiseiesierssieseresisseessssssenses | sevresessessssssessessssssessesssssssssessesssssens | somesssssssessnsssessessnssensseres 4,975,850 | ..o 5,000,000 5,908 |1FE
61506U AB 0 | MONTREIGN CASINO TL B L+825 01/24/2023...... 07/26/2018........ STIFEL NICOLAUS..........cocoverrriireriiens 5,760,000 6,400,000 |........ 5FE
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 08/13/2018........ Private Placement.............cccoueune.. 3,483,871 3,483,871 |........ 1FE
617432  ZZ 2 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 09/26/2018........ PrVAte PIACEMENL........couiviiiiriieii et | esbsbss st 2,322,581 2,322,581 | ........ 1FE
636180 BP 5 |NATIONAL FUEL GAS CO 4.75 09/01/2028......... 08/08/2018........ JP MORGAN SECURITIES INC ..9,927,300 10,000,000 |........ 2FE
64829T  AH 4 |NZES 2018-FNT2 A ABS SSNR 3.79 07/25/54.... 07/24/2018........ CITIGROUP.....ooeiiiceicie et ceveneenenn 1,997,783 ..8,000,000 |........ 1FE
64829T AJ 0 |NZES2018-FNT2 B ABS SNR 4.09 07/25/2054. 07/24/2018........ CITIGROUP......ootrtiieiice st ess st | sosessesssssssse s es st ssassensenss | esssesessssssssosssessasssessnes 11,498,419 | (oo 11,500,000 |........ 1FE
65252D AC 3 |NWSTR 2015-1RA BR CLO MEZ FLT 01/20/2027, 07/17/2018........ WELLS FARGO BROKERAGE SERVICES..........oooiiiiiiiiieieiniesissinieins [ i sssssesesssssessessesssenins | sosessnssssssesssssesssssnesenene 12,800,000 | ..oooveerreiieireieeieis 12,800,000 |........ 1FE
661222 ZZ 5 |NSM SUB HOLDINGS DDTL L+450 10/03/22 AR 07/09/2018........ Private PIaCEMENL..........cvuieirieieiicicree s 15,370 15,370 |........ 3FE
671088 BG 9 |OZLMF 2012-2A A2RF CLO MEZ 4.651 07/31.......ovvvimivirrirriniierineeienissessieeniens 08/17/2018........ MORGAN STANLEY .....ouiiiiiiiimriaiiieniieiieseesesseisssssessesss st esssssssesssssssens. | soresessssssessssessessseessessssssessessssesssens | eosseressmssssssnesssesssessseness 10,000,000 | ..ooovveevririeiieiinins 10,000,000 |........ 1FE
67113H AD 7 |OTG MANAGEMENT DDTL L+900 08/26/2021 AR.... 07/13/2018........ Private Placement. 77,496 7749 |........ 3FE
67113H AD 7 |OTG MANAGEMENT DDTL L+900 08/26/2021 AR.... 08/17/2018........ Private Placement. 49,316 49,316 | ........ 3FE
67575N  BG 7 | OMART 2018-T2 AT2 ABS SSNR 3.5979 08/50...........ccrevmrrrrermrirerneireerereeeeneersennns 08/07/2018........ BARCLAY'S CAPITAL. .....ovirviiirireeierrieseiesissi et esse st sesssssanes | eeesesssssnssesssessssssessessssssessesssnssssssenss | sessesesssessnmssessesssesessesanes 7,999,995 | ..o 8,000,000 |........ 1FE
69349L AR 9 | PNC BANK NA BKNT 4.05 07/26/2028.. 07/23/2018........ CITIGROUP.....ootiti sttt | cesetbeb bttt bbbt enienns | erbtesesse st enines 14,963,400 | ..coovvonvverercreris 15,000,000 |........ 1FE
70325E  AF 7 |PATHWAY PARTNERS DD L+425 10/10/2024 AR........ccorvvuivinrirerierinerierisseinnis 06/29/2018........ Private Placement.........ccouriiiniiniicicicne s (94,083) (94,083) | ........ 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR........cccrevmrieinrirerneirceeiescienirerenis 06/29/2018........ Prvate PIACEMENL........... vt | esbsbse s b s 94,083 94,083 | ........ 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 07/10/2018........ Private Placement. 42,297 42,297 | ........ 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 07/16/2018........ Private Placement. 26,103 26,103 | ........ 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 07/23/2018........ Private Placement. 18,369 18,369 3FE
70325E  AH 3 |PATHWAY PARTNERS 2L L+425 10/10/2024 AR 08/02/2018. Private Placement. 1,251 7,251 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 08/06/2018........ Private Placement. 33,717 33,717 | ........ 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 08/13/2018........ Private Placement. 15,227 15,227 |........ 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 08/20/2018. Private Placement. 16,919 16,919 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 08/31/2018........ Private Placement. 69,246 69,246 3FE
70325E  AH 3 |PATHWAY PARTNERS 2L L+425 10/10/2024 AR 09/04/2018........ Private Placement. 21,148 21,148 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 09/11/2018. Private Placement. 15,227 15,227 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 09/14/2018........ Private Placement. 17,402 17,402 |........ 3FE
70325E  AH 3 | PATHWAY PARTNERS 2L L+425 10/10/2024 AR 09/28/2018........ Private Placement. 277,951 277,951 |........ 3FE
704955  ZZ 9 |PDI HOLDINGS DDTL L+475 08/25/2023 AR 07/02/2018........ Private Placement. 681,261 686,409 | ........ 3FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 07/03/2018........ Private PIACEMENL...........cvuiiriieieiiei e | eviesnes e 714,286 714,286 | ........ 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 07/12/2018........ PrVALE PIACEMENL. .......couiieieiircrici st | reesesss bbbt enies | erbeesenb b 1,000,000 | oo 1,000,000 |........ 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 07/19/2018........ Private Placement. 984,127 984,127 |........ 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 07/30/2018........ Prvate PIACEMENL........... v | esbessss e 142,857 142,857 |........ 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 08/20/2018........ Private PIaCEMENL.........c.ciuiiiiciii et | et 571,429 571,429 |........ 1FE
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708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 08/22/2018........ PrVAte PIACEMENL........c.. vt niee | esiessss e 873,016 . 873,016 |........ 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 08/23/2018........ Private Placement. 714,286 . 714,286 |........ 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 08/28/2018. Private Placement. ..1,5655,556 ..1,555,556 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 08/31/2018........ Private Placement. 2,507,937 . 2,507,937 1FE
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23..... 09/07/2018........ Private Placement.... 2,539,683 . 2,539,683 1FE
71424#  AA 3 | PERMIAN HOLDCO 2 14.00 10/15/2021... . 09/30/2018. Capitalized Interes L1544 1,544 . 5*Gl
714244  7Z 6 |PERMIAN DD 14.00 10/15/2021 JET RPN 09/30/2018........ Capitalized Interest... O OOl OO T95 | e 199 | 5*Gl
71571E  AD 1 |PHILADELPHIA ENERGY TL C L+650 12/31/22..... 08/07/2018........ EXCRANGEA. .. ...ttt | eees st | eeire et 1,430,648
71571E  AD 1 |PHILADELPHIA ENERGY TL C L+650 12/31/22..... 09/28/2018........ Capitalized Interest............ ...6,421
72703P  AA 1 |PLNT 2018-1A A2l ABS SNR 4.262 09/05/48......... . 07/19/2018........ GUGGENHEIM CAPITAL MARKET. . O R e 14,500,000
74040Y AB 8 |PRETSL 10A A2 CDO SSNR FLT 07/03/33........... . . 09/07/2018........ GUGGENHEIM CAPITAL MARKET. . ..7,362,255 7,448,377
74041E  AA 3 |PRETSL 16A A1 CDO SSNR FLT 03/23/2035......... . 08/23/2018........ STIFEL NICOLAUS.......cootiiiiiiieririteiseisssiesie e cerenenn.0,262,736 ..6,640,409
74042F  AA 9 |PRETSL 25A A1 CDO SSNR FLT 06/22/2037......... . 09/18/2018........ CS FIRST BOSTON.....titiiuirieiiisciseiesiesisesesiessssessenisssssssesssssssssessesssnssensns | sesmssesssessnssessessssssessessessesssessesssssens | sooesonsssssessnsssessessnssesssenes 4.151,574 | oo 4,562,169
74042H  AA 5 |PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35 BT 09/18/2018........ CS FIRST BOSTON....ocvrriiireierieieninies .4,238,182 ..4,581,818
74042W  AA 2 | PRETSL 18A A1 CDO SSNR FLT 09/23/2035......... . 09/13/2018........ CS FIRST BOSTON.......covieieiereineieniniees cevernn.9,693,130 10,149,874
741222  ZZ 9 |PRODUCTION RESOURCE TL L+768 08/20/24 AR s 08/21/2018........ PrVALE PIACEMENL. .......cvuviriecirciii ittt | reesesssb bbbt enies | erbtesenb b st 3,637,500 | ..o 3,750,000
74331M  AA 4 |PROG 2018-SFR3 A ABS SSNR 3.88 10/17/35...... . . 09/21/2018........ MORGAN STANLEY .....ouiiiiiimirimiiniiieiiisiiesiseeesssessssssesiesssessesisssssessessssens. | soretesnsssssssessessseessessssssessessssesssens | eossresmssssssssesssessssesssesess 10,999,641 ...11,000,000
74331M  AB 2 | PROG 2018-SFR3 B ABS MEZ 4.079 10/17/35..... . 09/21/2018........ MORGAN STANLEY .....ccovvmrrierirircirerirenns s | e 10,999,712 ...11,000,000
74338*  AA 6 | AMAZON GARNER NC CTL 4.034 11/15/2039...... . 08/08/2018........ Private PIaCEMENT. ..ot sines | etiesierti sttt enae | eerebne et 7,500,000 | .ooooiieieeae 7,500,000
743487 AS 1 |PROSPECT CAPITAL NOTZ 6.375 01/15/2024 . . 09/27/2018........ RBC CAPITAL MARKETS.......oouiiiiiiiiirneinnieriesissesesie s ssssessesssssensenes 2,990,550 . 3,000,000
743674 BD 4 |PROTECTIVE LIFE 4.30 09/30/2028 s 08/16/2018........ BANC OF AMERICA SECURITIES . et | e 14,963,850 | ..coovvvnvirrieieiernis 15,000,000
745777  ZZ 8 |PYRAMID MGMT DDTL L+675 07/15/2021 AR RO 09/26/2018........ Private PIaCEMENL...........coiiiiiicn s | e 127,980 . 127,980
74983D AQ 0 |RACEP 2016-10A A2R CLO SNR FLT 07/25/31....... 07/12/2018........ CITIGROUP......ooteiticreiete ittt 17,500,000 ...17,500,000
776743  AF 3 |ROPER TECHNOLOGIES INC 4.20 09/15/2028 08/14/2018........ JP MORGAN SECURITIES INC ceereennn.9,989,200 ...10,000,000
77879R  AB 2 |ROTOR 2011-1A AABS SNR 5.75 06/15/46.......... C 06/14/2018........ STIFEL NICOLAUS.......oooieieiciiieieeiserseiseie s ssssesesssnne | sesesssesssssssssesssssssss s ssssesessnes . (988,549) (1,008,724) [ ..o (97,870) [ 1FE. ...
784012  AA 4 | SCFET 2017-2A A ABS SNR 3.41 12/20/2023......... 07/25/2018........ CS FIRST BOSTON....ccoucvrriiriiireiieieninies 2,952,049 . 2,983,280
78448T  AD 4 |SMBC AVIATION CA 4.125 07/15/2023 . .|C 07/23/2018........ GOLDMAN SACHS........coourimiiiriniriesietisssiss s esesseses e | e 24,966,000 | ..coovvvernicins 25,000,000
78488L  AA 8 |SWC 2018-1A A ABS SNR 4.75 08/15/2033, . 07/27/2018........ BARCLAY'S CAPITAL. .....oviriimiiiiretiiitiesiseisess et ssssssenss | resissssssesssessessses s siesse s seesses DU 44,683,254 | ..o 45,000,000
817555  ZZ 1 |SFE INTERMEDIATE TL L+475 07/31/2024 AR.......... . 09/05/2018........ Private Placement..........ccviiiiiiinccese e 367,500 . 375,000
83405X  AA 2 |SCLP 2018-3 A1 ABS SSNR 3.2 08/25/2027 . 07/31/2018........ CITIGROUP......eteiereict ettt sssenins | sesesiessesssss sttt ensenns | esseesessssnss s enesensees 21,499,804 | .oooovoierces 21,500,000
83438)  AA 4 |SLOSO 2007-1A A1LA CDO SSNR FLT 10/07/37 . . 07/25/2018........ GUGGENHEIM CAPITAL MARKET........coiiiiiiiiitirinieisssssierissisiesssissssessens | aosessssssssssesssisssessssssssessesssssessesss | oossssesessssssssssessassnessnes 12,158,425 | oo 13,197,748
84650H AD 1 |SPAREFOOT 1L TL L+425 04/13/2024 AR... . 09/17/2018. Private Placement. . 121,531 . 123,382
86213C  AB 1 |STR 2015-1A A2 ABS SNR 4.17 04/20/2045. . . 07/18/2018........ AMHERST SECURITIES CORP 487,879 . 491,875
866100 ZZ 6 | SUMMIT COMPANIES L+625 09/01/2022 MD . 07/09/2018........ Exchanged........ccccocvvininivcninn, 773,418 . 773,889
866105 ZZ 5 |SUMMIT COMPANIES DD L+625 09/01/2022 MD.......... . 08/01/2018. Private Placement. 124,444 . 124,444
870666 ZZ 0 |TERSERA TL L+525 03/30/2023 AR.... . . 07/12/2018........ Private Placement. . . 162,401 . 164,456
870888 ZZ 0 |TERSERA2L TL L+525 03/30/2023 AR... . . 09/27/2018........ Private PlaCemMeNt...........c.oovriiiiririeicree e 154,667 . 156,625
87165V  AK 5 |SYMP 2015-16A B2R CLO MEZ 4.59 10/15/31.... . .|C 08/29/2018. MORGAN STANLEY ...11,500,000 ...11,500,000 . 1FE
87165V AP 4 | SYMP 2015-16A C2R CLO MEZ 5.15 10/15/31 . . C 08/29/2018........ MORGAN STANLEY .....cc.ovvmrirriirnireirinienns cevenen.4,000,000 ..4,000,000 |........ 1FE
87271L AU 6 | TIA2016-1A B2R CLO MEZ 4.597 07/20/2031......... 07/18/2018........ WELLS FARGO BROKERAGE SERVICES.......... s [ s | s 11,596,915 | oo 11,600,000 |........ 1FE
875888  ZZ 5 |THE DWYER GROUP DDTL L+550 05/21/2024 AR BTN 08/10/2018........ Private Placement...........ccoiiiiiiiinicce e 409,224 . 413,880 | ........ 3FE
886065 AA 9 |TBOLT 2018-A A ABS SSNR 4.147 07/15/2038........ . 07/19/2018........ BANC OF AMERICA SECURITIES . e | e 11,999,740 | oo 12,000,000 |........ 1FE
887389  AK 0 | TIMKEN CO 4.5012/15/2028..........ccrvrurrriirerinriiernrisisniseeesissiesssssessneenes 08/22/2018........ BANC OF AMERICA SECURITIES . ..9,986,800 ...10,000,000 |........ 2FE
89441# AA 4 |VATRAVERSE CITY CTL 4.613 11/15/2039........ . 09/18/2018........ Private Placement..........ccviiiiiiinccee e TN I . 13,208,352 ..13,077,576 | ........ 1Z .
89708B AA 1 | TROPC 2006-5A A1L1 CDO SSNR FLT 07/15/36.... . 07/25/2018........ GUGGENHEIM CAPITAL MARKET. . et | e 616,539 . 664,732 | oo 534 | 1AM....ovvierrrrcis
897088 AA 1 | TROPC 2006-5A A1L1 CDO SSNR FLT 07/15/36.... . 07/26/2018........ CS FIRST BOSTON......outiuriiiniiriitirisisiseesesiesisssssesesssisssessssssssssssesssssessesses. | aosesssesssssssssesssssssesssessassessessssssessenss | oesssesessssnssssssessassnessnes 20,018,179 ...21,699,923 22,187 | 1AM
903329 AC 4 |USCAP 1A A2 CDO SNR FLT 05/01/2034 . . 09/07/2018........ GUGGENHEIM CAPITAL MARKET. 11,400,000 | oo 41,847 [1FE .
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Statement as of September 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)
903555 ZZ 6 |UROLOGY MGMT TL L+500 08/31/2024 AR 08/31/2018........ PrVAte PIACEMENL........c.. vt niee | esiessss e 678,367 695,960 | ........ 2FE
90390K  AB 0 |USCAP 2A A2 CDO SNR FLT 08/01/34.......ccovvirirririierniiieisrissinssinssessssssssssssiensns | seoseessissnns 09/07/2018........ GUGGENHEIM CAPITAL MARKET. 5,630,531 5,700,000 20,080 | 1FE
913017  CY 3 |UNITED TECH CORP 4.125 11/16/2028. 08/13/2018. HSBC SECURITIES I 14,994,600 15,000,000 2FE
91823G  AA 6 |VCO 2018-1A A CLO SSNR FLT 07/20/2030........ 08/03/2018........ WELLS FARGO BROKERAGE SERVICES.........cccouiiiiiciiicinsierssisienines | centieissiseesisisssssesssssesssssssessesss | oeseseesessnssssssssssssssssessnes 37,000,000 ...37,000,000 1FE
91823G  AC 2 |VCO 2018-1A B CLO MEZ 4.979 07/20/2030............ 08/03/2018........ WELLS FARGO BROKERAGE SERVICES. 12,499,501 ...12,500,000 1FE
92277G AN 7 | VENTAS REALTY LP 4.40 01/15/2029.........ccmirmrririireririieriniieiiseiresissisesessessneeneees 08/06/2018. WELLS FARGO BROKERAGE SERVICES. ..9,995,400 10,000,000
92343V EQ 3 |VERIZON COMM INC 4.329 09/21/28........ccoovrririrernrisinsiseiseissiessssiessesines 06/21/2018........ EXCRANGEA. ... oo | ettt | reeeb et bbb 987 | e 1,000 |
940555  ZZ 1| VLS BUYER DDTL L+600 10/17/2023 AR 08/01/2018........ Private Placement...........c.cccouuunee. 355,019 . 359,513 |........
960386  AM 2 | WABTEC 4.70 09/15/2028...........cccovvvvericiineicnieninnns 09/12/2018........ GOLDMAN SACHS......coovtiiriiicissieresiseiesissisessss e ssssiessessssssssessssns | aosesssssessssesss s sess st sesssssensesss | esssssessssssssssssessassessnes 14,983,350 | w.oorevvrivveriereieeinis 15,000,000 |........
96524V A* 7 | WHITEHORSE FINANCE 6.00 08/07/2023 08/07/2018........ DEUTSCHE BANK ...ttt sessesssnine | essesanssesse st ssessssnsessensans | ssesssesssssssssesssessnssesenssane 24,000,000 | ..ovvrrirerinecieis 24,000,000 |........
970222  ZZ 1 |VPROP OPERATING TL L+950 08/01/2021 AR........c.covurivrmriiernrirerieriniereiineieniereenines 09/04/2018........ Capitalized INEErESt..........uevrreirereiiciei e ..9,893 | ..... 9,815 10
970648 AG 6 |WILLIS NORTH AMERICA 4.50 09/15/2028 09/05/2018........ BANC OF AMERICA SECURITIES........oiiitiriiieinireiesssiessessessssssessessssssssens | seessesssssssossssssssssssessssssessessssssassesses | sessessessssssssssessasssessssnns 4,998,350 | ..voviiiieiens 5,000,000 |........
97064E  AA 6 | WESTF 2018-A A ABS SSNR 4.75 09/15/2043..... 08/16/2018........ BANC OF AMERICA SECURITIES......eeecveeeeeeeeeeeereeseeeerereseseeseseeesessessenessessees | coveseresesssieseseesssesssesesessssessesessssneens 8,999,553 9,000,000 |........
97988L  AC 9 | WDMNT 2018-5A A2 CLO SNR FLT 07/25/2030.... 07/20/2018........ DEUTSCHE BANK.......cverriirrieinrinnne 8,000,000 8,000,000 |........
983666 ZZ 4 |XEBEC GLOBAL L+550 02/09/2024 MD.............. . 07/31/2018........ Private Placement.............cccoueune.. 806,920 806,920 |........
98625L  AJ 1 |YCLO 2018-1A C2 CLO MEZ 5.093 10/22/2031 C 08/20/2018........ GOLDMAN SACHS.......oootiiiiiciierieresistiesissi e esse s ssensseneenins | sesesiessess st rinen 8,500,000 8,500,000 |........
98886M  AY 0 | ZAIS12014-1A A2BR CLO MEZ 4.798 04/28............cooomivieririeieinriserissrieniseeisnians C 09/18/2018........ NOMURA SECURITIES INTL.....covvvrireririeirerisiserersssisssesssssssneeens 24,000,000 24,000,000 |........
98944P  AB 3 |ZCAP 2018-1 A ABS SSNR 4.605 10/15/38 09/28/2018........ DEUTSCHE BANK ...ttt v 1,093,331 | ..7,200,000 |........
3899999. Total - BoNds - INAUSEIAl ANA MISCEIIANEOUS..............cviiieiiiiiiieieiicteieieiestet ettt ebetets ettsesebessesesesesesebesseseseesesesessesebessseses st esebesses et et et esebessesee e et esebseses et e s et et et s eseb et e seb et et e s ek s sesesee et e bt esesesassetetessesebass  bassesessssesesessesesessesesesssnesesensetesessnsesans | wieteressssesesesesesssesanns 1,519,565,653 | ..ooovovviiiiceian 1,533,494,469 | ....cooovvviiieiieeea 778,022
8399997, TOtAl - BONAS = PAIt 3.tttk EeeE s o8 et oE e E e eEE o0 E LR LEf SR Ef£EE R EE e EEf SR e E e L e R R R E LR f SRR R e b EieeienEen ettt 1,579,913,253 ..1,593,864,469 .827,300
8399999, TOAI = BOMAS. ...t eriteisttste etttk 1888k 8E R f 08 heEf oL b e o0k 1e HLE1LE1 oL LR oL LR EE LR LS E R E 4L E R LR LR E LR e oL E LR LR L LR L L E R LR E R4 E R f L L E LSRR EE b LR EE LR b EieebeeEeh e E R bR 1,579,913,253 ..1,593,864,469 .827,300
Preferred Stocks - Industrial and Miscell
088577  ZB 0 | BEXION PHARMACEUTICALS B........ovvevirirereriniieriniins 09/10/2018........ Private Placement. ....10,092.000 199,996
090692 ZC 8 |BIOWISH TECHNOLOGIES SERIESE.... 08/31/2018........ Private Placement. ,243,718.000 2,310,000
29402T  2# 5 |ENVEN ENERGY CORP SERIES A CONV. 09/28/2018........ Capitalized INEErESL..........curriirreeeee e 20,291.000 243,492
722470  ZZ 7 |PINE BROOK PD CAYMAN /PINE BROOK 7% 09/25/2018........ Private Placement...........c.ccccoveunee. 550,000.000 | ...oocvvrmrirriirriniinniis 55,000,000
77926L 30 0 |ROUNDPOINT MTG SERV A 8.00........ocvemviriircrierricrienes 08/10/2018........ STIFEL NICOLAUS........coovvvrrereierinnines 50,000.000 5,000,000
857477 BA 0 | STATE STREET CRP H 5.625.......ccoiiiiiiiiiininii it 09/20/2018........ GOLDMAN SACHS......cooieiiiiriisisiisteersssi s es s sns s sensenssssenssnnss | sisssssesssessenssssesssnssensenssesssnssensessenssens | sonmssssssmsserssmssenssnsssssanesenes 5,000,000 | .o 5,000,000.00
8499999. Total - Preferred Stocks - INAUSEHIAl @NT MISCEIBNEOUS..................oo.oveveveieeieeeeeeeeveeeeveeeesesiieie eveeeaeseressesseseseteseessssesessessaessssssesesssssssesesesssssesasesesasssesetseasssssssseesssesssssssasesesasssssesesssssesasesesasssssnssesesssssssnessasssssnss  aosvsosssssssssesesesssssnssasssssssssnsssssssssssine | sevsresssosessssssesnssssssssesess 67,753,488 XXX
8999997, TOtal - Preferred SIOCKS = PAIT 3. ...tttk s ek e s oeE e E e e Ef e e E e E o E R £Ef SRR E R E L8 E LR E R E SR L E SR f R e £E SR E ke R b Eeeebeneer e ettt | enineens s 67,753,488 XXX
8999999, TOtAl = PrEfEITEU SEOCKS. .........evuiviiiieeiieiei ittt ettt ettt st ss et sss et sssessessesssssssessessesansans | sssessesssssssassessessssassessessessnsassessesssssesassessesassaesesseeseseesassesses et eesesses et entessesses et esses et e e eesesses et et essesses et easessessesantessess | ebsebssssssessessesssessessessessssansessnsansessesses | sressessesnsonsessessnsnsansassns 67,753,488 XXX
Common Stocks - Industrial and Miscell:
03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE.......... 09/25/2018........ NON-BROKER ...ttt | oeesesisesssssessesssssesesenennies 1,000.000 | .ooovereiereriieeeeeeeies 29,248 XXX L
03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE.......... 09/26/2018........ NON-BROKER ..ottt esssssnes ..1,000.000 28,922 XXX e |
0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE.......coiiiiiireinireeirireieisieeseiseseeeieeeesenseseeeenees 09/11/2018. NON-BROKER ...ttt sasessesees ..1,000.000 XXX |
151020 10 4 [CELGENE CORP.....ooviimiireriiieiesie st 07/25/2018........ CORNERSTONE MACRO.......civiiiirririciesieseisierissieesesissiessnnenes 10,000.000 XXX L
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE. 09/10/2018........ NON-BROKER ..ottt ..1,000.000 XXX L
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE. 09/20/2018. NON-BROKER ..ottt ..1,000.000 ..29,115 XXX L
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE. 09/28/2018........ NON-BROKER ..ottt esssssnen 500.000 14,387 XXX e |
371927 10 4 [ GENESIS ENERGY L.P. VE......oiiiiiiciieeice et 09/28/2018........ NON-BROKER ..ottt ..1,000.000 23,760 XXX L
404129  ZB 7 |HC2 BROADCASTING 8/7/2023.........coovieriviniiierniieisnieierissisessesisissienes 08/07/2018........ Private Placement...........ccoiiiiiiiinicce e 12,495.000 | .oooverereiriirieicrririseeees 443,854 XXX e A
404129  ZC 5 |HC2 BROADCASTING HOLDINGS INC........covorurrierniirerrieeieiceienines 08/07/2018........ Private PIaCEMENL...........couiriieieiciei s | coresisesnsse e 12,245.000 | cooovereeeeees 1,836,750 XXX A
462260 10 0 [IOVANCE BIOTHERAPEUTICS INC 08/30/2018........ RAYMOND JAMES & ASSOCIATES.........covvieiniieriniieesirerssicenes +.3,500.000 | .ooveeeireiiceeean 60,943 XXX | L
462260 10 0 |IOVANCE BIOTHERAPEUTICS INC 09/06/2018........ RAYMOND JAMES & ASSOCIATES.........covuriieieierisisissierssie s ..6,500.000 82,604 XXX e |
55336V 10 0 [MPLXLP VE. ... sssssnssesienens | suesesesiesanes 09/18/2018........ NON-BROKER ...ttt essesines. | sresesssessessessesssssensenensene 1,000.000 | ..oooveoerererieeeeeeeeis 35,446 XXX L
55336V 10 0 [ MPLXLP VE. ...t ssnssenienens | sbosssessennns 09/27/2018........ NON-BROKER ..ottt ssesises. | seesesssessssssessesssssessessnssaes 1,000.000 | oo 34,680 XXX e L




67030

Statement as of September 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)
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS VE 09/28/2018. NON-BROKER........cotiiitiriiiiiciisiesssistiesisesses e .1,000.000 ....67,766 XXX | |

65506L 10 5 |NOBLE MIDSTREAM PARTNERS LP VE............ 09/12/2018........ NON-BROKER........coeteiiiriiiieirsie it esssssnes ..1,000.000 ....40,929 XXX L

715999  ZZ 4 |PHILADELPHIA ENERGY - CLASSA..... 08/07/2018........ EXChANGEA. ... 82,707.000 703,010 XXX A

718549 20 7 |PHILLIPS 66 PARTNERS LP VE 09/28/2018........ NON-BROKER ..ottt | seesesisessnsssessesisssessenennses 1,000.000 | .oooverieereriee s 49,876 XXX L

816120 30 7 |SELECT INTERIOR CONCEPTS INC CL A 08/16/2018........ Capitalized INTEIESL..........uvvuiierei e renines | v 8,675.000 | cooovvuvvrrireiieeeees 103,027 XXX U....

816120 30 7 |SELECT INTERIOR CONCEPTS INC CL A 09/21/2018........ FRIEDMAN BILLINGS RAMSEY........ccovirnrirerniicirerienns 200,000.000 2,058,000 XXX U....

822634 10 1 |SHELL MIDSTREAM PARTNERS LP VE 09/10/2018........ NON-BROKER.......coutireriririiiiisissieisssssiesisssss st sessessses. | seesesssessnsssssesssssensosssnssns 1,000.000 22,287 XXX |

822634 10 1 |SHELL MIDSTREAM PARTNERS LP VE 09/28/2018........ NON-BROKER ...ttt tiesisessesssi et sssssessesines. | oresesssesssssessesssssenssessnssnes 1,000.000 | ..oooveirereriereeeeeeeies 21,560 XXX L

84790A 10 5 | SPECTRUM BRANDS HOLDINGS INC. 07/25/2018........ CORNERSTONE MACRO............. 500.000 37,698 XX | L

84790A 10 5 | SPECTRUM BRANDS HOLDINGS INC. 09/27/2018........ STIFEL NICOLAUS.......ooiiiieiiieirtiesisi et 10,000.000 747,862 XXX L

88606X 10 0 | TBOLT 2018-A G ABS SUB 0 07/15/2038. 07/20/2018........ BANC OF AMERICA SECURITIES 29.000 ...6,238,342 XXX [U RN
891488 10 1 |TORTOISE MLP FUND INC......c.ccovvrerimriirirririeiineniens 07/17/2018........ EXChaNGEA. ..o 22,820.000 334,085 XXX L

90187B 40 8 | TWO HARBORS INVESTMENT CORP 08/01/2018........ NON-BROKER ..ottt esseenees 299,379.000 ...4,640,375 XXX e L

958254 10 4 | WESTERN GAS PARTNERS LP VE 09/13/2018........ NON-BROKER.......cuuitieiitisininississisesssssssesenssasssssss s s ensssssensensnes | sessosssessassssssessssssanssssnssae 1,000.000 49,900 XXX | L

9099999. Total - CommOon Stocks - INAUSEHIEI BNA IMISCEIIANEOUS. ... ettt sms s oobstes s s s ee s s8££ E 0808086 E 0880 E e H 080 E e h ket ere Eiessne s en e enb sttt nisents | oninssenssnssnnssns s ensnes 18,656,928 XXX e (L . XXX

Common Stocks - Parent, and Affiliates

36352@ 10 6 | GALIC BROTHERS INC......ciiiuiiiiiiiiiiiniisistissnissssssensenessssssssssesssnssssssensssessnsens | | 06/30/2018........ | Capital CONEDULON ... e | otesssssssis s et nees (92,375) XXX

9199999. Total - CommON SOCKS - PArent, SUDSIAIANES ANA ATIIALES. ..........o.oveeveeeeeer oo eeeeeeeeeeeeeeevs eveeeeeeeseseeeseeeeeeeseeseeseseeeseeeseseeeeseseeeseeseseseeseeseseseseseeeseseeseeeeseessesesseeseseseseseeessesesesasseesesesesaseessesnsessnsaessesessesansess  eeoetesessessseseeesessseseseseesseseeeseasanenees (92,375) XXX

9799997, TOtal - COMMON SLOCKS = PA 3...........oviiiieiveiiiteieeiet ettt sttt sessessesets sssessesssssssessessebessessessessesesensebses e s ssessessebesessebeee et eesesse s s e e essesse s e s s s ebsesse e et s sesse b s s st e s s s et et essebesssesessessessnsansessess | ebsebssssssesssssesnsessessssssssssessesnsansessesses | seesssssesossensessssnssssessessess 18,564,553 XXX

9799999, TOAl - COMMION SHOCKS......cvuueeriteeisteeeseisstes st ssss e ss ettt s e hs oekeeesoeE e Eee s e 08 oL e e f 8oL feEE 8 E e Ef 8oL oEEEE 0 E 80 E 81080 E 0 E Lo E 0S80 E oL E o0 E e E et ere Eiesste s bt ene s enb sttt nnsents | oninssenssnssnns e enines 18,564,553 XXX

9899999.  Total - Preferred and COMMON SEOCKS..............cciiiiiitiiieiieiiicteteecte ettt ettt eae et esaeteters eteseetetessaseesessesesesessetessesetes s assesessseesessesesasessseessssesesessesseeesesetesaseesesassesesesssseteseseseesssseseseseesseessnsetesesassssassnsesessantass | tavsssessssssesasnssssesssesesasessssessesesesassnsass | avevissesssesesesssssasseesesassd 86,318,042 XXX

9999999. Total - Bonds, Preferred and Common Stocks OO OO OO OO OO OO OO OO PP OO O PO PP PPSUYOTOR IPVOOPOOPP PO PPPPPPPOTOTO 1,666,231,294 XXX

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....3.
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Statement as of September 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

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
Total
F Current Foreign Bond NAIC
o Year's Exchang Interest / Designati
r Prior Year | Unrealized Current | Other-Than-|  Total e Book/Adjusted|  Foreign Stock Stated on or
ei Book/Adjust |  Valuation Year's Temporary | Changein | Change |Carrying Value| Exchange | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of ed Carrying | Increase | (Amortization)| Impairment | B./A.C.V. in at Disposal | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration| Par Value | Actual Cost Value (Decrease) | /Accretion | Recognized| (11+12-13) | B./A.C.V. Date on Disposal | on Disposal | Disposal | During Year Date (a)
Bonds - U.S. Government
312931 A6 5 |FGLMC A84529 PT 4.50 02/01/2039.........ccmvverrrenne .. | 09/15/2018. | MBS PaydOWN.........ocvvrrirerenrinerierienirnes | ceeseessseissisnsssenens | eeesnerenns 2,716 | oo 2,716 | oo 2,752 | oo 2,736 | oo | i 27)|... (27) 02/01/2039. | 1............
31371K LU 3 |FNCL 254239 PT 6.50 3/01/2032.. .. | 09/25/2018. | MBS Paydown...........ccvevervneeernirvennirenns | wveees 357 357 414 | 398 | i [ (34)] ... (34) 03/01/2032. |1...
31388T  QZ 9 |FNCL 614372 PT 7.0 1/01/2032.... .. | 09/25/2018. | MBS Paydown. SOOIV 296 296 338 B (4) 01/01/2032. | 1...
31416K WP 9 |FNCL AA2453 PT 4.50 02/01/2039.........ccccevrrrrreres .. | 09/25/2018. | MBS PaydOwN...........ccvevrrrenerenrrnrinninns | eeeerrnseinnnnsnirnenns | cvvienrirnr882 | 882 | o894 | 1893 [ | s nf.. (11) 02/01/2039. | 1............
36296J FT 7 |GN 692378 PT 4.50 02/15/2039 .. | 09/15/2018. | MBS Paydown. (M. (1) 02/15/2039.
36296T  DP 5 |GNSF 700410 PT 5.00 03/15/2039 .. | 09/15/2018. | MBS Paydown. (M. (1) 03/15/2039.
383739 N8 8 | GNR 2001-17 PG PAC 6.50 4/20/31 .. | 07/20/2018. | MBS Paydown. (V25K V3| OO (2,112) | e 04/20/2031.
38373W  5C 8 |GNR 2002-33 PG PAC 6.50 5/20/32 woer | - | 09/20/2018. | MBS Paydown. ceevrereneenssnnenennee | e | 20,613 | 10000020,613 | 21,760 | 121,226 | s | e (544) | cevorverrrininn | e (544) 05/20/2032.
478045 AA 5 | TVAJOHN SEVIER COMB 4.626 01/15/2042........... ..| 07/15/2018. | Sinking Fund Redemption............ 0 01/15/2042.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27 .. | 08/27/2018. | Sinking Fund Redemption... \ \ 0 02/27/2027.
690353 XM 4 | OVERSEAS PRI INV 3.59 12/15/2030... wee | .- | 09/15/2018. | Sinking Fund Redemption..........c.coccneennees | cevrnervnmeemernerirneins | s 114,286 | ....... 114,286 | ....... 114,286 . (V1 U 114,286 | ... 12/15/2030.
83190A AB 9 |SBA POOL 523402 6.54 PT 01/20/2035...........ccvvvne. .| 09/15/2018. | MBS Paydown..........cccvevvvvnrererrneinnirnnirenns | weeees 33,236 | ......... 33,236 | ......... 36,960 (2,886) [ ..o | v (2,886) 33,236 01/20/2035.
841215  AA 4 |SOUTHAVEN CMBD CYL TVA 3.846 08/15/2033..... .. | 08/15/2018. | Sinking Fund Redemption..........cccoucninnnies | soensrisssinnsnnsniinnens | v 195,690 | ....... 195,690 | ....... 195,690 |...... 195,690 . (] I 195,690 08/15/2033.
0599999. T0tal - BONAS = U.S. GOVEIMIMENL. ... teeirtettseeisetess sttt es s st ees s enmss fhiees sttt | siiees 571,572 | ... 571,572 | ... 580,664 |...... 577,182 | oo, 0 [ e (5,620) | ..ovovrennes 0 [ (5,620) ........... [V 571,572 XXX
Bonds - U.S. States, Territories and Pc
452152 GR 6 | ILLINOIS BABS 6.20 7/01/2021......cvvveierinineiisiinnas | . | 07/01/2018. I Sinking Fund Redemption............ccccueunnienns | ................................ 2,400,000 |..... 2,400,000 |..... 2,421,550 |...2,409,597 | ..o | corinnnens (9,597) [ oovvvevinsiinns | v (9,597) [ vovvvncrnns | e 2,400,000 [ .oiviiniiinnin | e | e 0. 147,379 | 07/01/2021. | 2FE........
1799999. Total - Bonds - U.S. States, TErMtores & POSSESSIONS. .....c.uiuirriieriririiiiins  contrissssssseesssssssssess st essssessss st sssssssessassssssenssssssssasssassassssses | veres 2,400,000 |..... 2,400,000 |...... 2,421,550 |...2,409,597 | ..ooovvovvennee. (U (9,597) | o 0 ... (9,597) | oo 0 ] ....2,400,000 [.....cccoo..d 0 [ (U I 01... 147,379 XXX XXX
Bonds - U.S. Political Subdivisions of States
108151 S8 5 | BRIDGEPORT CT TX B 5.127 08/15/2018................ | . | 08/15/2018. | MaLUTIEY. .o | ................................ 1,860,000 | ..... 1,860,000 |..... 1,860,000 | ...1,860,000 (V] I P 1,860,000 08/15/2018. | 1FE........
2499999. Total - Bonds - U.S. Political SUbdiviSions 0f StatES.........cciriiririniiiiiiins i esssseens ,860,000 ,860,000 ,860,000 | ...1,860,000 0 0 0 0 0] ....1,860,000 XXX XXX
Bonds - U.S. Special R and Special A
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043... .| 09/01/2018. | MBS Paydown..........ccvevvevvnrererrneernirsnirenns | cenees 233,877 233,877 | ....... 233,877 |...... 233,877 (1 IO IO 233,877 07/01/2043.
130333 CA 3 |CAHSGFIN AGY A 2.90 02/01/2042 .. 1 09/01/2018. | MBS PaydOWN..........covmrerrenerierineirineins | sevvssesnesseseseesnnnes | cverneens 94,420 | ........ 94,420 | ......... 94,420 | ... 94,420 . (V1 PRI IO 94,420 |... 02/01/2042.
130333 CB 1 |CAHSGFINAGY B 2.90 02/01/2042.... .. [ 09/01/2018. | MBS PaydOowN..........coveurevererrirnerireniiinnns | cevvieesssessinsssines | oo 211478 | ... 211,478 | ....... 210,949 |...... 211,036 253 P25 T IR 211,478 | ... 02/01/2042.
196479 F9 5 |COHSG &FIN AA 3.70 03/01/2048.. .. 1 09/01/2018. | MBS Paydown...........cccveeeervmnerierireeerneenns | ceenne 116,289 116,289 | ... 119,752 | .ooveocvcviines [ vvevernerinens | ceervereennd(895) v | e (555)] ... .116,289 03/01/2048.
196479 XM 6 [COHSG & FIN A TXB 3.193 11/01/202 .. | 08/01/2018. | Partial Call...........ccccoeveeerrerereerrerieerseries | v 35,000 | ......... 35,000 ()] ST [V 11/01/2027.
25477P NF 8 |DC HSG FIN AGY A REF 3.875 06/15/2045. .. | 09/15/2018. | MBS Paydown...........ccouvverrvnerierirerenenins | cevene 0 06/15/2045.
296122 UT 9 |ESCAMBIA CNTY FL SFM A 2.85 11/01/2038... .. 1 09/01/2018. | MBS Paydown...........cccveevmeenereererereneeans | ceenee 0 11/01/2038.
312903 MA 2 |FHR 119 H 7 PAC 7.5 1/15/2021 .. | 09/15/2018. | MBS Paydown..........cccvervrvnvererrernninnirenns | weeees 0 01/15/2021.
312909  3W 2 |FHR 1250-J PAC17.00 5/15/2022 ceer | | 09/15/2018. | MBS Paydown..........coeuevmerierereeerneeiseinens | v 0 05/15/2022.
312915 QG 9 |FHR 14911 PAC 7.50 4/15/2023.........cccomvveerrirrrirns .. | 09/15/2018. | MBS Paydown............covcevrremerreriereneeans | ceenee (19) 04/15/2023.
313398 P7 8 |FHR 2334 TD PAC 6.5 7/15/2031 .. | 09/15/2018. | MBS PaydOwN...........cccvverremrrnerirerirneenee | eeeneresrisernernenens | cveenen 17,3120 | el 17,312 |l 18111 | 17,735 | | e (A43) | s | e (443) | oo 07/15/2031.
313399 PS 0 |FHR 2347 VP PAC 6.5 3/15/2020 .. | 09/15/2018. | MBS PaydOown...........cccveerreernereerireeernenins | ceenne (25) 03/15/2020.
31339D 2V 9 |FHR 2418 MB SEQ 6.0 2/15/2022 .. | 09/15/2018. | MBS Paydown..........cccovumrvniriverierinininns | cvveee (95) 02/15/2022.
313390 QZ 4 |FHR 2416 PG PAC 6.0 2/15/2022 v |+ | 09/15/2018. | MBS PaydOWN........cocverrercerrrinerieriierenee | everneerneninnernennenens | eonneend 1,913 | e 47,913 | 51,413 | 48428 | i | e (349) | s | e (349) | evvvnvrnen 02/15/2022.
313373 BU 1 |FHR 1644 K PAC 6.75 12/15/2023...........oovvvvrerreenne .. | 09/15/2018. | MBS Paydown.............oovvverevernrrriieniinenes | cevees (92) 12/15/2023.
3133TB 4G 2 |FHR 1991 PG PAC 6.0 9/15/2027 .. | 09/15/2018. | MBS Paydown...........cccvveemrvenerierererenenns | cevene (75) 09/15/2027.
3133TC  HE 1 |FHR 2018 PG PAC 6.35 1/15/2028.... .. 1 09/15/2018. | MBS Paydown...........ccovceemeemereerierenenans | ceeene (44) 01/15/2028.
3133TD 3A 2 |FHR 2037 HB SEQ 9.0 3/15/2028, .. | 09/15/2018. | MBS Paydown..........c.cuevvemerreremrireniiienns | cevees (500) 03/15/2028.
3133TH S8 1 |FHR 2118 PE PAC 6.50 1/15/2029.... .« | .. | 09/15/2018. | MBS Paydown. ceevnerineensnssssnnesnns | evnernseesssnsnen | e 111030 | 11,108 | i 11,657 | 11,346 | | e (164) [ s | s (164) | covovvvnees 01/15/2029. | 1...
3133TS F2 4 |FHR 2303 CK SCH 6.0 4/15/2031.........cc.ccocorururnn. .. 1 09/15/2018. | MBS Paydown...........cccccceemvvmmrivcrirenirnninns | crveae (6) 04/15/2031. | 1............
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3133TU S7 4 |FHR 2357 QH PAC 6.50 9/15/2031 .. | 09/15/2018. | MBS PaydOWN...........cvorrirreirrierierieninnes | cverereinseisssinesinenens | cveeeienns 2,564 | .......... 2,564 | ........... 2,689 | ... 2,630 | o [ i (38)] ... (38) 2,564 09/15/2031. | 1...
3133X0 PF 0 |FED HOME LN BANK 5.375 08/15/201 o+ | 08/15/2018. | MALUTIEY........cvvvererrerrireriereieeesesiseesseninnes | serieseseniesissensnnes | cevns 1,000,000 |..... 1,000,000 |..... 1,250,876 |...1,026,920 (P2 7A0) | R o (P2 7A0) | E— 08/15/2018. | 1...
31358F M5 5 |FNR 1991-12 H PAC 7.0 2/25/2021... .. | 09/25/2018. | MBS Paydown...........ccvevervneeernirvennirenns | wveees w3 [ 3 02/25/2021. |1...
31358G 5J 2 |FNR91-65Z ZX 6.50 6/25/2021 v | -+ | 09/25/2018. | MBS PaydOwN.........c.cveveermevnerierierencenns | ceeene @) (4) 06/25/2021. | 1...
31358K DY 1 |FNR1991-G36 ZBX 7.00 11/25/2021.......ccccevvvrrreneee .. | 09/25/2018. | MBS PaydowN...........ccovvevrrermirnerrerenennns | aeeverrnneienrnsnrnenns | eervenneen 1,189 | i 1,189 | 1,381 | 11,532 [ | eevveeenen(B21) s [ (B21) [ 11/25/2021. | 1............
31358N H3 9 |FNR G92-29 J SCH 8.00 7/25/2022... .. | 09/25/2018. | MBS Paydown...........cccvvenrvenrrnerirerirnreines | cvenerveriesernerrnnes | eereeerenn,088 | 005,008 | i 5,117 | 15,041 | i | cveiieinennB [ 07/25/2022. | 1...
31358N M5 8 |FNR 92-119Z ZX 8.00 07-25-22 .. | 09/25/2018. | MBS PaydOWN...........cconeerrrenrenerierirneenns | eeeneeresrinsernennneen | seereeeennn3y339 | irirnnnn 3,339 | 13,367 | 134571 | e | v [ e 07/25/2022. | 1...
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/2022. .. | 09/25/2018. [ MBS Paydown..........cocvevvrvvererneinnirnnneinns | covvrenversnernnneninnes | vvvernenenihy 7200 | e, 720 | 5,085 | o764 | s | e (27) | e 07/25/2022. |1...
31358Q ZE 8 |FNR G92-59 D TAC 6.0 10/25/2022.. veee |+ [ 09/25/2018. [ MBS PaydOwN...........ocvvmerirererrernsninninerins | ceerrvererenenneesnnennens | vnvernerensedT | i 597 | 839 | 800 | s | v [ e 10/25/2022. | 1...
31358R Y7 2 |FNR G92-66 KB PAC 7.0 12/25/2022...........coocoonvvenee .. | 09/25/2018. | MBS Paydown............c.oocevmvvmerreriereneinns | cveeee 12/25/2022. | 1............
31359D H5 5 |FNR 1993-155 PJ PAC 7.0 9/25/2023.... .. | 09/25/2018. | MBS Paydown...........cccovevervemerverirmrenennns | wevnerrenervernenenneens | ereennn 15,969 | 1000000 15,969 | 10 17,679 | 100 16,303 | oo | cevvrveerenn(168) [ o e (168) [ o 09/25/2023. | 1...
31359H  NW 0 |FNR 1994-63 PK PAC 7.0 4/25/2024 .. | 09/25/2018. | MBS Paydown...........ccovcevmevnereereerernenans | ceenne 04/25/2024. | 1...
31359H QP 2 |FNR 1994-76 KA PAC 7.0 4/25/2024. .. | 09/25/2018. | MBS Paydown..........cccvevvvvneererrernnennirenns | weeees 04/25/2024. |1...
31359L ZF 5 |FNR 1995-19 ED SEQ 6.50 1/25/2022... .. | 09/25/2018. | MBS PaydOwN...........cccvevrreverereerieeeneeins | ceenne 01/25/2022. | 1...
31359N  2W 0 |[FNR 1997-19 PG PAC 7.0 4/18/2027. .. [ 09/18/2018. | MBS PaydOowN..........ccoovverrrrirerineiinenns | cevviseesissesinnesinns | ceveenes 12419 | 12,419 | 13,382 | 112,528 | | e (113) | e e (T13) i | s 12,419 04/18/2027. | 1...
31359V GF 4 |FNR 1999-1 PJ PAC 6.50 2/25/2029.. .. | 09/25/2018. | MBS Paydown..........cc.cveermrevermerernnneeinnes | ceeees 23,209 23,209 02/25/2029.
313603 BQ 4 |FNR1989-79 D PAC 9.0 11/25/2019 .. | 09/25/2018. | MBS Paydown...........ccoveevvrvmereeriereneians | ceenee 794 | eI | 880 [ 792 | s | e T i | o] e | i 794 11/25/2019.
3137BL AR 9 [FMMV MO036 A 4.16 12/15/2029 .. 1 09/15/2018. [ Partial Call.........cccovrvreernriieinriieinnieiinnins | cvvessinerssseesennnes | oveens 110,000 | .......110,000 | .......113,025 | ... 112,048 | ....ccoecovivvvre | veereenn(2,048) [ oo | ceene(2,048) | e | e 110,000 12/15/2029.
313921 JK 5 |FNR 2001-57 PD PAC 6.50 10/25/2031. .. | 09/25/2018. | MBS Paydown............ccveermrvrnerierieeenenins | ceeene 3,868 10/25/2031. | 1....cvvnnee
31392B  SC 1 |FNR2002-6 L SEQ 6.0 2/25/2032 .. [ 09/25/2018. | MBS Paydown..........c..ouvvvemmrverervineniiinnns | cevees 2,311 02/25/2032. | 1............
31392C  EM 2 |FNW 02-W2 AF5 SEQ HEL STP 6/25/3 .. | 09/25/2018. | MBS Paydown...........cccveeerevmnerierereeenenins | ceenne 9,159 06/25/2032.
31392E  PC 8 |FNR2002-58 PG PAC 6.0 9/25/2032 .. | 09/25/2018. | MBS PaydOowN..........ccoveeerennernerinnrineenns | weernerseneiinensenrneens | eeveeeeen21,578 | 0000i0n21,578 | 100 22,742 | 10022,145 | s | e (83) [ s | oo (483) | e | i 21,578 09/25/2032. | 1............
31392K  5C 6 |FHR 2455 GK PAC 6.50 5/15/2032.... .. | 09/15/2018. | MBS Paydown...........ccouveervvnerierirerenennss | cvvene 22,032 05/15/2032. | 1...
31392K LR 5 |FHR 2450 PH PAC 6.0 5/15/2022 .. | 09/15/2018. | MBS PaydOWN..........ocovreienerierirneirineins | sevessessesieseseesnnnes | everneens 80,912 | ........80,912 | .........86,351 | ....... 81717 | o | verreeena(485) | o | e (485) | s | v 80,912 05/15/2022. | 1...
31392M 5R 9 |FHR 2448 TX PAC 6.0 5/15/2032 .. | 09/15/2018. [ MBS Paydown........c.ovuivmeriereriiirennineions | covvireninsrisssnsenennnes | coeveees 17,917 | 17,917 | 18,820 | e 18,366 | ..ovocvevvrvcererne | vrrrereeene(308) | v | rveeeena(B08) [ | v 17,917 05/15/2032. [1....coonvee
31393X  VH 7 |FNW 2004-W3 A6 PAC 5.50 5/25/2034. .. | 09/25/2018. | MBS PaydOowN...........cccveeemrvmnerierireeenenins | ceeene 429,901 429,901 411,898 23,888 429,901 05/25/2034.
34074M JB 8 |FLHSG FIN CORP A 2.80 07/01/2041 .. 1 09/01/2018. | MBS PaydOWN..........cooueeriinererierineiins | seeneeiiseiseiseseneens | veveees 332,273 | ....... 332,273 | ... 332,273 |...... 332,273 | oo | e | (V1 OO IO 332,273 07/01/2041.
34074M  JC 6 |FL HSGFIN B TXBL 2.80 07/01/2041.... .. | 09/01/2018. | MBS Paydown...........ccouvverrvnerierirerenenns | cevene 232,623 232,623 232,623 |...... 232,623 | .o | e | (V1 OO IO 232,623 07/01/2041.
34074M KA 8 |FL ST HSG FIN CORP C 4.00 7/01/202 .. 1 07/01/2018. | Partial Call........c..ovveerereerrrirerierinrenenine | seeseeiseineiseserseens | veveees 110,000 | ....... 110,000 | ....... 110,000 |...... 110,000 | ovvveererineins [ e | e (V18 U O 110,000 07/01/2027.
34074M LW 9 [FL HSG FIN CORP A 3.20 07/01/2030 .. | 07/01/2018. | Partial Call retr | e | e 50,000 | ......... 50,000 | ......... 50,000 | ....... 50,000 | oo [ e [ 0 [ | e 50,000 |... 07/01/2030.
34074M  ND 9 |FL HSG FIN TXBL REF 1 3.125 07/01/2037.. veee | [ 09/01/2018. [ MBS PydOWN.........ccoumvrrrirrereerinierirenins | vereresesseessesseninens | aeve 340,222 | ....... 340,222 | ...... 340,222 |...... 340,222 | oo | e [ e (V1 OO IO 340,222 | ... 07/01/2037.
34074M  PF 2 |FL HSG FIN CORP A 2.4501/01/2043...........cocoonncc. .. 1 09/01/2018. | MBS PaydOWN..........cvoueirrinerierierineinns | seeseiiseiseisnesineens | s 105,808 | ....... 105,808 | ....... 105,808 |...... 105,815 O I LI [T S 105,808 01/01/2043.
34160P CZ 0 |FLORIDA ST 5.186 08/01/2018 o+ | 08/01/2018. | MALUTIEY.......ovvveerrrierirerieerierienisseeseniees | cevveeriesiesesneesnnes | ceves 6,000,000 |..... 6,000,000 |..... 6,000,000 | ...6,000,000 i 0 .....6,000,000 08/01/2018.
45201Y YL 5 [IL HSG DEV AUTH B 2.75 06/01/2043.. .. 1 09/01/2018. | MBS PaydOWN.........ccvereermrinerierierineenes | seernerisssinesseseneens | s 149,355 | ....... 149,355 | ... 144,687 |...... 144,966 | ..oovvrceevrins [ e 1,372 | e [ s 1,372 | e | s 149,355 06/01/2043.
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042... .1 09/01/2018. [ Partial Call.........cccovvrrrernirreeerneissrnsiinnns | cvverersnsrissnsisennnes | onveees 95,000 | ......... 95,000 | ......... 95,000 | ....... 95,000 B 0 [ | e 95,000 |... 02/01/2042.
49130T PR 1 [KY ST HSG CORP A 4.25 07/01/2033 veee |+ | 08/22/2018. | Partial Call...........ccereermreerierineirneniseinens | eevvererseseseesssnenns | veeens 395,000 | ....... 395,000 | ...... 412,973 |...... 402,689 | ... | e (7,689) [ .oovereeririns [ cerenne (7,689) | .oooevvrverne | e 395,000 |... 07/01/2033.
49130T PS 9 |KYHSG CORPA3.00 11/01/2041........cccoevvevrrn. .. 1 09/01/2018. | Partial Call........c.cccoveviriiriinniicieriieniins | e | s 195,000 | ....... 195,000 | ....... 195,000 |...... 195,000 | vvevurvirenei | e | e (VN PO IS 195,000 11/01/2041.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041 .. | 09/01/2018. | Partial Call FSSSTRTRRTRI IR 235,000 235,000 | ....... 235,000 |...... 235,000 B (V1 OO IO 235,000 |... 11/01/2041.
57429L AL 0 |MARYLAND TRANS REV 6.48 7/01/22 .. | 07/01/2018. | Sinking Fund Redemption............ccccuvennees | veermerenmeineinerirneins | s 800,000 | ....... 800,000 | ....... 874,475 |...... 828,395 (28,395) | ..overerircires | e (28,395) | ..ucvvrereres | e 800,000 |... 07/01/2022.
57586N MT 5 | MAHSG FIN-C-TXBL 3.629 06/01/2023.... .. 1 09/17/2018. [ Partial Call.........ccccovvrrrirnrrieeerneisnnniinnns | v | conreees 30,000 | .........30,000 | .........30,000 | ....... 30,000 | oo [ e [ 0 30,000 06/01/2023.
57586N MU 2 |MA HSG FIN-C-TXBL 3.729 12/01/2023.... weee | [ 09/17/2018. | Partial Call..........coovveerieeicerieiserieeinenes | s 25,000 | .........25,000 | .........25,000 | ....... 25,000 | cooorererircnins [ e | e 0 25,000 12/01/2023.
57586N MW 8 |MAHSG FIN-C-TXBL 4.029 12/01/2027...........ccoeeo.. .. [ 09/17/2018. | Partial Call..........c.covrvvermrrirerriierriereiiieens | cevvinessieessiseniines | e 120,000 | .......120,000 | .......120,000 |...... 120,000 | ovooverveineins | e | e (V1 OO IO 120,000 12/01/2027.
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57586N  RP 8 |MASS HSG FIN AGY A 3.495 12/01/2023 .. [ 09/17/2018. | Partial Call...........cccoovvemriiirriisriiiniienes | e 55,000 | .........55,000 | .........55,000 | ....... 55,000 | ..ooovvviinriins [ e [ 0 55,000 | oovvoereiinnnis v | e | i 1,054 | 12/01/2023.

57586N  RQ 6 |MASS HSG FIN AGY A 4.145 12/01/2027 .. [ 09/17/2018. | Partial Call.........c..oorveereeeirriiierireneiienes | ceeviereeiseeeseneeiiens | e 195,000 | .......195,000 | .......195,000 |...... 195,000 | oo | oo | e 0 [ e | e 195,000 | cveourveeereien | e | eevernrienneeenc0 | e 4,404 |12/01/2027.

57586N  RR 4 |MASS HSG FIN AGY A 4.786 12/01/2032. .. 1 09/17/2018. | Partial Call..........ccccorevenriiriireiierecirenins | e 35,000 | ........35,000 | .........35,000 | ....... 35,000 | .ooeviericiins [ | s 0 35,000 | cvveonrrirernins | evrreeneneiennns | 0 | s 915 | 12/01/2032.

57586N  UR 0 |MA ST HSG FIN A 4.375 01/15/2046 woo || 09/15/2018. | MBS PaydOWN............vvevveernriririiiceiins | oeeerineiienenienneins | coveeenad 45,627 \ ,805 | ....... 45,769 263 | ... 263 01/15/2046.

59334H  FU 4 |MIAMI-DADE CNTY TXBL A 2.875 11/01/2038......... .. [ 09/01/2018. | MBS PaydOowN..........cooomvverrrienvinriinenns | cevvinessissesisesines | ceveenes 71,189 | .. 71,189 | ... 71,189 | ....... 71,189 (0)] (0) 11/01/2038.

60416Q  FW 9 | MN HSG FIN REF 2.70 09/01/2041 .. [ 09/01/2018. | MBS Paydown.............oovvvemmviinriiiniiinnes | cevvensiisseiisnnieinns | o 166,476 | ...... 166,476 | ....... 162,314 | ...... 162,527 | oo | e 1,562 | oo [ e 1,562 | .o 09/01/2041.

60416Q  GK 4 |MNSTHSGFIN AGY D 2.73 08/01/2046 .. [ 09/01/2018. | MBS PaydOowN..........ccocrvvererenieiieneiienes | cevvienesiseeeeeneeiens | e 130,879 | ....... 130,879 | ....... 130,879 |...... 130,879 (0)] (0) 08/01/2046.

60416Q  HA 5 |MNHSG FIN AGY A 3.30 03/01/2048 .. [ 09/01/2018. | MBS PaydOowN..........ccuorrvvernrirerrirenrirnnns | cevveeesssessssssnines | s 102,082 | ....... 102,082 | ....... 102,082 | oo w0 0 03/01/2048.

60636Y  MJ 7 |MO ST HSG DEV REF SER 14.20 01/01/2040......... | .. | 09/01/2018. | MBS Paydown...........cccooemmeremmmremmmiiinnis | coererinsnissniiinees | e 27,734 | ... 21734 | ......... 21,734 | ....... 27,734 | oo | e [ 0 01/01/2040.

60636Y ML 2 |MO HSG DEV REF TXBL 2 3.875 10/01/2036........... .. 1 09/01/2018. | MBS PaydOwN............ccorvvniieiieriiiiniiins | erviensiiveiinenissienins | v 36,69 | ........ 36,696 | ......... 36,696 | ....... 36,696 | ...ocoeiiiiins [ | s (V1 ORI IO 36,696 10/01/2036.

606378 FA 3 |MISSOURI HSG DEV C 2.97 08/01/2036. .. [ 09/01/2018. | MBS Paydown............oovvvemvreinrieiiniiinnes | cvvveesssisnniissninns | o 110,395 | ...... 110,395 | ....... 110,395 |...... FRTORCISI T U IR (V1 OO O 110,395 |... 08/01/2036.

60637B° ML 1 |MO HSG DEV REF TXBL C 2.40 06/01/2044.... .. [ 09/01/2018. | MBS PaydOowN..........ccoorvvererereiiieniiinnes | cevvieeeiieeeeesnsiiens | o 899,409 | ....... 899,409 | ....... 870,179 |..... 870,942 | ..o | e 15,983 | oo | 15,983 | .ooveveri [ e 899,409 |... 06/01/2044.

647200 2G 8 |NM MTGE FIN B TXBL 2.75 08/01/2035, .. | 09/01/2018. [ MBS PaydowN........ccvvvrivrieererieiininrirenns | weovessiersssseesennnes | oveens 136,700 | ....... 136,700 | ....... 136,700 |...... 136,700 | oo [ eveireirivienens [ 0 [ o | v 136,700 |... 08/01/2035.

647200 4S 0 |NEW MEXICO ST MTGE B 2.60 09/01/2040. .. [ 09/01/2018. | Partial Call.............coorvverreeiirrriieriseceiienes | ceveieeeiieeeeieneiiens | e 105,000 | ....... 105,000 | ....... 105,000 |...... 105,000 | oo | oo | e 0 [ | s 105,000 | ... 09/01/2040.

649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI) .. | 08/11/2018. | Sinking Fund Redemption............cccccevveeves | covvvmmvvirnnniirnniiiiies | e 417,134 | ....... 47134 | ... 411,673 |...... 415,895 2,010 | oo | e 2,010 | oo | e 417,134 | ... 09/11/2018.

649705 JJ 0 |EMPIRE INS NY IND DEV 8.80 9/18 (EMPI). o [ 09/11/2018. | MALUTiRY.........coovoverireereesessseiennies | cevvisneissnniisnninns | 200 208,550 | .......208,550 | .......205,820 |......207,930 | ..cooovovvrivnnes | w1034 | i | 1,034 .208,550 09/11/2018.

64972C  BD 4 |[NYC HSG DEV A TXBL 3.05 06/15/2036 .. | 09/15/2018. | MBS Paydown.............couvvveemevemmevirnenirnenns | eevvrenevinnnnirnnennnns | eeveeneeeee [3030 | rivireeen 7,530 | e 7,530 | e 7,530 | i | v | oo 0 [ e | e 7,530 06/15/2036.

64972C M6 7 |NYC HSG TXBL REMIC A 3.098 10/01/2046. ..| 09/01/2018. | MBS Paydown................. w9 9 [ | e 51,707 | covvvvevervenns | v | vvreniinneene0 | e 1,068 | 10/01/2046.

649883  TM 7 |NY MTGE AGY-172 4.203 10/01/2027. .. | 08/30/2018. | Partial Call............cccooveeerrreimrriieriieniiienes | cevvreneireneirsncens | 2..3,350,000 | ... 3,350,000 |...... 3,363,374 |...3,356,036 | ......cccooorrrurrs | orerrnenn (6,036) | ..oovverrrrees [ e (6,036) | ...oovvvoerns | o 3,350,000 |... 10/01/2027.

658207 MA 0 |NC HSGFIN AGY 4.00 01/01/2030... .. | 07/01/2018. | Sinking Fund Redemption............ccccccceuvvens | ceveerivcivervniiinnis | 100 130,000 | ..o 130,000 | ....... 130,000 |...... 130,000 | oo [ | e (V18 OO IO 130,000 |... 01/01/2030.

658207  MA 0 |NCHSG FIN AGY 4.00 01/01/2030... .. | 09/01/2018. | Partial Call 5,000 5,000 45,000 | oo | e | e 0 01/01/2030.

677377 2N 2 |OHHSG FIN AGY 17.50 07/01/2035.... .. | 09/01/2018. | Partial Call 143593 | ....... 143593 |...... 143,593 | oo | e | e 0 07/01/2035.

677377 2P 7 |OHIO ST HSG FIN AGY SF 2.65 11/01/2041. .. [ 09/01/2018. | Partial Call............ccovvweerriienriiiriiariienes | e 625,000 | ....... 625,000 | ....... 625,000 |...... 625,000 (0)] (L)) [ I 625,000 |... 11/01/2041.

76221T  DH 9 |RIHSG & MTG FIN TXB 2.913 10/01/2039... ceee |+ [ 0771172018, | Partial Call..........coocerveereiiireiiieriieneiienes | ceevieresieeesissesiiens | s 115,000 | ....... 115,000 | ....... 115,000 |...... 115,000 - 0 [ e | e 115,000 |... 10/01/2039.

786106 GN 8 | SACRAMENTO CONV BHAC 7.68 8/15/2021........... .. | 08/15/2018. | Sinking Fund Redemption...........cccovverers | wovvervriverienncireinnns [ s 2,230,000 |..... 2,230,000 |..... 2,452,264 |..2,290,144 | ..cocovvrvvrvirens | v (15,003) [ .evonvererrries | s (15,003) [ ..vvrvcrne | eeene 2,230,000 08/15/2021.

882750  NE 8 | TXHSG & CMNTY AFFAIRS 2.875 07/01/2041 .. 1 09/01/2018. | Partial Call............ccccvevvrerrerrrenrrerienrrenies | cvveee 90,000 0,000 9,914 | .......89,924 W76 | 76 07/01/2041.

88275F  NU 9 |TEXAS ST DEPT OF HSG A 3.20 09/01/2039........... .. [ 09/01/2018. | Partial Call..........c..oorvverrrererriieriirereiinens | ceveieesiiseseissesiens | e 155,000 | ....... 155,000 | ....... 155,000 |...... 155,216 | oo | e (216) | ..... (216) 09/01/2039.

88275F  PA 1 |TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47. .. [ 09/01/2018. | MBS Paydown.............covvvemriiinniinniiinnes | cevvisssiisseiisssiiins | cvveenes 14,770 | ......... 14770 | ... 13,930 | o [ e | i (389) | ..... (389) 09/01/2047.

91528N  AA 9 |UNM SANDOVAL REG MD 4.50 07/20/2036 .. | 07/20/2018. | Sinking Fund Redemption..............ccc.coueeves | covvemmeeimmnnirinciiens | e 160,000 | ....... 160,000 | ....... 160,000 | ...... 160,000 | ..cveoevienii | oo | e 0 [ e | e 160,000 | ... 07/20/2036.

92812V Q3 5 |VASTHSGDEV D 4.30 12/25/2043.. .. | 09/25/2018. | MBS Paydown........c.ovurevrrinrererieiininierns | wevvesssnessnsseerennnes | oveens 271,519 | ....... 271,519 | ... 271,519 |...... 271,517 | oo | e | e 0 [ | e 271,519 |... 12/25/2043.

928120 Q4 3 |VAHSGDEV A 3.50 10/25/2037 ceee | -+ [ 09/25/2018. | MBS PaydOowN.........ccoooivvireriiriinniiinnes | coevieeeiessesisseeinns | oo 470,026 | ....... 470,026 | ...... 470,026 |...... 470,026 | oo | s | e (V1 OO IO 470,026 | ... 10/25/2037.

928120 Q6 8 |VAHSGDEVAUTH PT A 3.10 06/25/2041............... .. [ 09/25/2018. | MBS PaydOowN..........cooorvvemrrirerieriiienns | ceveieessiseesisnsiinns | oo 360,694 | ....... 360,694 | ....... 360,694 |...... 360,694 | ..o | s | e 0 [ e | e 360,694 06/25/2041.

928120 XA 1 |VASTHSG DEV A 6.00 3/25/2038.... .. [ 09/25/2018. | MBS Paydown............oovvvemmveinrieiiniiinnes | crvviensiisnniessniinns | o 198,855 | ...... 198,855 | ....... 214,266 | ...... 211,750 | oo | v (T84T) | i [ T,847) | i | 198,855 03/25/2038.

928120  XB 9 |VIRGINIA ST HSG B 6.00 3/25/2038. .. [ 09/25/2018. | MBS PaydOowN...........cocrvverreirniiinniiiines | ceeviesenisseeisnseiins | ceveeeed 67,502 | ........ 67,502 | ......... 72,733 | ... 71,864 (228) | o | e 228) [ | 67,502 |... 03/25/2038.

92813T EE 6 |VIRGINIA HSG AUTH SER A 3.25 08/25/2042.. .. | 09/25/2018. | MBS PaydowN........c.ovuriverieerenieiininnierns | ceveessssessnssseennnes | oveens 737,494 | ... 737,494 | ... 737,195 |...... 737,207 110 | s | v 10 | i | e 737,494 | ... 08/25/2042.

93978X  EQ 9 |WAHSG FIN A REF TXBL 3.00 09/01/2040 veee |1 09/01/2018. [ Partial Call.............ccoeereriieiiieniiieneiieneis [ e | e 365,000 | ....... 365,000 | ...... 365,000 |...... 362,989 2,011 | o | e 2,011 | | e 365,000 |... 09/01/2040.

93978X  ER 7 |WAHSG FIN B REF TXBL 3.15 05/01/2041.............. .. 1 09/01/2018. | Partial Call.........ccccoveviiniiiiiiniiiciiciiiciins | e | s 345,000 | ....... 345,000 | ....... 345,000 |...... 345,000 | ..ovociiiniiini | e [ 0 [ | s 345,000 05/01/2041.

3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS..........ccccc. ovveiiiiiimieiiniesssiesssissssissssssssssssssesenenes ...24,849,656 |...24,849,656 |...25413,673 | 24,724,108 | ................. 0. (71,374) | oo 0 ... (71,374) | ........... 0 |....24,849,656 XXX
Bonds - Industrial and Miscellaneous

000366 AA 2 |AASET 2017-1A A ABS SNR 3.967 05/16/2042......... | .. | 09/16/2018. | MBS PaydOWN.........cccvevvrrriererriinriniiieiinns | seerensnerismsssisennnsens | coeres 423,615 | ....... 423,615 | ......423,613 |...... 423,614 w0 [ 0 [ o | v 423,615 | oo | e | 0 [ 11,197 | 05/16/2042. | 1FE........

00077B  4W 0 |AMAC 2002-9 A30 NAS 5.75 12/25/2032 coo || 09/25/2018. | MBS PaydOWN............covomivireririciiiiniiins | oererireneieeneeieeniens | oereven 2,085 | .......... 2,085 | .......2,102 | ......... 2,007 .58 ... 58 2,085 20 s 89 | 12/25/2032. | 1FM.......

000780 NL 6 |AMAC 2003-12 2A SEQ 5.50 12/25/33...........couvvvenn. .. [ 09/25/2018. | MBS PaydOowN..........coocurvvimmnvirerrieniinnnns | cevvireesiesssisensinns | eeveeeeees 2,381 | e 2,381 | oo 2413 | 2,330 LA 41 2,381 | oo | v | e (I I 83 | 12/25/2033. | 1FM.......
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00102D  AC 2 |ACIS 2014-5A A2 CLO SSNR 3.5346 11/01/26.. .. [ 08/01/2018. | MBS Paydown.............ovvverrienriinniiinnes | cevvisnsiisnniisnniinns | cevvenees 3,795 | 3,795 | 3795 | 3,795 e 0 3,795 11/01/2026.
001406  AA 5 | DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40. .. | 09/15/2018. | MBS Paydown............coocvverevermreriinniiinnns | cevees eer:80,130 | .........80,130 | .........80,096 | ....... 80,098 O I | e | e 80,130 02/15/2040.
001641 AA 6 |AMC EAST COMM LLC 5.74 01/15/2028... .. | 07/15/2018. | Sinking Fund Redemption............cccoveverees | wevvevrirerinrinerennens | v 207,512 | ......207,512 | .......217,652 |...... 213,117 | | v, (494) [ oo | s (494) [ oo | e 207,512 01/15/2028.
00175L  AE 2 |AMMC 2014-14A X CLO FLT 07/25/2029.. .. [ 07/25/2018. | MBS Paydown..........c.ovvverrieeniiineeiinnes | ceevieseninsenisneseins | cevenenes 24,100 | ........24,100 | .......24,100 | ...... 24,007 I 2 | | s 24,100 07/25/2029.
00176C AL 5 |AMMC CLO 2013-12A X FLT 11/10/30.......ccocvvrrernncs . [ 08/10/2018. | MBS PaydOowN..........covouvverrvernerienriinnes | cevvinessssssssssssinns | cevenees 17,500 | ........17,500 | ........17,500 | ....... 17,501 | oo | e (141) [ oo | v (141) | v | e 17,500 11/10/2030.
00176D  AE 9 |AMMC CLO 2013-13A X FLT 7/24/2029.... .. | 07/24/2018. | MBS Paydown............oovvvirvvenriiinnicinnes | cevvieneiisnniisnniinns | cevienees 7,875 | oo 7,875 | 0 7,875 | 7,874 20 (V0 OO IS 7,875 07/2412029.
00176J AH 9 |AMMC CLO 2015-16A XR FLT 04/14/29.... .. | 07/14/2018. | MBS Paydown............coocvverevemrrriinnirinnns | cevees 20,000 | .........20,000 | .........20,000 | ....... 19,916 | oo | v (508) [ coveveererrerins | cevien (508) | covvoorvies | eevvira 20,000 04/14/2029.
00178L AA 7 |AMMC CLO 2017-21A X FLT 11/02/30.......cccvvrrrrrec. .| 08/02/2018. | MBS PaydOwN........c..cvurevririrerieininnienns | weeveensnsrsissseesnnes | coeveees 12,500 | .........12,500 | .........12,500 | ....... 12,501 | oo | e | e 0 [ o | e 12,500 11/02/2030.
00191L  AS 1 |ARES 2013-3A B2R CLO MEZ 3.65 10/17/2024........ | .. 09/14/2018. | DIStHDULON. .........oooveeereeercericeeieceeceiins [ e | e 8,000,000 |..... 8,000,000 |..... 8,000,000 | ...8,000,038 208,000,031 | oo e (B | e (31) | 255,787 | 10/17/2024.
00191L AW 2 |ARES 2013-3A C2R CLO MEZ 4.21 10/17/2024....... . [ 09/14/2018. | DIStrbUtION............covuieriireiierieiierisriens | e [ e 8,000,000 |..... 8,000,000 |..... 8,000,000 |...8,000,056 |......ccocoovmrereee | werrrrrnricenne(8) | covrirverienins [ evveiiencaa(8) o | 8,000,048 | ....cccovvvvver | cerierreenn(48) | i (48) | e 305,927 | 10/17/2024.
00192J AA 4 |APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE....... .. [ 09/27/2018. | MBS Paydown..........c.ovvvemrreiniieiiniiinnis | v | o 403,855 | ...... 403,855 | ... 359,936 |...... 371,796 | oo | 012519 | | 12,519 | | 403,855 | ... [ v [0 [ 5,071 | 07/27/2057.
001990  AH 3 |ASG 2010-2 G65 SEQ CSTR 01/28/2037 RE............ . [ 09/28/2018. | MBS PaydOowN..........ccocureverererrriinrniiienns | cevveeeesienseisnssiins | e 764,634 | ....... 764,634 | ....... 591,636 |...... 748,803 | ..o | 34274 | i | 34274 | | 764,634 | ... 01/28/2037.
00206R CN 0 [AT&T INC 3.40 05/15/2025 .. | 06/28/2018. [ MORGAN STANLEY.......cooviiririrmrinriinniiens | v | rvvnssnssiesnnines | ceenssennsinssiens | svesesesssssnnsnens | connmsnesessnnens 05/15/2025.
00214M  AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044........ . [ 09/15/2018. | MBS Paydown..........c..orveemeriireiinneienns | cevvieneeisnersseniens | e 368,448 | .......368,448 | ......357,527 |.....359,234 | ...ccooovvvivnins | e 1,756 | i | e 1756 [ | 368,448 06/15/2044.
003555 ZZ 5 | ACA COMPLIANCE TL L+550 02/01/2023 AR.......... . [ 09/28/2018. [ PaydOwN..........covuiiieriricninniicrieniinnins | cevennisniiesinnisnins | eevveeeienc 1,228 | i 1,228 | 7,020 | o i | 208 [ [ eeeni208 | i | e 7,228 02/01/2023.
004222 ZZ 1 |ACCOMMODATIONS PLUS L+500 04/30/2024 AR...| .. | 09/28/2018. | PaydOWN..........ccccoormmvveimmriimniiinnrissniiianns | cevees 6,454 04/30/2024.
00432C CW 9 |ACCSS 2005-B A3 ABS SNR FLT 07/25/2035.......... .. | 07/25/2018. | MBS Paydown.............cooevverrevemrreineninenes | cevees 209,745 209,745 | ......193,489 |......197,503 | ..ccoovvirmvinnens | correreend 968 | o [ 8,968 | | 209,745 07/25/2035.
00436M AA 3 |AALLC 2018-1 A ABS SSNR 3.87 12/02/2033... .. | 09/02/2018. | MBS PaydowN........c.vvvrevreeererieisninnierns | ceveisssersnsseerennnes | oveens 310,431 | ....... 310,431 | ......310,353 [ .coiviiiviees | eevrereninnien [ evenrvriennend(B) | v | eeicieennn(8) | o | v 310,431 12/02/2033.
004375  FG 1 |ACCR 2006-1 A4 SEQ SNR FLT 04/25/2036 .. [ 09/25/2018. | MBS PaydOown...........cocrivemrrrerriiinniiienns | cevviesenieseeeeenieins | oo 1,272,736 | ... 1,272,736 |..... 1,090,991 |..1,167,530 | ...cooovvvmmrrians | ceer 13,603 | oo | 013,603 | o | 1,272,736 04/25/2036.
004421 HR 7 |ACE 2004-HE3 M2 MEZ FLT 11/25/2034. .. [ 09/25/2018. | MBS Paydown..........c..ouvvvemmrverervineniiinnns | cevees 29,101 | .ooonce 29,101 | ......... 23,502 | ... 19,691 29,101 11/25/2034.
005055 ZZ 4 |ACCRUENT LLC TL L+475 07/28/2023 AR... .. | 09/06/2018. | PaydOWN.............cvvorrrereeicnrieereeeeienns | ceeees ...3,022,724 |...3,022,724 |.....2,972,962 |...2,975,012 ..3,022,724 07/28/2023.
005065 ZZ 3 |ACCRUENT LLC DDTL L+375 07/28/2023 AR.. <. | 09/06/2018. | PaYAOWN..........covverevirrerirriieeeiieeniiienns | cevvieeesieeesieeesiens | oo 4,337,208 |..... 4,337,208 | ... 4,309,820 |..4,309,818 | ...oocovvrvvvrrins | eeeeni27,390 | i | 027,390 | i | 4,337,208 07/28/2023.
007036  GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035 .. [ 09/25/2018. | MBS Paydown............covvvemmieinriinniiinnns | cevvensiisssiisnnieinns | o 170,017 | ....... 170,017 | ....... 159,072 |...... 168,750 | v | e 8,727 | i | 8727 || 170,017 06/25/2035.
007036  SE 7 |ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035........ | .. | 09/25/2018. | MBS PaydOowN..........cc.orveemrririrriiinniiienes | crvvirereeisneeiinniiens | ceveeees 95426 | ......... 95,426 | ......... 66,567 | ....... T2476 | .cooovvvvvvvrciee | 8,815 | s | 8,615 | i | e 95,426 | ... 11/25/2035.
00703Q  AD 4 | ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036...... .. | 09/25/2018. | MBS PaydOwN...........cccvvveriinirierinniniiins | e | e 431,092 | ... 431,002 | ... 306,480 |...... 298,070 | ..ovvveevrrirvenns | erreren30,616 | i [ 100 30,616 | v | i 431,092 | ... 08/25/2036.
009090  AA 9 |AIR CANADA 2015-1A 3.60 03/15/2027. . | 09/15/2018. | Sinking Fund Redemption 325,681 325,681 325,681 |...... 325,679 .325,681 03/15/2027.
009090  AB 7 |AIR CANADA 2015-1B 3.875 03/15/2023.. .. | 09/15/2018. | Sinking Fund Redemption.............cccccoueeves | covvemmevinmnniirnniiinns | o 103,772 | ....... 103,772 | ....... 103,772 |...... 103,771 | oo | v | o0 e | e 103,772 03/15/2023.
009503  AA 1 |AIRSP 2007-1A G1 ABS SNR FLT 06/15/2032.......... C|09/15/2018. | MBS Paydown...........cccccovumrveimmieiinniiinnniis [ eovnnniisneiisnniisnnns | e 80,716 | 140,716 | 33,133 | 138,943 | s | eveieneena(905) [ s | eeeeeenn(905) | i | s 40,716 |... 06/15/2032.
009503  AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032.......... C | 09/15/2018. [ MBS Paydown.............cvverrrverreiiinniiieniis [ eooenerisnesisnsiirennes | veeees 293,154 | ......293,154 | ......250,843 |.....264,451 | ..o | 18,834 | [ 18,834 || 293,154 | ... 06/15/2032.
01310T AT 6 |ALBERTSON'S LLC B5 L+300 12/21/2022.... .. | 09/28/2018. | PaydOwN..........ccovivirerirririinnierieriieninns | e 25,000 25,000 12/21/2022.
01447Y  AB 0 |ALESC 1A A2 CDO MEZ FLT 10/15/2033 .. | 07/15/2018. | MBS Paydown FSSSOTTSTRRRSOOROR VOPOURRRTRST PO 1,455,825 |..... 1,455,825 |..... 1,185,457 |...... 877,348 .....1,455,825 10/15/2033.
01448A  AA 3 |ALESC 2A A1CDO SSNR FLT 01/30/2034.............. . [ 07/30/2018. | MBS PaydOowN..........cooourvverrvireriieniiienns | cevvirneiissesienesines | oo 7,076,916 | ..... 7,076,916 |..... 6,935,377 |..6,944,827 | ..o | 146,844 | |0 146,844 | | 7,076,916 | ..o [ e | e 0 ... 129,504 | 01/30/2034.
01448M  AA 7 |ALESC 3AA1CDO SSNRFLT 05/01/2034... .. | 07/15/2018. | MBS Paydown............oovvvermreiniiiiiniiinnis | crvviensiissesissniiinns | o 257,671 | ....... 257,671 | ....... 229,086 |...... 231,161 | i | 227,239 | i [ 10027,239 | | 257871 | oo | v | o0 | s 4,529 |05/01/2034.
01448Q  AA 8 |ALESC 4AA1CDO SSNRFLT 07/30/2034... ceee || 07/30/2018. | MBS PaydOWN............vveuivircerireciieriiins | oerevieesisneeieneiins [ oo 3,965,330 | ..... 3,965,330 | ... 3,574,874 |..2,889,948 | ......ccccoovcvvunn | 843,794 | s | LB43,794 | | 3,965,330 | ..o [ oo [0 [ e 60,587 |07/30/2034.
01448T AA 2 |ALESC 5A A1 CDO SEQ SSNR FLT 12/23/2034...... .. | 09/23/2018. | MBS PaydOwN...........ccorveriinirerieriniiens | v | e 421,947 | ... 421,947 | ... 357,625 |...... 355,315 | oo | 0000eend83,095 | i | 083,095 | i | 421,947 | oo | e | 0 [ 11,283 | 12/23/2034.
01448X  AA 3 |ALESC 6A A1 CDO SSNR FLT 03/23/2035............... . {09/23/2018. | MBS PaydowN...........cocrvverrriineriieniiienes | cevvireeeeissesissseeies | oo 3,931,507 |..... 3,931,507 |..... 3,504,903 |...1,369,085 | .......ccoooocviurre | wrrere0,188 | i | 40,188 | | 3,931,507 | ..o [ oo [0 [ e 80,441 |03/23/2035.
01448Y  AB 9 |ALESC 7AA1B CDO SSNR FLT 07/23/2035............ . 109/23/2018. | MBS PaydOwN...........ccvrveriiniriiniieiiiciiins | ceeieniississiiiesienins | e 213,568 | ....... 213,568 | ....... 184,470 |...... 188,327 | oo | e 13,352 | i | 13,352 | | e 213,568 | ... [ | e | 4,996 | 07/23/2035.
014495  AB 1 |ALESC 13A A1 CDO SSNR FLT 09/23/2037 .. | 09/23/2018. | MBS Paydown...........cccvvvemvvnerierererencniss | cevene 695,275 | ....... 695,275 | ....... 535,362 |...... 543,385 | ..coovvviinriiins | 00012990 | i | 2000 12,990 | i | 895,275 | ...vvveveveins | e | o0 | 15,644 | 09/23/2037.
014498  AB 5 |ALESC 14A A1 CDO SSNR FLT 09/23/2037 ceee | ] 09/23/2018. | MBS PaydOWN..........ocvverevircerieniiicniiins | erevieresieneiienniins [ e 6,964,669 | ..... 6,964,669 | ...... 4,941,981 | ..5,041,791 | oo | e 135,044 .. 135,044 | | 6,964,669 | .......ccooovoveres | e [ cerirnieeenn0 [ e 155,063 | 09/23/2037.
01449C AA 8 |ALESC 8A A1A CDO SEQ SSNR FLT 12/23/2035.... | .. | 09/23/2018. | MBS PaydOWN..........cccovrunirimrimrenniinnins | cevinerieriseninneinnes | coves 1,678,592 |..... 1,578,592 |..... 1,205,650 |...1,224,604 325,443 | ..... ....325,443 1,878,592 [ s e | 0 [ 35,726 | 12/23/2035.
01449C  AB 6 |ALESC 8A A1B CDO SEQ SSNR FLT 12/23/35........ .1 09/23/2018. | MBS PaydowN..........cocrvvererineiiieeiiienes | cevvireeneieseseeseeeies | oo 2,713,205 | ... 2,713,205 | ... 2,154,223 | ..2,108,462 | ......ccooovriiurns | crrr A9 | [ e A9 || 2,713,205 | ... L0 62,333 | 12/23/2035.
01449T  AA 1 |ALESC 9A A1 CDO SEQ SSNR FLT 06/23/2036...... .. 1 09/23/2018. | MBS Paydown............cccovvvniienerierinricniins | crviessiivesiesissiinnns | v 6,098,521 |..... 6,098,521 |..... 4,451,970 |..4,501,699 | ..coovvvrvrverins | e 84,813 | oo | e 84,813 | .o | e 6,098,521 | ..o | e | s 0 ... 137,028 | 06/23/2036.
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01449W  AA 4 |ALESC 10A A1 CDO SSNR FLT 09/23/2036............. .. [ 09/23/2018. | MBS Paydown............covvvemrieinriinniiinnes | cevviiseiisssiesnniinns | oo 2,405,211 | ..... 2,405,211 | ..... 2,092,534 |..2,093,688 |........ccooccourns | coriin 18,769 | oo | e 18,769 205,211 | | e | 0| 54,621 | 09/23/2036.
01450A  AA 8 |ALESC 11A A1A CDO SEQ SSNR FLT 12/23/36...... .. [ 09/23/2018. | MBS PaydOowN..........ccocriverevirniiinniiienes | ceevieeesieneseeeeeinns | oo 1,144,286 |..... 1,144,286 | ....... 861,075 |...... 875,614 9,188 | oo | e 9,188 | oo | e 1,144,286 | ..o | e | e | 25,862 | 12/23/2036.
014508 AA 6 |ALESC 15A A1 CDO SSNR FLT 12/23/2037............. .. | 09/23/2018. | MBS Paydown...........cccvvveriiniirerieriniiins | e | s 306,046 | ....... 306,046 | ....... 229917 |...... 233,664 62,743 | ..o | e 62,743 | ..o | e 306,046 | ....cooovveirian [ v [ e [ e 6,772 | 12/23/2037.
02014P  BS 2 |ALM2015-17A A1F CLO SEQ SSNR 3.419 1/28....... .. [ 07/15/2018. | MBS PaydOown...........c.crvvereenniiinniiienns | cevviesesieseseseneenns | oo 6,500,000 |..... 6,500,000 |..... 6,499,999 | ...6,500,000 B 0 028,500,000 | oo | e | 0 | 166,676 | 01/15/2028.
02146P  AF 2 |CWALT 2006-HY12 A5 NAS CSTR 08/25/2036......... .. [ 09/25/2018. | MBS PaydOowN..........ovourvverrrrinrrienriinnns | cevviessssessinsssinns | e 197,120 | ....... 197,120 | ....... 126,444 |...... 128,392 | oo | s 12,763 | oo | 12,763 | oo 08/25/2036.
02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036 .. [ 09/25/2018. | MBS Paydown............ccoccvmmmveimnnieiinniiinnes | cevvvsneiisnniisnniinns | 49,191 | 100049,191 | 033,132 | L 29,826 | ..coovvviinniiins | v (1,567) | oo [ e (B0 ) — 06/25/2036.
02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036 .. | 09/25/2018. | Pass-THrough LOSS..........cc.ourveereeireneirins | cevvirerevirennnirenneiinns | overeesnnennenenes | cevereneed, 750 | 13,873 | i - 0 06/25/2036.
02150V AA 3 |CWALT 2007-HY7C A1 SEQ SSNR FLT 08/25/37.... | .. | 09/25/2018. | MBS Paydown.........c.coeevenrerernrncerernninnens | cevervnnserensnsneiens | e00eeni 90,892 | 11000.90,892 | ... 73,497 | ... 9,082 | oo [ e 9,082 | .o 08/25/2037.
02150V AA 3 |CWALT 2007-HY7C A1 SEQ SSNR FLT 08/25/37.... | .. | 09/25/2018. | Pass-Through LOSS............cccccrurvermreeirnnnns [ wovererrnnnirennirnnens | coneennnenrenennns | covvsnnnernen 28 | i 267 [ i [ [ e [ 0 08/25/2037.
02315Q  AA 6 |AMBAC LSNILLC L+500 02/12/23.........couvvvemrrrirs C | 06/30/2018. [ Partial Call...........ccoccwrumrvemmrrirnerriinnrirnnens [ eoverrirnnnrinenniinnnns | ey 201 | i, 201 | 211 [ 02/12/2023.
023555 ZZ 1 |AMERICAN ACADEMY TL L+625 12/15/2022 AR..... | .. [ 08/17/2018. | PaYdOWN..........ccocoomrriiimriinnicnniiisniiiinns | crvvvsneiisnniisnniinns | coeennn 48,063 | ... 48,063 | .........46,860 | ......46,867 | ....ccccvmunes | v 1,196 | i | e 1,196 | 12/15/2022.
023654 AW 6 |AMER WEST AIR 1999-17.93 01/02/2019................ .. | 07/02/2018. | Sinking Fund Redemption..............cccccooeeves | cevees . 01/02/2019.
023778 AB 2 |AMAIRLN 15-2 AA 3.60 09/22/2027 .. | 09/22/12018. | Sinking Fund Redemption............cccovvverens | wevvenrrnerinniseirennnes | oveens 307,913 | ....... 307,913 | ......307,913 [.....307,912 | .o | vvverieeen0 | 0 [ | v 307,913 |... 09/22/2027.
023770  AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023 ... | .. | 07/15/2018. | Sinking Fund Redemption..............cccccecoeeeee | covrvvererevirmreriricnin | ceveens 188,930 | ....... 188,930 | .......188,930 |......188,930 | .covverrrrerrriis | corrrirrreiinreins | e 0 [ | s 188,930 |... 01/15/2023.
02660L  AA 8 |AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2046...... .. | 09/25/2018. | MBS Paydown............cccovvuniinniiieniiiiiniiins | ervssiesiienissionins | v 16,107 | ......... 16,107 | ........ 12,080 | ... 10,067 | oo | v (378) [ oo | eerreee(BT8) | i | e 16,107 10/25/2046.
02660T  CS 0 |AHM 2004-4 4A SEQ FLT 02-25-2045... .. | 09/25/2018. | MBS Paydown.............ccccoeervveinmveinniiinnns | cevees 152,475 152,475 6,105 | ..... 152,475 02/25/2045.
02660T  DH 3 |AHM 2005-1 6A SEQ FLT 06/25/2045... ceee |+ [ 09/25/2018. | MBS PaydOwN..........ovommrvirerirreiineniiienes | ceveieeesiseesisessinns | s 108,465 | ... 108,465 06/25/2045.
02660T EQ 2 |AHM 2005-2 4A1 SEQ FLT 09/25/2045..................... .. | 09/25/2018. | MBS Paydown..........cccvervvnrerenmeeninnirenins | weeees . R 09/25/2045.
02660V~ AE 8 |AHMA 2005-1 3A11 SEQ SSNR FLT 11/25/2035...... .. | 09/25/2018. | MBS Paydown.............ccocvverevermrneeinniiienes | cevees I ceerrn 26,565 | L. 27,271 11/25/2035.
026650  AA 3 | AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36....... .. [ 09/17/2018. | MBS Paydown..........cccmmvvemrvimmnrinnnriinnnns | cevvenesvirnnnsinennnnns | eeeeeenn89,921 | i 89,921 | ......... 90,660 | ....... 90,424 10/17/2036.
02665X  AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36....... |.. | 09/17/2018. | MBS Paydown..........cccccvumvvmmcremeciinnnis [ covnae 148,826 150,367 49,996 12/17/2036.
02666A  AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45...... .. [ 09/17/2018. | MBS Paydown............coocvverevernrcvirienirienes | ceeees 194,576 | ....... 196,237 |...... 195,774 04/17/2052.
02666B  AA 4 |AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45....... .. [ 09/17/2018. | MBS Paydown............cccoowmmmiinnmiiinniiinnns | cevvvsnsiisnniisnniinns | cveennn 37,698 | ... 37,698 | ........ 37,697 | ....... 37,686 10/17/2045.
026929  AA 7 |AHM 2006-3 11A1 SEQ SSNR FLT 12/25/2046........ .. [ 09/25/2018. | MBS Paydown.............coovvvemmevemmeriinniinenes | cevvirenevrsneeirsneniiens | cveeen 37,088 | ...er..37,088 | .........29,068 | ....... 29,436 12/25/2046.
030728  JC 0 |AMSI 2003-8 AF4 SEQ 5.32 10/25/33 .. | 09/25/2018. | MBS Paydown.............ccceevrcnerverrnrcinnniens | ervenvicnniivenrssiisnnns | cveeene 10,100 | 0000l 77,100 | 177,093 | e, 76,838 10/25/2033.
030728  RC 1 |AMSI 2004-FR1W A6 SEQ STP 05/25/2034.. .. | 09/25/2018. | MBS Paydown.............ccocvwerveenrmeiinniiinnns | ceeees 05/25/2034.
03215 BN 8 |AMRES 1997-1 A7 SEQ 7.61 03/25/27 .. [ 09/25/2018. | MBS Paydown............coovvverevernrrrinenirienes | cevees 03/25/2027.
03215P DM 8 |AMRES 1998-1 A5 SEQ STP 10/25/27.. .. | 08/25/2018. | MBS Paydown.............ccccoevummvemnmiiinniiinnns | cevees 10/25/2027.
03235T  AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24 .. [ 09/20/2018. | MBS Paydown.............coocvvemmevemmeriinneinenes | cevevenevrnneerenceinns | coeeeei3,902 | 100.34,902 | .......34,902 | ..o 34,902 . 12/20/2024.
03329K AC 7 |ANCHC 2016-8A A2 CLO SSNR 2.88 07/28/28......... | .. | 07/28/2018. | MBS PaydOwN...........cceevumurimrimrenmiiinnins | cevvnerirenieninniiennns | vovee 6,000,000 |..... 6,000,000 |..... 6,000,000 |...6,000,238 |.......coovovrrmreer | corerrirennns (238) | ..... (238) .....6,000,000 07/28/2028. | 1Z..........
037411 AZ 8 |APACHE CORP 3.25 04/15/2022............cccocvrrmmvrirn .. | 08/24/2018. | Cash TeNder..........c.ccouvvemrrererernreriieciins | cevvieeeriieseeiseeeinns | oo 1,549,225 | ... 1,550,000 |..... 1,544,746 |...1,547,543 349 | ... 349 .....1,647,892 04/15/2022. | 2FE........
037411 BD 6 |APACHE CORP 2.62501/15/2023...........ccoccvvernnene .. | 08/24/2018. | Cash TENET.........cc.vrrverrrrirerreierrriinreiins | cevvieeeiiseeseieeesines | oo 3,307,852 | ..... 3,403,000 |...... 3,170,405 |...3,248,937 | ..ccoovvmirriianns | e 58,915 | ..oovvvirvrcis | e 58,915 | ...ccovvriras | e 3,307,852 01/15/2023. | 2FE........
03766K  AA 1 |AASET 2016-1A A ABS SNR 4.875 03/17/2036......... .. | 09/15/2018. | MBS Paydown...........cccvevervvnerierererenenss | cevene 202,650 202,650 | ...... 199,761 | ...... 200,598 602 |..... 602 | oo | e 202,650 03/17/2036. | 1FE........
03789X  AA 6 |DIN 2014-1 A2 ABS 4.277 09/05/44.............ccccooernec. .. | 09/05/2018. | MBS Paydown............ccocvvemmeveenmirinnerinnes | cevvirenevrsneirsnceinns | 280,625 | .........80,625 | .........80,601 | ....... 80,610 W15 15 | s | e 80,625 09/05/2044. | 2AM.......
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45....... .. | 07/30/2018. | MBS Paydown..........ccccvvvevernriernninnerenneinns | wovvrerinssnrsnsensnnns | e 17,500 1 ... 17,500 | ........17,500 | ....... 17,500 0 ... 0 [ o | e 17,500 10/30/2045. | 2AM........
04249@ AD 3 |ARMY & AIR FORCE 4.95 10/15/2024..................... .. [ 09/15/2018. | PaydOWN..........cocvverrrerneriinriiencriesniiinns | cevvreneersneirnnceinns | ceeeen 34,730 | 134,730 | .0 34,730 | e 34,730 | oo [ e [ 0 [ e | s 34,730 |... 10/15/2024. [ 1............
04544P  AD 1 |ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036.............. .. | 09/25/2018. | MBS Paydown.........cc.ouvvvemevemrneirnereirnenns | cevvirenevrsnnvirennennns | oeeeen 181,059 | 1.....181,059 | .......117,654 | ...... 142,926 | covvoevieries | e (36,583) | ..oovverrrins [ e (36,583) | ..oocrvevres | e 181,059 07/25/2036. | 1FM.......
050222 ZZ 4 |AVETTALLC TL L+525 04/10/2024 AR. .. | 09/28/2018. | Paydown............ccooorvverriinnirnissniiinns | ceeees 5,150 106 | oo | s 106 5,256 04/10/2024. | 3FE........
05178T  AA 9 |AURORA MILITARY 5.82 07/15/2034.... .. | 07/15/2018. | Sinking Fund Redemption..............ccccouevees | covvermmeiirmneirnnniins B 0 5,038 07/15/2034. | 1FE........
05352N AA 0 |AVNT 2017-A A ABS SSNR 2.41 03/15/2021. .| 07/15/2018. | MBS Paydown..........cccvervrvnrererrnernsinnirenns | weeees w2 | 2 [ | e 54,147 | ... 03/15/2021. | 1FE........
05352P  AA 5 |AVNT 2018-A A ABS SSNR 3.09 06/15/2021. .. [ 09/15/2018. | MBS PaydOowN...........cocrvvererinriinnniiienes | cevvieeesiseeeieenieins | oo 2,420,785 | ..... 2,420,785 | ... 2,420,725 | ..o [ e | e (L) T IO (IO I 2,420,785 | ... 06/15/2021. | 1FE........
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/36.......... .. | 09/26/2018. | MBS Paydown............cccccervvcmirverrnrirnnians | ceveee 202,728 202,728 | ....... 199,687 |...... 201,420 663 | v | e 663 | .o | e 202,728 03/26/2036. | 1FM.......




6'6030

Statement as of September 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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total
F Current Foreign Bond NAIC
o Year's Exchang Interest / Designati
r Prior Year | Unrealized Current | Other-Than-|  Total e Book/Adjusted|  Foreign Stock Stated on or
ei Book/Adjust |  Valuation Year's Temporary | Changein | Change |Carrying Value| Exchange | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of ed Carrying | Increase | (Amortization)| Impairment | B./A.C.V. in at Disposal | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value | Actual Cost Value (Decrease) | /Accretion | Recognized| (11+12-13) | B.A.C.V. Date on Disposal | on Disposal | Disposal | During Year Date
05532E  CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37...... .. | 09/26/2018. | MBS Paydown............cccocemmmviimnmiinnniiinnns | cevvvsneiisnniisnciinns | e 84,649 | ......84,649 | ........24,009 | ....... 42,148 | i | s (5,296) | ..oovvvvrriins [ e (5,296) | ..oovvvvnnns | e 84649 | | e | 0 | 3,372 | 06/26/2037.
05532E  CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... .. | 09/26/2018. | Pass-Through Loss. . (RTINS IO (U POUUPPOUVOTRE OPOPPURRPOORPPOURORl VVPPOUPPPOOROPOOR BURVPPOOROPOURPOPOR FUOTOPOORPPPOON ) I FUSTPOROPROOOR 06/26/2037.
05532F AB 8 |BCAP 2009-RR11 1A2 SUB SSUP CSTR 3/26/37..... .. | 09/26/2018. | MBS PaydOowN...........ccovvverivniriverirnniniiins | e | s 874,924 | ....... 874,924 | ... 807,117 |...... 827,947 | .ooevvvvvivnee | oo B0,083 [ s | e 40,063 | ..coovvivne | e 874,924 | ..o | v [0 [ 21,486 | 03/26/2037.
05532M  AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.............. .. | 08/26/2018. | MBS PaydOowN...........c.crvvermreicriiiniiiinns | cevveenesiseesinnnieens | oo 283,305 | ....... 283,305 | ....... 150,964 | ...... 150,082 | oo | eereeene(46,070) | s | e (46,070) | ...oocvvvecns | o 283,305 | ..o | e | cererienniiennn0 | 9,955 | 05/26/2036.
05532M  AG 2 | BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.............. .. | 09/26/2018. | Pass-TAroUG LOSS..........cvurveerriinneiiins | cevvinmeiinsssinensines | ovnsessssesinnenes | ceeveseenenns 126 | oo [ e | oeeneendB1,728 | | 67,728 05/26/2036.
05532T AN 2 |BCAP 2010-RR1 3A2 SUB SSUP CSTR 12/20/35..... | .. | 09/20/2018. | MBS Paydown...........cccccoummmiimmmiiinmiiiinnis [ coverviineiiisnniiinnns | v 851,160 | ....... 851,160 | ....... 805,410 |...... 835,619 | ..ooovvivnriiinnns | e 14,608 | i [ 14,608 | oo | e 851,160 |... 12/20/2035.
05533D  AG 1 |BCAP 2010-RR7 1A7 SUB CSTR 04/26/2035 RE..... .. [ 09/26/2018. | MBS PaydOowN..........ccocriverrerirriiinniiienes | cevviesesieneeeennsinns | oo 1,579,413 | ..... 1,579,413 |..... 1,313,874 |..1,426,794 | oo | 00083519 | | 63,519 | ..o | oo 1,579,413 04/26/2035.
05533F AK 7 |BCAP 2011-R11 2A1 SEQ 5.5 12/26/2035................ .. | 08/26/2018. | MBS Paydown.............cocevmvvmiriverirmreninnns | cvvene 29,022 | ......... 29,022 | ......... 28,805 | ....... 28,825 34 29,022 12/26/2035.
05533F LR 0 |BCAP 2011-R11 32A5 SEQ SSNR FLT 02/26/36...... .. | 08/26/2018. | MBS PaydOowN...........c.crvverrrineriiiceiinnes | ceeviesesisseiissniiins | oo 490,208 | ....... 490,208 | ....... 470,600 |...... 476,627 | ..o | 229,685 | s [ e 29,635 | ..o | e 490,208 02/26/2036.
055336 CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... .. | 09/26/2018. | MBS Paydown...........cccovvuervinirverirnrieiiins | ceveniiissieeiiresienins | s 175,857 | ....... 175,857 | ....... 166,624 |...... 171,106 | v | e 1,260 | s | v 1,260 | oo | s 175,857 10/26/2035.
05533H  AK 3 |BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE..... .. [ 09/27/2018. | MBS Paydown..........c.ovvvemrreiniieiiniiinnis | v | o 483,654 | ...... 483,654 | ...... 467,935 | ...... AT8,317 | i | e 872 | i [ e 4872 || 483,654 | ... 09/27/2036.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...... .. [ 09/26/2018. | MBS PaydOowN..........ccocurvverieinieiieneiienes | crvvienesieneeieneeiens | e 179,468 | ....... 179,468 | ....... 156,954 |...... 160,219 881 | oo | e 179,468 | ... 06/26/2037.
05533N AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...... .. | 09/26/2018. | Pass-THhrough LOSS...........oveerrernenniininnns | v | voveveesnisninnnnns | ovreneenes 2,331 | o [ | [ | 0 (255) 06/26/2037.
05534D AU 9 |BCAP 2012-RR14A1 SEQ SSNR CSTR 01/36 RE... |.. | 09/26/2018. | MBS Paydown............cccccovvvemrrrimmmiiminiiins | oo 963,223 | L 963,223 | .......847,636 |...... 912,185 65,344 | ..oovvvins | s 963,223 01/26/2036.
05539B  AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE........ .. | 08/26/2018. | MBS Paydown...........ccooeurivnriiciieriiniins | e | e 684,932 | ....... 684,932 | ...... 625,856 |...... 668,127 | ..o | eereeenn 5,679 [ [ 5,679 | oo [ e 684,932 | ... 12/26/2037.
05540X  BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | .. | 09/26/2018. | MBS Paydown...........cccccoommuveimmviminiiinnis [ covnae 655,888 655,888 609,975 | ...... 699,734 | oo | c00e(36,523) | e [ (36,523) .655,888 05/26/2036.
05540X  BQ 5 |BCAP 2012-RR4 6A1 SEQ SSNR CSTR 11/35 RE... |.. | 09/26/2018. | MBS Paydown...........ovvverrrvermmrrinniinnniis | o | e 631,048 | ....... 631,048 | ....... 555,322 |...... 596,774 | ..o | 058,249 | i [ 58,249 | ...coovvvinns | e 631,048 |... 11/26/2035.
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE......... .. | 09/20/2018. | MBS PaydowN........c.ovurevrieererineiisiirierns | cevvesssnesssssseennnes | oveend 608,707 | ....... 608,707 | ....... 502,944 | ...... 546,058 | ...oovvvrivine | eereere3 776 | i [ e 23,776 | oo | v 608,707 |... 11/20/2036.
05545J AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE...... .. [ 09/25/2018. | MBS PaydOowN..........cc.crvvemrriinrieieniiienes | cevvieeeviseesisssiiens | o 256,562 | ....... 256,562 | ... 228,982 |...... 235,605 | ..o | cerreeen 037 | i [ e 7,537 | oo | e 256,562 |... 02/27/2037.
05570W  AE 8 |BNPP 2009-1 A5 SUB 6.0 08/27/2037 RE. .| .. [ 09/27/2018. | MBS PaydOwN............cccvivnmiierieriiniiniins | cevveniiresiesissiiennes | o 1,004,345 |..... 1,004,345 | ....... 918,975 |...... 994,564 | ... | e 19,374 | oo | 19,374 | oo | e 1,004,345 | ... 08/27/2037.
05578Q  AD 5 |BPCE 4.50 03/15/2025.. C|07/03/2018.| BARCLAYS CAPITAL......ccovverrrinererirnenns | v ....1,948,360 |.....2,000,000 |.....1,939,520 |...1,946,261 3,238 |..... 3,238 ....1,949,499 03/15/2025.
05578Q  AD 5 |BPCE 4.50 03/15/2025 .| C| 07/05/2018. | BARCLAYS CAPITAL......comtremrrrmerirerinenns | coreriseinnssinnninenins | s 3,906,160 | ..... 4,000,000 |...... 3,879,040 | ...3,892,522 6,583 |..... 6,583 | .ooverieei | e 3,899,104 03/15/2025.
05583W  AA 1 |BSPRT 2017-FL1 A CLO SSNR FLT 06/15/27 .. [ 09/15/2018. | MBS Paydown............covvvemmveinriiinniiinnes | cevviiseiesssiisnnienns | oo 1,773,004 |..... 1,773,004 |..... 1,773,004 | A773,281 | .o | e (273) | ... (273) ... 1,773,004 | ... 06/15/2027.
05584@ AA 9 |GE HUNTSVILLE CTL 3.47 08/15/2035. <. [ 09/15/2018. | PaYAOWN...........oovverciiirceiineeieeceieeneiieees | cevvieessiseeeisneiiens | e 115292 | ....... 115292 | ....... 115292 |...... 115,292 | oo | e | e 0 [ e | e 115292 |... 08/15/2035.
05584A AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029... .. | 09/25/2018. | MBS Paydown...........ccovvervvnirverirnniniiins | evveniiessieeiiesinnins | e 275998 | ....... 275,998 | ... 275,928 |...... 275,931 .26 | ... 26 275,998 |... 05/25/2029.
05586* AA 9 |GE SPARTANBURG CTL 3.97 07/15/2032.... .. | 09/15/2018. | PYAOWN.........ccovmverrererrneeeeneisnnesssnesnnnns | aveersseesssnssnnnssnne | ceeonnee (0,463 | 1iiier 76,463 | 1iiir 76,463 | 1000 76,463 | oo | coveeenseeeisneens | ceeee 0 07/15/2032.
05587* AA 8 |FEDEX GROUND CTL 4.26 03/15/2037 ceee | | 09/15/2018. | PAYAOWN......ooovverriereiicivieneieniienniis | veeeviseeniennninnniins | cerreene 19,252 | 100000 75,252 | 1100000 75,252 | 1000 75,252 | oo [ e | e 0 03/15/2037.
05588* AA 7 |OERLIKON HUNTERSVILLE CTL 4.43 5/15/2038.... |.. | 09/15/2018. | Paydown.........c.coomvvvimrieinnisnciisnnisnnnins | conreienniisnniinnniens | eeneennD6,812 | 100000056,812 | 110056,812 | s [ [ | e 0 05/15/2038.
05590#  AA 9 |BP CORP NA CTL 3.54 11/15/2032.........c.couvvvenenes .. [ 09/15/2018. | PaydOWN..........corvverrrierrriireiineiiesniienns | cevvveneinsneeissnciinns | ceeeeri39,730 | 1000..35,730 | .......35,730 | ...c.. 35,730 | oo [ e [ e 0 11/15/2032. [ 1....cccoeenee
05874P AA 4 |BALLY 2013-1A A1.CLO FLT 05/20/2025 .. | 08/20/2018. | MBS Paydown. LTB012 | i e [ 0 05/20/2025. | 1FE........
058927  AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036........... | .. | 09/20/2018. | MBS Paydown.............ccccourmrvrrmmmrvmnneiinnns | covvrenerrssnnisnneiens | coeeenn 18,756 | 1000 78,756 | ........68,383 | ....... 65,402 3,963 |..... 3,963 02/20/2036. | 1FM.......
058927  AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036........... .. | 09/20/2018. | Pass-THhrough LOSS..........cc..mrveerreermmniirnns | eevviremevinnnninnenines | overeinnnesnnnnnes | cevereeeesD,088 | ottt | e | e | coenvesensinesees | ceeee 0 02/20/2036. | 1FM.......
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036... .. [ 09/25/2018. | MBS Paydown............cccoovmmvvivenmiiinniiinnes | cevvveneiisnniisnniinns | e 18,690 | 1...18,590 | ... 15,124 | ... 14,014 | s | e (52,814) | ..o [ (52,814) | ..ovvvvnnne 03/25/2036. | 1FM.......
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036... .. | 09/25/2018. | Pass-THrough LOSS..........cc.ourvememeeinneirins | crveirereeinnnirenniiens | overervenesnnnnnes | ceverene8,125 | i | e | e | ceveveseseiiesens | oo 0 03/25/2036. | 1FM.......
058931 BL 9 |BAFC 2006-3 5A8 SEQ 5.50 03/25/36... .. [ 09/25/2018. | MBS Paydown..........cccvevvererrienrirnnnninnnns | cevvernnerinsnnnnnnnnns | coreeen 11,833 | 1000 11,833 | 11,955 | L 10,713 LIS X N TN I 131 [ 03/25/2036. | 1FM.......
058931 BL 9 |BAFC 2006-3 5A8 SEQ 5.50 03/25/36... ceee | | 09/25/2018. | Pass-THIOUGN LOSS.............vveumrveerreiirineiins | rererirereniennninnneens | cevverninnnennenes | vnrerreeneDB3 | eiiiiiiiesiiienins | evereiiecesiienns | eveessineseiinnes | eoseenessiesesienens | s 0 03/25/2036. | 1FM.......
05946X  H7 1 |BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035........ .. [ 09/20/2018. | MBS Paydown..........c..couevverevemrreernneirnenes | cevvireeevirsnnvireneennns | n 1,033,752 {.....1,033,752 | .......940,797 | ...... 947,250 | ..o | e 78,705 | ..o | e 78,705 |...ccoovveenee 11/20/2035. [4FM.......
05946X  H7 1 |BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035........ .. | 09/20/2018. | Pass-Through LOSS...........c.cccurvevmmevinnniinns | cevvvnnninnniinneiiins | overensnesnnnnns | cevvvennneen 172 | i 187 | s | v | v | oo 0 11/20/2035. [4FM.......
05946X Y7 2 |BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036........ .. [ 09/25/2018. | MBS Paydown.........c.oovevemmevereriinnirienes | cevvrerevrennviencnnens | 214,143 | 214,143 | 1....214,338 | ...... 211,080 | oo | e (560) [ cvvooeererrrrins | e ((CIC0) 01/25/2036. | 3FM.......
05946X Y7 2 |BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036........ .. | 09/25/2018. [ Pass-Through LOSS...........cccrvrvvrmmrnninnnnns | rovvrenmernninnnennnes [ vvnsninnnennnnines | einnerennn8,035 | siviviiniiciniines | e | e | e | veees 0 01/25/2036. | 3FM.......
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035........... .. 1 09/20/2018. | MBS Paydown.............ccocvvemmeveenniernnneiinnes | cevvvenevrsnnevencnnnns | coveeenn 11497 | AT,497 | 016,252 | 15,961 | oo | e (12,444) | oo | o (12,444) | ... 09/20/2035. | 1FM.......
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05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035........... .. [ 09/20/2018. | Pass-Through LOSS..........cc.courviinmiiienniiins | crviienniinnniisnniinns | ovnnviinnsiinnni | eeeeenned 3,311 | s | i | v | v | oo 0 09/20/2035.
05948K  ZB 8 |BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ .. [ 09/25/2018. | MBS Paydown.............coovvvemmevemmniiinniinenes | cevvirenevreneesencnnens | e 49,733 | 149,733 | 37,921 | L 30,525 | oo | e (1,948) [ o | (1,948) | ..o 05/25/2035.
05948K  ZB 8 |BOAA2005-4 CB2 SEQ SSNR FLT 05/25/2035........ .. | 09/25/2018. | Pass-Through LOSS............ccccvrunrivniineins | erenriienrisniienienins [ eovervsnisniennis | enneenn 3,043 | i [ o | v | o 0 05/25/2035.
05948K  ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035..................... .. [ 09/25/2018. | MBS Paydown............ccocvwemmvvemmmrrmineinnnes | cevevenervssnessncnnnns | e 101,901 {101,901 | ... 75,281 | ... 69,947 | .o | eeeene(3,088) [ o | (3,088) | ..o | s 101,901 05/25/2035.
05948K  ZF 9 |BOAA2005-4 CB6 SEQ FLT 5/25/2035..................... .. | 09/25/2018. | Pass-Through LOSS............ccccvrinrivniinciins | ervnriiennisniienienins [ eovevivnnisniennies | onneeeee A5 | s [ v | v | e 0 05/25/2035.
05948X  5S 6 |BOAMS 2004-C 2A1 SEQ CSTR 04/25/34 .. [ 09/25/2018. | MBS Paydown............cccocwimmmviinnmiiinniiinnns | cevvvsneiisnniisnciinns | ceeennn 26,619 | ...0..26,619 | ........23,658 | ....... 23,619 | | 335 [ 335 26,619 04/25/2034.
05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034 .. | 09/25/2018. 04/25/2034.
05948X T2 7 |BOAMS 2004-A 2A2 PT SNR FLT 02/34 .. | 09/25/2018. . 02/25/2034.
05949A  H8 6 |BOAMS 2005-A 2A1 PT SNR FLT 02/25/203! .. | 09/25/2018. 95,637 | ........95,637 02/25/2035.
05949A  H9 4 |BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035........ .. | 09/25/2018. | MBS Paydown...........cccovvemiinirrcireniniiins | ceveniicsniseivesiinnins | s 119,434 | ... 119,434 | ......116,299 | ... 116,577 | .coooovvcvvivcns | cveeeees(1,526) | o | cenn(1,526) | v 02/25/2035.
05949C  GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.... .. | 09/25/2018. 63,217 | 163,217 | 161,394 | 53,564 | o | 1,262 | s [ 1,262 | 09/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.... ceee | -+ 09/25/2018. | Pass-Through LOSS.............ccveereenemeernnens [ covnrevrnnerrnnniinenns | cervveneessnennns | ovneeern 28100 | i 2488 [ s e [ e [ 0 09/25/2035.
05949C  HM 1 |BOAMS 2005-I 1A1 SEQ SSNR CSTR 10/25/35....... .. | 07/25/2018. | Pass-THhrough LOSS..........ccccerrenrrenmnnines | eevrnmnnrinnnninennines | ovenvennensnnennen | eevrnnennenne 1100 | iiiiiiniinnsn 7 | e | oo | v | e 0 10/25/2035.
05949C  HM 1 |BOAMS 2005-1 1A1 SEQ SSNR CSTR 10/25/35....... .. | 09/25/2018. | MBS Paydown............oovvwemmreeeecrrinniinenns | cevvienerirenensenennnns | e 201,124 | 1..261,124 | ......230,097 |.....234,139 | oo | 15,328 | i | e 15,328 | .o 10/25/2035.
05949C  KS 4 | BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35.... .. | 08/25/2018. | Pass-Through LOSS............ccccevrinrienrineins | covnriiennicnniicsienis [ | e 11 | i 1T L i | e [ 0 11/25/2035.
05949C  KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35, .. | 09/25/2018. | MBS Paydown............ccovvvemmmviinniiinniiinnns | cevvveneiisnniisnniinns | cevverennn 3,468 | 1000000 3,468 | 1.0000.3,388 | 03,404 | i | i (6) | (6) 3,468 11/25/2035.
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035.... .. | 09/25/2018. | MBS Paydown...........ccvvererenmienerinerineirnns | eerseiesrnsernsnneeens | eeee 172,920 | 100172,920 | ....... 164,506 |......167,854 | ..coovvrverrnci | crerennn(2,916) | e (2,916) | ..o | s 172,920 12/25/2035.
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035............ | .. | 09/25/2018. | Pass-Through LOSS..........cccccrevemremrioniins | coverenriienninnirenns [ vveevenrsninnnes | corriennedh 876 | e 848 | s [ | e | e 0 [SPSTEUSPOURRIUR SPPUSTORSTONE EURRPOURRTOOROTOR IFRRPPORRPROON ) I IR 12/25/2035.
05950M  AJ 9 |BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036........... .. [ 09/20/2018. | MBS Paydown..........c.ovvwemmeremrnrinnirienes | cevveenevieneiienniens | oern.624,849 | L 624,849 | ......599,074 | ...... 600,881 | ..oovveveriienns | e 10,962 | s [ e 10,962 | .o | e 624,849 | ...oovvieriines | e | 0| 15,724 | 07/20/2036.
05950P  AF 0 |BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046... .. | 09/20/2018. | MBS Paydown............cccovvvrivveiiverirnriiniiins | cevennivervenisniennns | e 497,750 | Lo, 497,750 | ......435,207 |...... AN748 | i | 2035934 | [ 35,934 | .o | e 497,750 | .o e | eevveeniinenn0 [ s 12,018 | 09/20/2046.
05950P  AF 0 |BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046... .. | 09/20/2018. | PasS-TIOUGN LOSS.........vverreerrrrernrnennns | aevermeeesnneesnnnesnne | onseeesnnnsesnnneees | seeernnneesnseDB0 | iovviiinriiinnniinns | vovvennseeinnnen | vovseenssesnnneenn | ooveeessssssnnssens | voeee 0 (506) .| 09/20/2046.
05950T  AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46 .. [ 09/20/2018. | MBS Paydown............coovvvemrevemmevirinniinenes | cevveenevireneeiseneeinns | oeeen 181,808 | ......181,806 | .......150,329 |.....158,221 | ..o | e 12,847 | i | e 12,847 | oo | e 181,806 11/20/2046.
05950T  AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46 . 1 09/20/2018. | Pass-Through LOSS..........cc.courvivnmeiinneiians | ceviveneiisnniinnniinns | ovnmensnsiinnnies | eeveeennen 3,987 | 3,297 | i | v | v | oo 0 11/20/2046.
05951F  AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037.........ccc..c.cc .. [ 09/25/2018. | MBS Paydown.............coovvveemevernriieniienns | eevvreneeieneernnenrnns | eeverene 3,441 | 3,441 | 103,269 | 2818 | s | e (B6) | e (56) 3,441 01/25/2037.
05951F  AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037 .. | 09/25/2018. 01/25/2037.
05951K AN 3 |BAFC 2006-7 1A12 SEQ SSNR 6.00 09/25/3 .. | 08/25/2018. 09/25/2036.
05951K AN 3 |BAFC 2006-7 1A12 SEQ SSNR 6.00 09/25/36... .. | 09/25/2018. 09/25/2036.
05951U  AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 .. | 08/25/2018. 10/25/2036.
05951U  AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036 weer | .- | 09/25/2018. o . 819 | i [0 [ 0 10/25/2036.
05951V AV 1 |BAFC 2006-1 6A1 SEQ SSNR FLT 10/20/2046.......... .. | 09/20/2018. | MBS Paydown........c.ovureverineererineiisinnierns | cevvesssnesssisseennnes | oveens 141,254 | ... 141,254 | ... 115,767 |...... 114,885 | oo | e 521 | | e 4,521 | o 10/20/2046.
059522  AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047........ .. | 09/20/2018. 55123 | ........ 55123 | ........ 47,406 | ....... 48,536 | ..o | e (22,024) | o [ (22,024) 55,123 05/20/2047.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036........... .. [ 09/20/2018. | MBS PaydOowN..........coocuriverrirereerieriiinnns | cevviesssiseesissssiens | e 786,004 | ....... 786,004 | ....... 724117 |...... 710,298 | ..o | 38,118 | i [ 38,118 | oo | v 786,004 05/20/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036... .. | 09/20/2018. | Pass-TroUG LOSS..........cccerrerreernnneinns | aevernmnmesnnmesnnnnenns | ovseesnnnesnnnenen | eerneeeni28,801 | covvviiisriinnniinns | vovvennneiinnnis | vovsvesssssnsneens | coveeessssssnneses | voeee 0 ... | 05/20/2036.
059523  AX 8 |BAFC 2007-5 7A1 PT SSNR FLT 07/25/2047.... .. | 09/25/2018. | Pass-TroUg LOSS.........ccveureenreenneenns | eevennneesnnnesnnensnns | onneeemmneennnnee | onee 197,384 | it | v | vevneisnneinnnees | ovveeeinneninnnnn® | oo 6 .| 07/25/2047.
05952X AL 8 |BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037 .. | 09/26/2018. | MBS Paydown..........cccvvvvermrrermerinnninenns | cevveveeersnensinennnnns | voeeen 124,042 | ... 124,042 | ........89,455 | ... 108,518 | .coovovvvvrrvvrrrs | 00eer 153,600 | v 153,600 | .ovvevrenns 03/26/2037.
05953Y  AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37 weo || 09/25/2018. | MBS PaydOWN............cooorvverreriicnriicniins | vseerienerrennirsnnins | cereeenn21,034 | 1000021,034 | 118,382 | 16,472 | i | e 276 | 276 05/25/2037.
05953Y  AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37.................... .. | 09/25/2018. | Pass-Through LoSS............ccccevrinricnnineins | ervnriennicnniicsieni [evvsvnsniieniennies | ennieend 1,983 | ittt 1760 [ i [ | e [ 0 05/25/2037.
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37.... .. [ 09/20/2018. | MBS Paydown.............cccoewemvvemnmrinnniiinnns | cvvvvsnevisnnnrsnniinne | evverene 1,763 | i 1,763 | 11,528 | 1,452 | | e (1,830) | s | e (1,830) [ oo | e 1,763 09/20/2037.
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ | .. | 09/20/2018. | Pass-ThrOUGh LOSS..........ccccvcervuemruuirmrniins | reeeriemnvinneiienniins [ covrereinnneinnnes | evvennrinsneenn® | vviriinenicnnd | i e | v | o 0 09/20/2037.
05955Q  AA 4 |BAFC 2009-R17 1A1 SEQ SSNR 6.00 8/26/37.......... .. | 09/26/2018. | MBS Paydown..........cccvvvvermrrernerieniinnns | cevvenesssnneninsnnnnes | 2eer 365,825 | ......365,825 | .......347,534 |......364,056 | .....ccoocrrurrrs | vrereennn.5,610 | i 08/26/2037.
05955V AG 0 |BAFC 2010-R11A3 SUB SSNR 5.50 1/26/2036........ .. | 08/26/2018. | MBS Paydown............coovvvemmvvemmnriinniienns | cevviereerennireeeniens | e 433,621 | ......1433,621 | .......375,082 | ... 414,486 | ....ccovvvvvnrres | 21,412 | i 01/26/2036.
05955V AH 8 |BAFC 2010-R1 1A4 SEQ SSNR 5.50 1/26/2036........ .. | 09/26/2018. | MBS Paydown..........c..ouvvvemmrremenrirnnniinenns | eevvvnenvirmnnnirnennnnns | eveeern 93,187 | 10000093,187 | 10 74,084 | 10..90,580 | v | cvvveeene(1,047) | o 01/26/2036.




2'5030

Statement as of September 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

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

F Current Foreign Bond NAIC

o Year's Exchang Interest / Designati

r Prior Year | Unrealized Current | Other-Than-|  Total e Book/Adjusted|  Foreign Stock Stated on or

ei Book/Adjust |  Valuation Year's Temporary | Changein | Change |Carrying Value| Exchange | Realized Total Gain | Dividends | Contractual | Market

g| Disposal Number of ed Carrying | Increase | (Amortization)| Impairment | B./A.C.V. in at Disposal | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value | Actual Cost Value (Decrease) | /Accretion | Recognized| (11+12-13) | B.A.C.V. Date on Disposal | on Disposal | Disposal | During Year Date
059666 77 3 |BAKEMARK HOLDINGS TL L+525 08/17/2023 AR... | .. [ 09/28/2018. | PaYdOWN...........ccccoouimmiiirmiineiinniisnniiiinns | cevvisneiisnniisnninns | ceveennnn,126 | ) 6,126 5,920 149 | | s 149 8,126 | oo | e | 0 | 120,771 | 08/17/2023.
059888 ZZ 3 |BAKEMARK HOLDING 2TL L+525 08/14/2023 AR....| .. | 09/28/2018. | Paydown.............c.ccoccuvene. ..3,321 .65 | ... 65 3,321 08/14/2023.
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE... .. | 09/26/2018. | MBS Paydown............cccovvvvivverirerinriiniiins | cevienniveivenisninnnns | 251,146 | Lo, 251,146 | ......217,232 | ...... 223,560 8,101 | oo | v 8,101 | oo | e 251,146 07/26/2036.
05990E  AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE... .. | 09/26/2018. | Pass-THrough LOSS...........c..rvuemeeenniiins | coveieneeissesisnnsiins | oveeeseenesienenes | ceveeeeees 5,227 | coveeveneririeinnee | veeerneeinninees | veverneeseninssins | e | s 0 07/26/2036.
05990H  AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.................. .. | 09/26/2018. | MBS Paydown..........cccvvvvemmrvinenvinnniinnnns | cevviensvisnnsinenninns | oreen 428,427 | e 428,427 | ....... 266,211 | ...... 323,591 | v | e 7,379 | o | v 7,379 | oo | v 428,427 08/26/2037.
05990H  AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037 .. | 09/26/2018. | Pass-Through LOSS...........c.ccurviinmeiinneiians | cevvinnniinnniisnniinns | ovsnennnsiinnni | eeeen 120,550 | i | v | v | v | oo 0 08/26/2037.
05990H  AQ 6 |BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE. .. | 09/26/2018. | MBS Paydown............coocvvemrevemmrinnnirienes | cevvirerevirennireneenens | e 133,320 | .......133,320 | .......129,612 | ...... 129,631 | oo | e (4,235) | oo [ e (4,235) | ..ooevvvecs | e 133,320 07/26/2035.
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036... .| 09/26/2018. | MBS Paydown...........cccvvvrvnrerernninsineineiins | cvvrnnssssinnssnerinnes | e 116,650 | ......116,650 | .........91,618 | ....... 98,543 | ..o | e 1,082 | o | e 1,082 | o | e 116,650 08/26/2036.
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036... .. | 09/26/2018. | Pass-THhrough LOSS...........c..ourvuemeeimmeeirins | cevvrmmerinnniinnniiins | overenseneninnenen | evereeee 38,77 | coveviieriiieniiins | cevevienesinnenes | covevesnseinnnenes | coveesssenesienens | conee 0 08/26/2036.
06738E AW 5 |BARCLAYS PLC 4.836 05/09/2028..............ccocoounnn. €] 06/29/2018.| CS FIRST BOSTON.......oouriiiiiririnirinns [ e | eervnsiiesinnins | cresieniinsinnis | sovesessssissnsins | e B 0 05/09/2028.
06849R  AF 9 |BARRICK NAFIN 4.40 05/30/2021.... .. | 07/117/2018. | Make Whole Call............cc.ccouvvvvumiiraniriannns ..1,202,728 272 | ..... 272 .....1,203,000 05/30/2021.
07177M  AB 9 | BAXALTAINC 4.00 06/23/2025 <o | .| 09/11/2018. | Cash Tender.... 13,492,380 | .oovoicriieni | s 1,504 | i [ e 1,504 | .o | 3,493,884 06/23/2025.
07325D AF 1 |BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036........ .. | 09/28/2018. | MBS Paydown . L9169 | .......91,5%6 | ... 91,596 | oo [ e [ 0 [ | e 91,596 11/28/2036.
07384D  AB 8 |BELKINC TL B 1L L+475 12/10/2022........c.osvvrrrenne .. | 08/01/2018. | PaydOWN...........oveecreerrieienieieceeieeneienns | ceeees ..24,027 ..24,027 19712 | 16,671 | oo | e AT | | 173 || s 24,027 |... 12/10/2022.
07384M Q8 8 |BSARM 2004-3 2A SEQ SNR FLT 07/25/2034.......... .. | 09/25/2018. | MBS Paydown...........cccoeurivnriccieniiniens | e | e 118,959 | ... 118,959 | ...... 119,333 |...... 119,456 | .o | ceveeeennd(146) | e | oo (146) | e | e 118,959 |... 07/25/2034.
07384M  S7 8 | BSARM 2004-5 2A SEQ SNR FLT 07/25/2034.. .. | 09/25/2018. | MBS Paydown.............ccccoeervveinmveinniiinnns | cevees 187,519 187,519 188,337 |...... 187,995 .187,519 07/25/2034.
07384M S8 6 | BSARM 2004-5 3A SEQ SNR FLT 07/25/2034.......... .. [ 09/25/2018. | MBS PaydOowN..........ccocrvvererireriieriiinnns | cevvienssiseeeinnseiens | e 158,317 | ....... 158,317 | ....... 160,441 | ...... 160,635 | ...ovooeveveris | e (1,438) | i | e (1,438) [ i | 158,317 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033.................. .. | 09/25/2018. | MBS PaydowN........c.ovurevrerieerenieiininrieins | woveesnsnessnsseeennnes | oveenn 240,203 | ....... 240,203 | ....... 242,755 |...... 241,320 | oo | vereeneen(994) | i | e (994) | e | 240,203 09/25/2033.
07384Y  TL 0 |BSABS 2004-SD2 A4 SEQ SNR FLT 03/25/2044...... .. [ 09/25/2018. | MBS PaydOowN...........cocrvverrriieiiineiiienes | ceeviesesiseeeisseeiins | ceveenes 18,654 | ........ 18,654 | ........ 18,864 | ....... 18,749 | oo | e BT8 | i | D78 || s 18,654 | ... 03/25/2044.
07386H  PD 7 |BALTA2004-12 2A1 SEQ SNR FLT 01/25/2035........ .. | 09/25/2018. | MBS Paydown...........cccvvverviniirerirnninniins | ceeeniiessieeiiesnnins | s 141,268 | ....... 141,268 | ....... 129,613 |...... 129,562 | oo | 9,032 | i | 009,032 | i | 141,268 |... 01/25/2035.
07386H  QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35 .. | 09/25/2018. | MBS Paydown.............ccocvwemrvrermrmeeinniiinnns | cevees 212,978 |.. 04/25/2035.
07386H  QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35 .. | 09/25/2018. | Pass-Through Loss. - 0 04/25/2035.
07386H UG 4 |BALTA2005-521A1 SEQ SSNR FLT 07/25/35. .. | 09/25/2018. | MBS Paydown. 121 | | s 121 2,952 07/25/2035.
073870  AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. .| .. ] 09/25/2018. | MBS PaydOWN............coocmrvveerrvinrnriienirins | verevirenenirenenirenniens | cvereenen 005 | 4,055 | 12,148 | e 1731 | i | e (P N IO (7 T I 4,055 04/25/2037.
073870  AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37. .| .. | 09/25/2018. | Pass-Through Loss. B (V0 OO I 2 04/25/2037.
073879  GN 2 | BSABS 2004-AC5 A2 SEQ FLT 10/25/2034... .. | 09/25/2018. | MBS Paydown.............ccocvwerveenrmeiinniiinnns | ceeees 55,557 891 | ... 891 55,557 10/25/2034.
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...... .. | 09/25/2018. | MBS Paydown..........cc.ouvvverrivenrrrirnnerirnenes | cevvirensvisnnvireneinnns | 200 308,263 | .......308,263 | .......311,923 | ...... 310,484 | ..o | s (1,480) | ..o [ e (1,480) | ..o | s 308,263 09/25/2020.
073880  AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047....... .. | 09/25/2018. | MBS Paydown.............cccccwenmmvimnniiinnniiinnes | cevvvsnniisnniisnniinns | 200 279,580 | .......275,580 | .......234,012 | ...... 228,854 22,280 |..... 22,280 | oo | e 275,580 02/25/2047.
073880  AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047....... .. | 09/25/2018. | Pass-THrough LOSS..........cc.courveereeirennirins | ceveirereeienneirnnniiinns | overeennnennenenes | evereeeni 8762 | oo | ceveiieneiienenes - 0 02/25/2047.
07389N AC 9 |BSABS 2006-SD4 2A1 SEQ SSNR FLT 10/25/36...... .. | 09/25/2018. | MBS Paydown.........ccccvvveverneiernnisnererneinns | wovvrerinnsnrsnneinnns | c0ene88,971 | .0 .68,971 | ......61,923 | .. 61,279 | oo | v 1,033 | oo | e 1,033 | oo | e 68,971 | ... 10/25/2036.
088555 ~ ZD 2 |BIDTELLECT 10 CONV 9/8/2018.........cccoocvvvvvirunnenne .. | 07/16/2018. | EXChANGEM........uvevrrrerreererernnnernnnesnnnes | aveersneessnnesnnnninne | oeene75,189 | 000 75,189 | 1000 875,189 | ovvevvvivriecie | vovnernevinnnennn | covevesssnessnnees | voeee (U PO IS 475,189 | ... 09/09/2018.
088588 ZZ 4 |BEYONDTRUST SOFTWARE L+625 11/21/2023 AR | .. | 09/28/2018. | Paydown.............c.coecvvene. 209 |..... 209 9,375 11/21/2023.
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018, .. | 09/15/2018. | MBS Paydown. (0)] (0) 6,103 01/15/2018.
09774X  BF 8 |BCM 1999-B A5 SEQ 7.44 12/15/2029 .. | 07/15/2018. | MBS Paydown. 59 3974 | oo | e 4,033 3,369 12/15/2029.
107265 AE 0 |BRENT 2006-1A B CLO MEZ FLT 02/01/2022... .| 08/01/2018. | MBS Paydown................. 8,785 | .o [ e 8,785 | .o 23,377,932 02/01/2022.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024 woer | . | 09/20/2018. | Sinking Fund Redemption.............cccooccvveee [ eorervvrmreirinciiienns | v 187,334 | ......187,334 | .......187,550 |.....187,463 | .....ccccovvvvunn | conrrirriinnns (20)] ..... (P20) ) S O 187,334 06/20/2024.
11042B.  AA 0 |BRITISH AIRWAYS 5.625 06/20/2020....................... .. | 09/20/2018. | Sinking Fund Redemption.............cccccoueeves | covvemmvvirnmniirnniiines | e 197,118 | ... 197,18 | . 197,118 | 97,118 | i | s [ (V18 PO 197,118 06/20/2020.
12189P  AD 4 |BNSF 98-C TRUST 6.23 07/02/2018 <. [ 07/02/2018. | MALUTIY........vooorverrrerererscrerseresnninsnenns | cevennnesssnnsnnnnnne | eennnee 10,767 | 110,767 | 1,876 | 00t 10,767 | s | v | oo (V1 R I 10,767 07/02/2018.
12189P  AE 2 |BURLINGTON NORTH 7.16 01/02/20... .. | 07/02/2018. | Sinking Fund Redemption..............ccccoeeeves | covvrerevrmneivincicrins | e 19,989 | ... 19,989 | .........22,140 | ....... 19,989 - 0 [ e | s 19,989 01/02/2020.
12189P AJ 1 |BNSF 01-1 TRUST 6.727 07/15/2022... .. | 07/15/2018. | Sinking Fund Redemption............cocevevvren | v | v 47,073 48,673 | .oeieicinies | e (545) | ..... (L) O I 47,073 07/15/2022.
12189P AL 6 |BUR NTH/SAN FA 5.943 01/15/2022 ... | .| 07/15/2018. | Sinking Fund Redemption..............ccccccoueees | coeees 178 0 (V1 RO IS 178 01/15/2022.
123262 AN 7 |BJETS 2018-1 A ABS SSNR 4.335 02/15/2033......... .. | 09/15/2018. | MBS PaydOowN..........covoumevirrrinrriieniiinnns | cevvieessiessinsnsines | e 376,523 | ......376,523 | .......376,516 |......ccccoerns AT AT | | s 376,523 02/15/2033.
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12326R  AA 0 |BJETS 2018-2 A ABS SSNR 4.447 06/15/2033......... | .. | 09/15/2018. | MBS Paydown...........ccccouvmriiimmieinniiiinnis [ o | v 833,304 | ....... 833,304 | ....... 833,289 | ..o U T KN SO I 833,304 | ..coovviiriins | e | v s 3,203 | 06/15/2033.
12479L  AA 8 |CAI 2012-1A A ABS 3.47 10/25/2027 ... | €| 09/25/2018. | MBS PaydOWN............cooourererrerirrniiieniiins | oeeevienesieseeienneins | ceviens 692,625 | ....... 692,625 | ....... 677,011 |.... 680,617 3,103 | oo | e 3,103 | oo | e 692,625 | .....vveerriies | e | o0 | 15,929 | 10/25/2027.
12479L AC 4 |CAI2013-1A A ABS 3.35 03/27/2028 . | C[09/25/2018. | MBS Paydown............cccoevuiivmiicniireiiienis [ vevieriissiiensiseiiiens | ovvieed 367,500 | ....... 367,500 | ....... 362,589 |...... 364,249 L4 0 [ I, TT3 | v | v 367,500 | .covviveririiens | e [ ereiiciennen0 | 8,169 | 03/27/2028.
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047........ | .. | 09/15/2018. | MBS Paydown...........cccccommevemmeremrciinnnis [ covnae 20,000 | ......... 20,000 | ......... 19,994 | ... 19,995 I I 1 . 20,000 | covvererrerrreens | cvrererneeerennes | eevnerrrnnnennns0 | s 518 | 04/15/2047.
12479R  AE 7 |CAUTO 2017-1A A2 ABS SNR 4.18 04/15/2047........ .. | 09/15/2018. | MBS Paydown..........c..ouvvvemmrverenrineniiinnes | cevees 0 ... 0 04/15/2047.
12489W  EL 4 |CBASS 2002-CB1B1 SUB FLT 08/25/30.................. .. | 09/25/2018. | MBS Paydown............ccovuveemviennnieinniiinnes | cevvvsneiisnniinnniinns | e 14,159 | 14,159 | 012,460 | 14169 | | i (212) | ..... (212) 08/25/2030.
12489W  JQ 8 | CBASS 2004-CB4 A6 NAS SNR 5.872 05/25/35 .. [ 09/25/2018. | MBS Paydown............coocvverevermrceirinnirienes | ceeees 17 |.... 17 05/25/2035.
12489W NN 0 |CBASS 2005-CB6 A3 SEQ SNR 5.12 07/25/35. .. | 09/25/2018. | MBS PaydowN........c.ovureverenrererineiininnierns | cevvesnsnessssseerennnes | oveenn 237,704 | ....... 237,704 | ...... 236,218 |...... 235,717 (3] (3) 07/25/2035.
12527E AD 0 |CFCRE 2011-C1 A4 SEQ CSTR 04/15/44 ceee |+ | 09/15/2018. [ MBS PaydOWN..........ocovvererirerrieciiieniis [ eoierenieensinnesiinnns | oveens 585,09 | ... 585,096 | ...... 599,440 |...... 589,598 | ..o | s (4,012) | oo [ (4,012) | oo 04/15/2044.
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36........... .. [ 09/20/2018. | MBS PaydOowN..........cooouerverrrienrireriinenns | cevvineesiessiessinns | ceveneees 42,202 | ......... 42,202 | ......... 41,286 | ....... 24,922 | oo | e, (U4SLS) ] T IO (ULL) ] - 06/20/2036.
12543X  AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37.... .. | 09/25/2018. | MBS Paydown.............cccccwmmmveenmveinniiinnns | cevees 148,013 | ......148,013 | .......135,544 |..... 115,274 8,188 | ..o | s 8,188 | ..o 01/25/2037.
12543X  AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37.... .. | 09/25/2018. | Pass-THrough LOSS..........ccocerveemeeiienniirins | cevvirereiireneeinnneiinns | overeennnennenenes | cevereeeen8,368 | oo | cevevreceiienenes - 0 01/25/2037.
125448 AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37 .. | 09/25/2018. | MBS Paydown.........ccocevvverneiernninnerenneinns | wovvrernssnrnnseninnns | oo 47,954 | 147,954 | 00037,321 | 35,070 | o | e (2,241) | ..... (2,241) | oo | s 47,954 09/25/2037.
12544B  AE 3 | CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37 .. | 09/25/2018. | Pass-Through Loss. e | 88 [ [ [ [ [ 0 09/25/2037.
125585  AF 6 |CIT 1995-1 A5 SUB 9.05 8/15/2020 .. | 09/15/2018. | MBS Paydown.............oovvvemevemrrrirenirienes | cevees 65,005 | ........65,005 | ........65,046 | ....... 41,019 | i | e 4156 | oo | s 4156 | oo | e 65,005 08/15/2020.
12558M  AG 7 |CITHE 2002-1 AF6 SEQ STP 02/25/2030.. .. | 09/25/2018. | MBS Paydown.............ccccoeervveinmveinniiinnns | cevees 29,257 29,471 294 | ... 294 coeeenn29,257 02/25/2030.
125634  AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028. .. [ 09/18/2018. | MBS PaydOowN..........ccoouvverrrineiieniiinnes | cevvienssieesisnnsiens | e 281,667 | .......281,667 | ......281,625 | ...... 281,644 .45 45 | | e 281,667 03/18/2028.
125634 AL 9 |CLIF 2013-3A A ABS 3.67 11/18/2028 .. | 09/18/2018. | MBS PaydowN........c.vvvrevmreeerrieiininrierns | wevvesnsnesssssserennnes | oveenn 218,830 | .......218,830 | ......218,813 |...... 218,817 398 |..... 398 | e | e 218,830 |... 11/18/2028.
125634 AN 5 |CLIF 2014-1A A ABS PT SNR 3.29 06/18/29 .. [ 09/18/2018. | MBS PaydOowN...........cocrevererinrieieniiinnes | cevveeneviseesesseeiins | e 116,112 | ....... 116,112 | ....... 116,064 | ...... 116,044 227 P (T I 116,112 | ... 06/18/2029.
125634  AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029... .. | 09/18/2018. | MBS PaydOown...........cccvvveriinnrirerirnrisiiins | e | s 981,750 | ....... 981,750 | ....... 962,844 |...... 943,883 2,956 |..... 2,956 | oo | e 981,750 | ... 10/18/2029.
12563L  AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41.. .. | 09/18/2018. | MBS Paydown. I TN KT U 180,071 02/18/2041.
12566U AN 4 |CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-: .. [ 09/25/2018. | MBS Paydown...........oovveemmevemrneirinnirnenes | cevvrererirsnenrsnneinns | cevverenee 3,940 | 13,940 | 1100ii000.2,926 | 000002,858 | i | s (10) | ..... (10) 3,940 02/25/2037.
12566U AN 4 |CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2 .. | 09/25/2018. | Pass-Through LOSS..........cc.ccourviinmviinnniiins | cevvisnniisnniinnniinns | ovnmeiisnsiinnnis | eeveennnd 1,135 | s | e | v | v | oo 0 02/25/2037.
12566V AE 2 | CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... | .. | 09/25/2018. | MBS Paydown cernn:38,039 | 38,039 | ...32,842 | 30,212 | i [ e (100) [ covooceveereri | e (100) | covvoovvies | e 38,039 04/25/2037.
12566V ~ AE 2 | CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37...... .. [ 09/25/2018. | Pass-Through LOSS..........cc.crvermrreineniiinns | cevvinmeiinessinnniinns cevvnnnrennnnnins | 8435 [ [ e 0 04/25/2037.
12585@ AA 4 |CHP (FRESNO) CTL 3.19 02/15/2028... .. | 09/15/2018. | PaydOWN..........corvverrrireeinnrieneieeneienns | ceeees .322,632 22,632 N I (V1 OO IO 322,632 |.. 02/15/2028.
126390M  AQ 8 |CSMC 2010-15R 2A3 SUB SSNR 3.5 05/36 RE........ .. | 09/26/2018. | MBS Paydown............coocvverevermrrrenenirienes | cevees 282,932 282,932 222,101 |...... 262,221 | . | e 15,101 | oo | e 15,101 | oo [ e 282,932 | ... 05/26/2036.
126390M  BM 6 |CSMC 2010-15R 4A2 SUB SSNR 3.50 04/35 RE....... .. | 09/26/2018. | MBS Paydown............oovvvemmveinriiinniiinnes | crvvensiiisseiisnniiinns | o 307,375 | ....... 307,375 | ....... 271,450 |...... 297,405 8,183 | .o | s 8,183 | .o | e 307,375 |... 04/26/2035.
12640W  AC 4 |CSMC 2008-3R 1A2 MEZ FLT 07/26/2037 RE.......... .. [ 09/25/2018. | MBS PaydOowN...........cocrvveririneiiieneiienns | cevviesesisneeisnseinns | e 177,960 | ...... 177,960 | ....... 163,257 |...... 156,484 6,119 | | o 6,119 | .o | e 177,960 | ... 07/26/2037.
12640W  AC 4 |CSMC 2008-3R 1A2 MEZ FLT 07/26/2037 RE.. .. | 09/25/2018. [ Pass-Through LOSS.........cvveervriermrinrirnnns [ o | vevnsvsinsineninns | cevennnnes (V2V1015) | R BN B 0 [ | e (2,269) | ... 07/26/2037.
12641P  AD 6 |CSMC 2009-6R 1A2 SUB SSUP 5.75 1/26/36........... | .. | 09/26/2018. | MBS Paydown...........ccccoemmvrrmmerirmncirinnns | cevees 166,623 | 166,523 | .......166,523 |...... 165,891 231 |..... P I I I 166,523 |... 01/26/2036.
12641P  AM 6 | CSMC 2009-6R 2A2 SUB SSUP 5.50 10/26/35......... .. | 09/26/2018. | MBS Paydown.............coovvverrevernrevineniinenns | cevees 289,313 289,313 | ......289,313 | ...... 288,278 379 | ... 379 | o | e 289,313 10/26/2035.
12641P AR 5 | CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35......... .. | 09/26/2018. | Pass-Through LOSS...........c.ccouvvuvemeiieneiiens | cevvvenniisnniisnniiins | overevnsneiisnnn | eeeeneni25,381 | it 14,985 | i | | v | oo (VN VUSROS OOV [UPPURRIRRPI IURRTIRTIURRTIR (NSRS | ) FURRRTON 10/26/2035.
12641P  AZ 7 |CSMC 2009-6R 4A3 SUB SSUP 5.50 11/26/35......... .. | 09/26/2018. | MBS Paydown.............coovvvemmvvemnmririnneinnns | cevvveneerennirenciinns | coeeenn82,249 | ..0..82,249 | .......80,742 | ....... 81,787 124 | s | e 124 || s 82,249 | ..o | e | e | s 3,239 | 11/26/2035.
12641P BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... .. | 09/26/2018. | Pass-Through LOSS...........ccrerrrernrnrinniinens | v | vvvveerenseneninns | eornrnennnnend | i 6 [ e L0)]..... (0) [ ovvvvrrmree [ erermrrneirerinnines [ vernnneireninees | e | evverinnnenen0 | v, 11/26/2035.
12641P  BM 5 | CSMC 2009-6R 6A2 SUB SSUP 5.50 9/26/35........... .. | 09/26/2018. | MBS Paydown +0er..266,939 | .......266,939 | ....... 264,736 | ...... 265,767 584 | ... (1.7 I R 266,939 | ..o e | e | 10,438 | 09/26/2035.
12641P  BR 4 | CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35........... .. | 09/26/2018. | Pass-Through LOSS..........ccccvvrveeerrennmeeirnns | cevviemesinneiinneeines | oveeeennneinnnnnes | cenenn.02,484 | 28,565 | ..o [ e | e (162) [ covovcrviecrri | crvieen (182) | coveoorvees | eereeeriernrinenii | rverrireneinnees | eevereennnesnnns | eevvnnnrinenen0 [ e 09/26/2035.
12641P  CE 2 |CSMC 2009-6R 8A6 MEZ SSUP 5.50 10/26/35......... .. | 09/26/2018. | MBS Paydown...........cccveeevveneriererereninns | cevene 398,572 285419 |...... 341,967 86,498 | ...covvcrren | e 86,498 | ..oovvvers | e 398,572 | ..o | e | o0 | 14,493 | 10/26/2035.
12641P  CH 5 | CSMC 2009-6R 9A3 SUB SSUP CSTR 4/26/36........ .. [ 09/26/2018. | MBS PaydOowN..........ccoervverrvereiiinniiienes | cevviemesiseeeiesssiens | ceveneees 21,865 | ........21,865 | ......... 21,865 | ... 21,826 | .o | v (1,217) | e [ e (1,217) | v | s 21,865 | ..o | e | o0 | i 513 | 04/26/2036.
12641P  CK 8 | CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36........ .. | 09/26/2018. | Pass-Through LOSS..........cccerverrreinreninns | cevvnemninenrinennines | covseresnnessnnennes | cervneennenneB31 | i 542 | v (0)] (0) [SPSTEUSTOURRTUR SPPORTORRTONE BURRPOORRTIOROTOR IFRRPPORRPROON ) I IUORRRPON 04/26/2036.
12641P  CW 2 |CSMC 2009-6R 11A3 SUB SSUP 5.50 1/26/36......... .. | 09/26/2018. | MBS Paydown............ccveermrvenerierieeernenins | ceenne 235,207 | ....... 235,207 | ....... 235,207 |...... 234,383 482 | oo | e 482 | oo | e 235,207 L0 ] 9,346 | 01/26/2036.
12641P  DE 1 |CSMC 2009-6R 12A4 SUB SSUP 5.00 4/26/35......... .. | 07/26/2018. | MBS Paydown...........ccoovurviniiverreniniiins | eeveniicssiecivesinnins | s 154,736 | ... 154,736 | ....... 150,740 |...... 154,736 e (VI VORI I 154,736 | oo | v | e (U I 4,601 | 04/26/2035.
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12641P DF 8 | CSMC 2009-6R 12A5 SUB SSUP 5.00 4/26/35......... | .. | 09/26/2018. | MBS Paydown...........cccccuvummiimmriinnniinnnns | cevvvsneiisnniisneiinns | e 370,744 | ....376,744 | .......295,038 |.....372,563 | ....cccoovviimnres | covrinnens 4181 | | s 4181 | 04/26/2035.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37..........ccccoveunee .. | 09/26/2018. | MBS Paydown............coocvverevemreveinniiienes | ceeees 371 .. 371 09/26/2037.
12641Q  AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37...........ccccoeuce. .. | 09/26/2018. | Pass-Through Loss. B 0 09/26/2037.
12641Q  AE 2 |CSMC 2009-7R 4A1 SEQ EXCH CSTR 7/26/37........ | .. | 09/26/2018. | MBS Paydown 247 | ... 247 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037................. .. | 09/26/2018. | Pass-Through LOSS............ccccevrineicniivenns | evveniiceniveiieniinnis v | e G845 | s [ [ | e (36)] ..... (36) 07/26/2037.
12641Q AN 2 |CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35. .. | 09/26/2018. | MBS Paydown 129 | | s 129 | 11/26/2035.
12641Q  AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 .. | 09/26/2018. | Pass-Through Loss. 20 ] 0 11/26/2035.
12641Q AW 2 |CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35......... | .. | 07/26/2018. | MBS Paydown .59 ... 59 09/26/2035.
12641Q  AY 8 |CSMC 2009-7R 6A3 MEZ 5.50 9/26/35.................... .. | 09/26/2018. | Pass-Through Loss. ceveernrenenenns | 000 190,858 | 105,564 | ..ooooeverer | e | e 1,573 | s [ e 1,573 09/26/2035.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.................... .. | 09/26/2018. | MBS Paydown..........cc.ovvvvemmvennnrirnneniinnns | cevvrneerirnesnirsnnninns | cveeerr86,285 | .......86,285 | ooeeei 15,187 | .ceie26,676 | oo | s (5,086) | ..oovverrrires [ e (N1 — 12/26/2036.
12641Q  BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36.... .. | 09/26/2018. | Pass-Through Loss. o 0 12/26/2036.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36. .. | 09/26/2018. | MBS Paydown 349 | ... 349 05/26/2036.
12641Q  BW 1 |CSMC 2009-7R 9A3 SUB 5.25 8/26/35 .. | 09/26/2018. | MBS Paydown. B 0 08/26/2035.
12641Q  CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/35. .. [ 09/26/2018. | MBS PaydOowN..........coorvverreirnniiinriiienes | cevviesesiesenisnseiins | ceveeees 81,207 | ......... 81,207 | .......81,207 | ... 80,964 .98 |.... 98 02/26/2035.
12641Q  CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36.... .. | 09/26/2018. | MBS Paydown.............cccceervvveiverinnicniiins | cevesnieeiienineienns | 10 100,951 | 100,951 | .......100,951 |...... 100,690 | oo [ e (14) | 01/26/2036.
12641Q  CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36.... .. | 09/26/2018. | Pass-Through Loss. .| 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... .. | 09/26/2018. | MBS Paydown 06/26/2037.
12641Q  CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37 .. | 09/26/2018. | Pass-Through Loss. 06/26/2037.
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37.. .. | 09/26/2018. | MBS Paydown............oovvvemmevemnnriincirienes | cevvvenevrseerrsnneiens | coeeenn 19,544 | 000 79,544 | 70,799 | 73,653 | oo | a3 TT6 | i | 3776 | 04/26/2037.
12641Q  DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37.................... .. | 09/26/2018. | Pass-Through Loss. 04/26/2037.
12641Q DV 1 |CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36. .. | 09/26/2018. | MBS Paydown. 02/26/2036.
12641Q  DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36. ... | .| 09/26/2018. | Pass-Through Loss. 02/26/2036.
12641Q  EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37....... .. | 09/26/2018. | MBS Paydown. L73,073 | 73,073 | 73,073 | 70,370 | | el LT | |l T4 03/26/2037.
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... .. | 09/26/2018. | MBS Paydown............ccocvverevenrceiieniiienns | cevees 18,261 | L T8261 | ... 78,261 | ... 78,261 - 0 . 03/26/2037.
12641Q  EV 0 |CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36... .. | 09/26/2018. | MBS Paydown.............couvvvemrverenrineniiinnns | cevees 523,208 | ......523,208 | .......523,208 |...... 521,621 221 21 [ | s 523,208 |... 03/26/2036.
12641Q  FC 1 |CSMC 2009-7R 2A1 SEQ EXCH 5.50 8/26/35... .. | 09/26/2018. | MBS PaydOown..........c.crvverereneriiiciiinnns | ceevienesisseeisnnieins | o 538,699 | ......538,699 | .......538,699 |...... 538,699 B 0 rernnD38,699 08/26/2035.
126417  AB 2 |CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE..... | .. | 09/26/2018. | MBS PaydOWN...........ccoccmmvvemmerimrriinniiinns | oerevienesiesesinnniens | ceveens 161,338 | .......161,338 | .......122,99 |...... 128,169 | oo | e (103,238) | ...ocvvvrriinnns 1(103,238) | oo | e 161,338 |... 06/26/2036.
12642 BQ 0 |CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36...... .. | 09/26/2018. | MBS Paydown..........c..cveevemrrereerirenreinnes | cevees 88,735 | .........88,735 | .........85,629 | ....... 87,467 689 |..... 689 verrnnn 88,735 03/26/2036.
12646U  AK 4 |CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043.......... .. | 09/25/2018. | MBS Paydown............coocvvemrevermrcriieniiienes | cevees 03/25/2043.
12646W  AH 7 |CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43........... .. | 09/25/2018. | MBS Paydown...........cccoveemrvniriverirerernininns | cvveee 04/25/2043.
12646X ~ AJ 1 |CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43....... .. | 09/25/2018. | MBS Paydown.............ccocvvmveermineiinneiinnns | ceeees 05/25/2043.
12647G BZ 0 |CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043......... .. | 09/25/2018. | MBS Paydown.............oovvverevermrrvineniiienes | cevees 07/25/2043.
12647H  BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE.. .. | 09/28/2018. | MBS Paydown.............ccccoeureveimmieinniiinnns | cevees ....1,609,035 |..... 1,609,035 12/27/2036.
12647TH  BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE.. .. | 09/28/2018. | Pass-THrough LOSS...........c..ervuemeunnneiiens | covviererinseiissniiins | veeeseenesrenenes | v 70,703 12/27/2036.
12647P AK 4 |CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043.... .. | 09/25/2018. | MBS Paydown..........c..cuervererrereererenieienns | cevees 220,742 220,742 08/25/2043.
126650 AN 0 |CVS CAREMARK 6.204 10/10/25 <...| .. | 09/10/2018. | Sinking Fund Redemption 10/10/2025.
126650 AW 0 |CVS CAREMARK 5.298 01/11/27.......cooovvvviiiriens .. | 09/10/2018. | Sinking Fund Redemption 01/11/2027.
126650  BQ 2 |CVS CAREMARK 6.943 01/10/2030.. .. | 09/10/2018. | Sinking Fund Redemption... 01/10/2030.
126650 BV 1 |CVSPT TRUST 5.773 01/10/2033 .. | 09/10/2018. | Sinking Fund Redemption... 01/10/2033.
126650 BY 5 |CVS CORP 5.926 01/10/2034 .. | 09/10/2018. | Sinking Fund Redemption... 01/10/2034.
12665V AA 0 |CVS PASS-THRU TR 2014 4.163 08/10/36 ... | .. 09/10/2018. | Sinking Fund Redemption... 08/11/2036.
126670 CJ 5 |CWL 2005-11 AF4 SEQ 5.21 2/25/2036.................... .. | 09/25/2018. | MBS Paydown................. 02/25/2036.
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126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36..... | .. | 09/20/2018. | MBS Paydown...............cccoowvummueimmieiinniiins | coenes ...149,638 | ....... 149,638 | ......130,629 |...... 128,650 645 | ..... 645 02/20/2036.

126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36..... | .. | 09/20/2018. | Pass-ThrOUGh LOSS............cco.cervuumruuemrerins | oereviremeiieneeisnneins | covereresineneiinnnes | coreeeeens (1,252) [ oo | e - 0 02/20/2036.

126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036................ .| 09/25/2018. | MBS Paydown...........cccvvmivnrenrinerinnineirenns | cvevennirerenneereninnns | eoeneen 24,663 | oiini, 24663 | ... 23,621 | ... 16,480 957 | ... 957 05/25/2036.

126671 D4 5 |CWL 2003-3 2A2 SEQ FLT 11/25/33 .. | 09/25/2018. | MBS Paydown. v 4,607 | 3432 | 3,923 387 | ... 387 11/25/2033.

12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035 . | .. | 09/25/2018. | MBS Paydown. 242,592 | ......214,004 |...... 209,501 | .o | s (1,013) | oo [ e (1,013) | oo 04/25/2035.

12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035............. .. | 09/25/2018. | Pass-Through LOSS..........cc.courviinmriinneiiins | crviienniinnniiinciinns | ovsneinnsiinnnis | eeeenneeT27 | i | v | v | oo | oo 0 04/25/2035.

12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... .. [ 09/25/2018. | MBS Paydown............coovvveerevemrnriieniiinenns | cevvirecevrenessnneiiens | 2eeen 108,648 | .......108,648 | ........98,769 | ......93,149 | ..o | v (1,551) | oo [ e (1,551) | oo 04/25/2035.

12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... .. | 09/25/2018. | Pass-Through Loss. e 0 04/25/2035.

12667F  EG 6 | CWALT 2004-J2 3A3 PAC 5.50 4/25/2034.... .. | 09/25/2018. | MBS Paydown.............ccocvvmmveermicriirnerienes | ceeees ..62425 | ... 62,608 .28 ... 28 04/25/2034.

12667F  RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024... .. | 09/25/2018. | MBS Paydown. 114,271 113,130 L 75 08/25/2024.

12667F  RG 2 | CWALT 2004-J6 2A1 SEQ SNR 6.50 11/25/31.......... | .. | 09/25/2018. | MBS PaydOwn............ccccouvvveimviemmniiinniinns | covmevrenneienniisnnns | conneeeen 1,349 | 1,349 11,356 | 1,354 | | e 140 | i [ 140 | ....1,349 11/25/2031.

12667G ~ AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35.......... .. [ 09/25/2018. | MBS Paydown.........cc.oovvuemeveircrrinniirienes | cevvrenevreneirennirnns | 2eeen459,208 | .......459,206 | .......393,534 |......383,008 | ....cccoovvvmmrrns | w0reeeee(20,185) | oo | e [PLUREL) | — 459,206 05/25/2035.

12667G AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35. .. | 09/25/2018. | Pass-Through Loss. 0 .| 05/25/2035.

12667G ~ AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 o[- | 09/25/2018. | MBS Paydown............ccvveemevemmeriinniinenis [ eorererreneevsneiinenns | c00eeen82,925 | 111.....62,925 | .......57,686 | .......50,218 | ..cooiiviiiriiins | ceeennn(2,344) | o | (2,344) | ..o 05/25/2035.

12667G  AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/365................... .. | 09/25/2018. | Pass-Through Loss. 0 05/25/2035.

12668A  4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036. .. | 09/25/2018. | MBS Paydown.............cccovvnmmviiemmiinnniiinnns | cevvvenniinnnnisnniinns | eoeeenn 1,094 | 51,094 | s | | e | 1,094 | | 51,004 01/25/2036.

12668A  4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... .. | 09/25/2018. | Pass-Through Loss. 0 01/25/2036.

12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. .. | 09/25/2018. | MBS Paydown 661 17,902 05/25/2036.

12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36.. .. | 09/25/2018. | Pass-Through Loss. 0 .| 05/25/2036.

126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/3 .. || 09/20/2018. | MBS Paydown............cccuvveriverinrinneicnnicnnns [ cvmevververiinnienniens | coeeneenn 3479 | 1000033475 | 110 29,571 | 029,317 | i | e T4 | i | e 744 33475 10/20/2035.

126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/35............ .. | 09/20/2018. | Pass-Through Loss. 0 10/20/2035.

126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36..... | .. | 09/20/2018. | MBS Paydown et | e | 20.588,321 1 1......588,321 | .......515,242 | ...... 509,102 | ..o | v 36,906 | ...ooovverirrri | e 36,906 | ..o 588,321 04/20/2036.

126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36..... | .. | 09/20/2018. | MBS Paydown............cccccovummvimmmiiimnmiiiinnes | covvieneiissniisnniinns | o 164,668 | ....... 164,668 | .......148,863 |...... 147,261 9,779 | oo | i 9,779 | .o 164,668 04/20/2036.

126694  HP 6 | CWHL 2005-25 A10 SCH 5.50 11/35 6R-4... .. | 09/25/2018. | MBS Paydown............coocvverevemreviinniiienns | cevees 8,662 8,662 917 |..... 917 8,662 11/25/2035.

126694  HP 6 |CWHL 2005-25 A10 SCH 5.50 11/35 6R-4... .. | 09/25/2018. | Pass-Through Loss. 3 | | e [ | 0 11/25/2035.

126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35..... | .. [ 09/20/2018. | MBS Paydown............ccccvwrmmrrrmmmeermncrinenns | cevvrerersncnvennniens | e 240,412 | i 240,412 | ... 218,896 |.....219,716 | ..o | v (8,520) | ..o [ e [(RPA0) ) — 240,412 12/20/2035.

126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35..... | .. | 09/20/2018. | Pass-Through Loss. v 41,445 37,736 e 0 ..36,876 12/20/2035.

126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036...... .. | 09/25/2018. | MBS Paydown ST IO 15288 | .........15,288 13,230 2,966 | ..coooviiiriiins | (15,792) | .oovvverriians [ e (15,792) | ..ooovvvrnne ..15,288 01/25/2036.

126690  US 5 |CWHL 2002-39 A18 PAC 5.75 2/25/2033.................. .. [ 09/25/2018. | MBS PaydOowN..........oocorvverrrinniiineiiienes | cevviesesiesesisnesiins | ceveenes 15448 | ........ 15,448 | .......15426 | ...... 15,422 29 9 15,448 02/25/2033.

12669F V8 3 |CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034..... .. | 09/20/2018. | MBS PaydOwN...........cccrienrinirierinieiniins | cevieniiveiienisseiennes | cvvvenns 19,773 | ... 19773 | ... 19,804 | ... 19,818 646 | ..... 09/20/2034.

12669F  VH 3 |CWHL 2004-6 2A1 SEQ SNR FLT 05/25/2034.......... .. [ 09/25/2018. | MBS PaydOowN..........c.crvvenreirriiiniiinnes | ceevieneeiseesissnieins | o 133,078 | ......133,078 | ......133,324 | ... 133,053 | oo | e (RRL:) ] — 05/25/2034.

12669G A5 0 |CWHL 2005-HYB3 1A1 PT SNR FLT 06/20/2035...... .. [ 09/20/2018. | MBS PaydOowN..........ccocurvvererireiieniiienes | cevvieessisnesesnssinns | oo 217,362 | ....... 217,362 | .......197,800 |...... 199,692 | covvooerviienis | s 12,168 | oo 217,362 06/20/2035.

12669G  BY 6 |CWHL 2004-HYB7 1A1 SEQ SNR FLT 11/20/34....... .. | 09/20/2018. | MBS Paydown.............ccccowmmmvemmmveinniiinnns | ceeees 83,349 L83713 | ... 83,772 LT 83,349 11/20/2034.

12669G  BZ 3 |CWHL 2004-HYB7 1A2 SEQ SNR FLT 11/20/34....... .. [ 09/20/2018. | MBS PaydOowN..........ccocurvvererinciiieniiienes | cevviesesiseesesseeiens | o 242,765 243,824 | 243,998 223 | ... 242,765 11/20/2034.

12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035.............cc0.... .. | 09/25/2018. | MBS PaydowN........c.overeverieererineiisinnirenns | weveessssersssseeennnes | oveens 103,111 | ... 103,111 | ......... 96,217 | ....... 87,812 474 | ... 103,111 08/25/2035.

12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035. .. | 09/25/2018. | Pass-THrough LOSS..........cc.oureeemeuieneiiins | ceveiemeeisseiienniiins | vereseecesienenes 214,868 [ s [ [ [ 0 08/25/2035.

12694* AA 4 |CVS (NEW ALBANY IN) CTL 5.14 01/15/2041. .. [ 09/15/2018. | Paydown..........cc.covuerinriiniicnnicciieiieni | e 35,184 rerenn 35,184 | 35,184 | L [ | e 0 35,184 01/15/2041. | 2............

12697#  AA 7 |BGS THORTONS CTL 4.56 03/15/2042.................... .. [ 09/15/2018. | PaydOWN..........ooovvirriineiiceiineiissniiienns | cevvissesissesissnsinns | cevenes 19,946 | .......19,946 | ... 19,946 | ... 19,946 | oo [ | e 0 19,946 03/15/2042. | 1............

12707* AA 9 |CVS(NC SC PA & VA) CTL 4.880 01/15/2044.......... oo [ 09/15/2018. | PaYAOWN..........oovverciiirceiieneiieceeiesneiieees | ceevieesiiesesieneeiens | e 106,753 | .......106,753 ..106,753 (0)] (0) 106,753 . 01/15/2044. | 2FE........

12803P AB 4 |CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047........ .. | 08/20/2018. | MBS Paydown..........cccvevvvvnrererrneenvinnirenns | woeees 82,500 | .........82,500 ...81,860 1,909 T 77 82,500 .0 |.......4,022 | 08/20/2047. | 2AM.......

136375 BT 8 | CANADIAN NATL RR 5.55 03/01/19........cccooovurvvns .| 08/30/2018. | Make Whole Call............cc.oourveereerererrinnns | coveeneeieseiieceiies | e 5,069,525 | ..... 5,000,000 |...... 4,944,050 |...4,991,772 8,228 |..... 8,228 | .o | e 5,000,000 | ...cvoorrienes | oo | e 0 ... 346,254 | 03/01/2019. | 1FE........
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141781 G# 5 |CARGILL INC 7.28 06-30-23 .. | 06/30/2018. | PAYAOWN.........oovvenvirrirrirreinrrierierinenins | ceesneiesssesieneneens | s 394,737 | ....... 394,737 | ... 462,261 |...... 420,142 I (4,086) | ...ocvovrien | e 394,737 | e [ | o0 | e 13,836 | 06/30/2023. | 1............
143090  AA 0 |CARLYLE HLDGS FINANCE 3.875 02/01/2023. .. | 09/25/2018. | Cash TENAET..........couvuerermrererineerierirserinenes | ceenne ...15,149,154 |...14,899,000 |...14,918,038 |.14,908,395 |......ccccerurrner | orreeene( 1,279) | covrirrrerracns [ s (1,279) 2 14.907,116 [ | e (8,116) | e (8,116) | ... 788,563 |02/01/2023. | 2FE........
14311M AL 0 |CGMS 2015-3A A2B CLO MEZ SEQ 4.17 07/28....... .. [ 07/28/2018. | MBS PaydOowN..........cooouiverrrerenrieneiienes | cevvireesisnssirnensines | oo 3,500,000 |..... 3,500,000 |..... 3,500,000 | ...3,500,000 B 0 [ oo | e 3,500,000 | ..oovvinrieeins | cernnieeienis | evvveiiennenn0 [ 109,463 | 07/28/2028. | 1FE........
144531 EW 6 |CARR 2006-NC1 A3 SEQ FLT 01/25/2036................ .. | 09/25/2018. | MBS PaydOWN..........cverevrmrverieriereneeies | weereeisernerieserneens | coeees 182,027 | ....... 182,027 | ....... 140,502 |...... 161,691 20,682 | ..ovvverirerens | e 20,682 | ..ovvveii | e 182,027 | covovveervennns | e | 0 | s 2,596 | 01/25/2036. | 1FM.......
144531 FL 9 |CARR 2006-OPT1 A3 SEQ FLT 02/25/2036.............. .. | 09/25/2018. | MBS PaydOWN..........ccooririineierierieninns | aeereeiissiesiinssieeens | veeees 379,866 | ....... 379,866 | ...... 313,031 |...... 373,862 | .o | v 11107 | oo | e 11107 | oo | e 379,866 02/25/2036. | 1FM.......
14575H  AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.......... .. | 09/15/2018. | MBS PaydOWN...........ccourvemrinnrierierenieins | eeerneinsnsesiresirneens | e 104,982 | ... 104,982 | ....... 104,943 |...... 104,952 I T KT U 104,982 |... 02/15/2046. | 1FE........
14855J AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041........... .. | 09/15/2018. | MBS PaydOWN..........cveueerrirerierierineines | seerneeeseineisesineens | veeees 945,687 | ....... 945,687 | ...... 944,632 |...... 944,600 575 | ..... LY £ T I I 945,687 | ... 08/15/2041. | 1FE........
14855L AB 6 |CLAST 2017-1 A ABS SNR 3.967 07/15/42............... .. | 09/15/2018. | MBS Paydown........c.overiverineererieiininnierins | crvresssnerensseerennnes | oveend 655,270 | ....... 655,270 | ....... 655,264 |...... 655,208 221 21 | e | e 655,270 |... 07/15/2042. | 1FE........
14856C  AA 7 |CLAST 2018-1 A ABS SSNR 4.125 06/15/2043......... .. | 09/15/2018. | MBS PaydOWN.........cverevrreerierierineenes | seereeisernerieseneens | s 143,200 | ....... 143,200 | ....... 143,092 | .o wd | A | s | s 143,200 |... 06/15/2043. | 1FE........
149556 ZZ 8 |CAZ CREEK TAXLIEN FUND 6.50 05/08/2021........ .. | 07/01/2018. [ PAYAOWN........covviriirriernriiernsisseresinnis | cveeiessersssseeennens | oveend 644,257 | ....... 644,257 | ...... 642,647 | .o [ [ e 181 [ | e 181 i | v 644,257 05/08/2021. | 2Z..........
15137E AJ 2 |CECLO 2014-21A C CLO MEZ FLT 07/27/2026........ .. | 07/27/2018. | MBS PaydOWN...........covmveeririeriererneeiinins | vervnerieriesenseesenes | coves 4,000,000 |..... 4,000,000 |..... 3,960,000 | ...3,965,490 .....4,000,000 07/27/2026. | 2AM.......
15137E AU 7 |CECLO 2014-21A A2BR CLO MEZ 3.50 07/26.......... .. | 07/27/2018. | MBS PaydOWN...........cvvreirrerierirneerinninns | servseesesiesineennnes | eeves 2,100,000 |..... 2,100,000 |..... 2,100,000 |...2,092,552 | ...coovvrermernnrer | wovvrrnee A48 | s | e 1448 | | 2,100,000 07/27/2026. | 1Z..........
161546 CW 4 |CFAB 2002-3 1A5 5.407 06/25/32 .. | 09/25/2018. | MBS PaydowN........c.overevereeererieiininierns | coevesnsnesensseerennnes | oveens 274,886 | ....... 274,886 | ....... 272,149 | ...... 272,715 | oo | e 1,002 | i | e 1,002 | e | 274,886 | ... 06/25/2032.
16162W  NB 1 | CHASE 2005-S3 A1 NAS SSNR 5.50 11/25/35.. .. | 09/25/2018. | MBS PaydOWN.........ccvereerrinerierierineenes | seerseeissinnessesineens | e 400,010 | ....... 400,010 | ....... 400,072 |...... 397,717 | e | eeerneeene(1,880) [ eoviccrns [ eeeene(1,850) [ o | e 400,010 | ... 11/25/2035.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.. .. | 09/25/2018. | MBS Paydown.............coovvvemevermrrriienirienes | cevees 4318 | ... 14,318 | ... 12234 | ... TATE | s | evereerene(B87) | i | e (B87) [ i | s 14,318 01/25/2036.
16162W PV 5 |CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36.. .. | 09/25/2018. | Pass-Through Loss. . .| 01/25/2036.
16162X  AD 9 | CHASE 2006-S3 1A4 SEQ SSNR FLT 1136 .. | 09/25/2018. | MBS Paydown...........ccoveevvrvmereeriereneians | ceenee e 1T452 | 17,452 | 15,294 | L4466 | | e 14353 | [ 14,353 [ | e 17,452 11/25/2036.
165555 ZZ 9 |CHESAPEAKE TL L+575 11/07/2023 AR .. | 09/28/2018. [ PAYAOWN........courvvrvrirerieririrenisisireiersnines | e | ceveennnns 9,342 | .........90,342 | .......9,239 | ....... 9,239 9,342 11/07/2023.
168774  AA 0 | VA CHARLOTTE CTL A1 3.652 01/05/2036.. .. | 09/05/2018. | PAYAOWN........courvrmrrrrircirerinnrerseninenins | seesnesissisnesseseneens | s 148,151 | ....... 148,151 | .......148,337 |...... 148,318 () ) [FSTORRURURPOR IPPORPOOROON (°) | IVTIRION IO 148,151 01/05/2036.
17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043.... .. [ 09/20/2018. | MBS PaydOowN..........ooervverrrrierrieniinnns | cevvieesssessissssines | e 484,014 | ....... 484,014 w0 ] 0 [ e | e 484,014 03/20/2043.
17307G AL 2 |CMLTI 2003-UST1 PO1 0 12-25-18... .. | 09/25/2018. | MBS Paydown. T 6 4 .| 12/25/2018.
17307G E8 7 |CMLTI2005-8 1A4A SEQ SSNR FLT 10/25/35......... .. | 09/25/2018. | MBS Paydown. 8,646 |..... 8,646 | ..coorrriirs | crvrnn 446,263 10/25/2035.
17307G E8 7 |CMLTI2005-8 1A4A SEQ SSNR FLT 10/25/35......... .. | 09/25/2018. | PasS-Through LOSS............eveurenevennrinerins | erenrrinerineninenirnnens [eoverseennnennnes | enneeeeB, 118 | [ [ | e | e 0 10/25/2035.
17307G ED 6 |CMLTI2004-HYB2 3A SEQ CSTR 03/25/2034.......... .. | 09/25/2018. | MBS PaydOwN...........cccveerrremericrierineeans | cevvneriisernennscnneens | 20000 166,312 | 110...166,312 | .......150,512 | ... 149,147 | i | s (4,489) [ ..o [ e (4,489) | ..oovvvvrine | e 166,312 03/25/2034.
17307G FM 5 |CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... .| 09/25/2018. | MBS Paydown. 134 | s | v 134 | | e 10,588 05/25/2034.
17307G RE 0 |CMLTI 2005-2 1A4 SEQ FLT 05/25/2035... .. | 09/25/2018. | MBS Paydown. 2,550 |..... 2,550 05/25/2035.
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35....... | .. | 09/25/2018. | MBS PaydOwn............ccovvemerrnerirneernnennninns | cevereernenseeesseennees | ereeerns80,140 | 1.00.60,140 | .........51,084 | ... 47,253 | oo | e (4137) [ s [ v (4,137) | o 12/25/2035.
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35....... .. | 09/25/2018. | Pass-Through LOSS............oeueurenerenirnerins | erenmrinerinerineniinnens [eoversrinenennnes | ovnreneen 83T | oviisiiveiiieniins [ o | cerveninesienines | e 0 12/25/2035.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. .. | 09/25/2018. | MBS Paydown...........ccoovverrenmernerirerirncenns | weernerinnrinnernernneens | serrnerennni2y 970 | it 2970 | i 2,473 | 1,357 | i | e (K150 ISR IR (367) 08/25/2035.
17307G W9 5 |CMLTI 2005-11 A3 SEQ SNR FLT 11/25/2035.......... | .. | 09/25/2018. | MBS Paydown...........cccouuverrvrnrrerinnnnrnnins | evnrnerennennrnninens | veeeeen 91,469 | 100000.91,469 | ........88,525 | ......88,874 | .oooivivirins | v 1,575 | i | v 1,575 11/25/2035.
17309A  AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.................. .. | 09/25/2018. | MBS Paydown. 868 | ..o [ e 868 04/25/2036.
17309A  AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.................. .. | 09/25/2018. | Pass-Through Loss. B 0 04/25/2036.
17309A  AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036.... .. | 09/25/2018. | MBS Paydown 2,366 |..... 2,366 04/25/2036.
17309A  AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036.... .. | 09/25/2018. | Pass-Through Loss. JUUSSUUSUSUPRUPOROURN OVOURRRRY: 7 15 o N SUURORROTUUUOURURN DUOPUURPSURSURRRR OVOUUPUSORRPRUUR UUSRRRRRTOPO OO 0 04/25/2036.
17310 AD 0 | CRMSI 2006-2 A4 SEQ 5.775 09/25/36. .. | 08/25/2018. | MBS PaydOowN..........covorrvernrirnerirenrirnnns | cevvseessssessinssnines | e 119,398 | ....... 119,398 | ....... 111,291 | ... 119,398 | oo | e | e 0 09/25/2036.
17312H  AF 6 |CRMSI 2007-2 A6 NAS 6.265 6/25/2037... v | [ 09/25/2018. [ MBS PaydOWN.........courvrmrirrireerseiserienis | veeseeisseesssssnensnens | aeveee 119,011 | ....... 119,011 | ... 114,558 |...... 114,625 | oo | e 1,859 | oo [ v 1,859 | .o 06/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ .. | 09/25/2018. | MBS PaydowN...........cccveevrienmerrcrinrineenns | weennrnsninernnsnneens | eerevnneen 1,678 | i 1,678 | i 585 | oo 531 [ | e (5,090) [ .ooverecirreinns [ e (5,090) | ..oovvvnenne 03/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ .. | 09/25/2018. | PaSS-TIOUGN LOSS.........rvermrrerreernneeins | cevernseessnmnsnnensnns | onneessmnnesnnenes | cevvnnnenenns 133 | tovvvinnnrinnnrins | vovvennneesnnnnns | vovsvenesssnsnsens | ooveeesnsssssnnnsens | voeee 0 03/25/2037.
17314Q  AD 9 |CMLTI 2009-11 2A2 RR MEZ SSNR CSTR 1/36....... .. | 09/25/2018. | MBS Paydown...........cccoveevmeenereereerinenans | ceenne cereeenB8,835 | | e (13,098) | ..o | cevee (13,098) | ..ovevreres | e 16,502 01/25/2036.
17315C AP 2 |CMLTI 2009-3 5A2 SUB SSNR 6.00 2/25/2037......... .. | 09/25/2018. [ MBS Paydown..........cccvvvevernrirerinnineerernninns | vvvvernnserennnnnns | oo 341,516 | 1......341,516 | ... 338,954 |...... 341,228 | ..o | e | e 0 [ o | v 341,516 | ... 02/25/2037.
17315N  AD 5 |CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037 veee | o [ 09/25/2018. [ MBS PaydOWN.........couurvrrrirrircersninserierins | vevireeesseesssiseniens | aevves 164,291 | ....... 164,291 | ....... 164,291 |...... 163,490 216 |..... P2 [ N I 164,291 | ... 04/25/2037.
17315Q AV 8 |CMLTI 2010-4 4A4 MEZ CSTR 10/25/2035 RE......... .. | 09/25/2018. | MBS PaydOowN..........ooorrvvernrinriireniiinnns | cevvieessiessisnnsinns | o 582,462 | ... 582,462 | ...... 457,233 | ...... 501,832 (27,199) | oo | e (27,199) | v | v 582,462 10/25/2035.
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17315X  AE 1 |CMLTI 2009-9 2A2 RR SUB SSNR CSTR 11/35....... .. | 09/25/2018. | MBS Paydown.............cccccowmmmvimnniinnniiinnes | cevvvsnniisnniisnniinns | 2..400,959 | .......400,959 | .......109,108 |...... 174,332 | oo | e 176,365 | .....ccovvvvrnn 176,365 | | 400,959 | ..o [ [ e 0 [ 10,792 | 11/25/2035.
17315X  AF 8 | CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35RE....... .. | 09/25/2018. | Pass-Through Loss. JUUTSTOURVPPOUROPOORR IOPOPPORPOPRt (014 i INUUSPUORSTOURVOTOOES OVPPOURSPOOROTOORN VPPOUPPROPTOO EUVPPORTOOROTOORS) IOV 0 (89) | covvevrverereien | eervereneens89 | 89 | 11/25/2035.
17316A AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37......... .. | 09/25/2018. | MBS PaydOowN...........ccovvverivniriierinniniiins | e | s 211,248 | ......211,248 | ......208,079 |...... 209,493 766 | ..o [ v 766 | ..o | v 211,248 | ... 05/25/2037.
17322N  AA 2 |CMLTI 2014-J1 A1 SEQ SSNR 3.50 06/25/44.......... .. [ 09/25/2018. | MBS PaydOown..........c.crvvereeeieriiiciiinnes | cevveenssisseiesseieins | e 152,089 | .....152,089 | ......152,707 |..... 152,658 381 |..... 381 [ e | e 152,089 |... 06/25/2044.
17322N  AD 6 |CMLTI2014-J1 A2 SEQ SNR SSUP 3.5 06/44.......... .. [ 09/25/2018. | MBS PaydOowN..........cooumrvemrrirenrinniininns | cevvensesisesiessines | ceveneees 49,776 | ........49,776 | ........49,480 | ....... 49,119 | s | e (59)] ... ((:1¢) 1 PO O 49,776 06/25/2044.
190555 ZZ 8 | CLINICAL INNOVATIONS L+600 10/17/2023 AR...... .. [ 09/28/2018. | PaydOWN..........corveeiriirriinniinnisniiinns | cevvsnsisssisnniins | cevienens 9,375 209 | ... 209 9,375 10/17/2023.
194230  AB 6 |CASL 2018-A A2 ABS SSNR 4.13 12/26/2047.......... .. [ 09/25/2018. | MBS Paydown............coocvverevermrceirinnirienes | ceeees cere97,403 .28 ... 28 | o | e 97,403 12/26/2047.
200250 ZZ 4 |COMMAND ALKON TL L+500 08/21/2023 AR.......... .. | 09/28/2018. [ PAYAOWN........couvervrirerrnirirenisisiseiersnines | e | v 9,375 | 09,375 | 9,246 | 9,250 125 | s | e 125 9,375 08/21/2023.
202670  AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040........... .. [ 09/25/2018. | MBS PaydOowN..........ccocrvverrinciiieniiinnes | covvieneeiseesissnsiins | oo 439,398 439,278 .. 439,286 .82 |..... 12 IR O 439,398 | ... [ e [0 [ 7,904 | 10/25/2040.
202795  GX 2 |COMMONWLTH EDISON 6.9507/15/2018.............. oo [ 0771512018 | MALUTIY.......ovvveeverviorieeeiiceiiessiennes | cevvieesieesniessies | oo 7,000,000 |..... 7,000,000 |..... 6,309,300 |...6,945,818 |...ccocoervmriies | corenns 54,182 | oo | e 54,182 | .o | 7,000,000 | ..o | e | 0 [ 486,500 | 07/15/2018.
20369F  AA 7 |COMMF 2015-1A A CLO SSNR 5.75 11/01/2027...... .. | 08/01/2018. | MBS Paydown..............ovvuemmreincieiiniiinnns | cvvviensiisneiissniiinns | o 149,049 | ... 149,049 | ....... 147,908 |...... 148,976 LT3 U IR I 149,049 | .ooooveri | e | verriiinnennd0 | 6,415 | 11/01/2027.
20825A  AA 6 |CONN 2017-B A ABS SSNR 2.73 03/15/2020........... .. [ 09/15/2018. | MBS PaydOowN..........ccocurevererirrriinniiienes | cevvieeesieseseeessinns | oo 1,099,987 |..... 1,099,987 |..... 1,099,940 |...1,099,944 .67 |... 67 | oo | e 1,099,987 | ...ovveieriines | e | cerrrreenirnen0 | i 19,594 | 07/15/2020.
21051A AA 9 |CLUB2017-P1 A ABS SSNR 2.42 09/15/2023... .. | 09/15/2018. [ MBS PaydowN........c.ovvevvrveererieinninnineiins | covveeniersnssseensnnes | ones 1,249,327 | ..... 1,249,327 |.... 1,249,289 | ...1,249,296 .35 .. 35 1289327 | o e | everernieennd0 [ 20,160 |09/15/2023.
21075W  CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027 ceee| - [ 09/15/2018. | MBS PaydOWN..........ccoouivirreeirniiieniiienes | ceveiresesiesesienseiens | eevveecens 2,465 | ... 2,465 | .......... 2464 | ... 608 - 0 2485 | oo | e | 0 i 115 | 03/15/2027.
212015  AH 4 | CONTINENTAL RESOURCES 5.00 09/15/2022........ .. | 08/16/2018. | Partial Call............courvuerrrverrrreieriiiereiienes | cevvieeevieessieeesines | oo 1,313,538 |..... 1,292,000 |..... 1,208,020 |...1,236,113 | ..coovvvvvrrrines | o 55,887 | oo | e 55,887 | ..o | oo 1,292,000 | ...oovveeerrins | ervirerrirennii | cerrrreeniinenn0 | s 59,261 | 09/15/2022.
212168  AA 6 | CONTINENTAL WIND 6.00 02/28/2033..... .. | 08/31/2018. | Sinking Fund Redemption 245592 | ......245592 | ......245,592 |.....245592 | .....ccocoriimiine | ornrrriinrinnies | e 0 [ | e 245,592 | ... 14,738 | 02/28/2033.
22160@ AA 6 |COSTCO MONTEREY PARK CTL 3.91 06/20/2043.. | .. | 09/20/2018. | PaYAOWN............cvvverrviircrrireriienieseniiiiens | ceeees 25716 | ..oe25716 | 025716 | 125716 | oo [ e [ 0 25,716 06/20/2043.
22541Q CZ 3 |CSFB2003-AR154M2 MEZ FLT 06/25/2033. .. | 09/25/2018. | MBS Paydown...........cccoveemvvnirverirerininnns | cvvene 20,078 | .........20,078 | .........20,078 | ......20,088 | ......ccccocovvrene | vervrrirennn5 | 55 20,078 06/25/2033.
22541Q  FV 9 | CSFB2003-17 1A4 NAS 5.50 06/25/33 .. [ 09/25/2018. | MBS PaydOowN...........c.cmrvvererinrieinniinnes | ceevieneviseesisseeiiens | e 123,956 | ...... 123,956 | ....... 125,10 |...... 124,375 | oo 123,956 06/25/2033.
225418 ES 3 |HEMT 2004-2 M2 MEZ FLT 08/25/2034 .. | 09/25/2018. | MBS PaydOown...........cccvvveriinirirerinninniins | e | v 248,395 | ...... 248,395 | ... 210,515 |...... 253,330 248,395 | ... 08/25/2034.
225418 PJ 1 |CSFB 2004-AR6 CB1 MEZ FLT 10/25/2034.. .. | 09/25/2018. | MBS Paydown.............ccocvwemrvrermrmeeinniiinnns | cevees 8,711 39,435 (4,933) | .. 10/25/2034.
225458 LD 8 |CSFB2005-3 6A1 SEQ 5.75 07/25/2035 ceee | - [ 09/25/2018. | MBS Paydown..........c..ovvverreeercriinniienns | cevees 193,393 |...... 193,297 (2,160) 07/25/2035.
22547R° AA 2 |CREDITCORP 12.00 07/15/2018.........ccccovvurrrinnnens o [ 07/15/2018. | MALUTIY.........coooociiericeeceeseieneies | e | oo 4,000,000 |..... 4,000,000 |..... 3,963,200 |...1,520,000 | ......cccoovviiunns | coeee 2,480,000 | ..ooocoovviir 2,480,000 |.............. .....4,000,000 07/15/2018.
225490  AA 3 |CSABS 2018-LD1 AABS SSNR 3.4207/25/24......... .. [ 09/25/2018. | MBS PaydOowN..........ccocriverererriiinniiienes | cevvieeesiessseeeeeinns | oo 1,968,892 |..... 1,968,892 |..... 1,968,826 |.....cccooevnenn. I ) 31 | | e 1,968,892 07/25/2024.
2254W0  FJ 9 |CSFB2003-1 1A1 SEQ 7.00 2/25/2033 o[- [ 09/25/2018. | MBS Paydown...........cccorimiiniiveiieniniins [ rvrisniiensissiiieniens | veiiens 12,103 | ... 12,103 | s 12,542 12,390 | oo | cvrrrieene(252) | o | veererenn(252) i | s 12,103 02/25/2033.
2271170  AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028 C|09/18/2018. | MBS Paydown............cccoommevermmeermenriiicies | covnee 183,250 183,250 180,983 81,429 .183,250 04/18/2028.
227170  AF 4 |CRNN 2014-1A A ABS SNR 3.04 08/18/29 <o | C [ 09/18/2018. | MBS PaydOwN..........covoumrverreieriiieniiienes | cevviseesiesesinnesiins | oo 280,374 | ....... 280,374 | ....... 271,349 | ...... 272,879 | oo | e 1,838 | s [ 1,638 | | 280,374 08/18/2029.
22944P  AA 5 |CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43........ .. | 09/25/2018. | MBS Paydown.............ccccouvumevemnmieinniiinnns | cevees 255,596 255,596 229517 |...... 228,085 | ....ooocovvviinnns | eenneena(6,087) | s [ eeennn(8,037) | | 255,596 02/25/2043.
22960* AA 0 |OCHSNER CLINIC FOUNDATION 5.26 12/15/28..... <. [ 09/15/2018. | PaYAOWN..........oovvercieirceiineiieceeieesiiieens | ceevieessiseesisneninns | e 181,595 | ....... 181,595 | ....... 181,595 |...... 181,595 0 [ e | e 181,595 12/15/2028.
22965@ AA 3 |WAGEDINAMN CTL 4.59 7/15/2037........covvvvvrrrrerne .. | 09/15/2018. [ PAYAOWN........courvvririrerieisirriersnieienisins | covreensssissssseennnes | ceseees 37,611 (U:)) [RO IU 37,611 07/15/2037.
22969* AA 1 |WAL-MART GREENVILLE CTL 3.52 12/15/2029...... <. [ 09/15/2018. | PaYAOWN..........ooovverreirceiicneieceiseeieens | ceeviesesieneiessnsiens | e 110,201 | ....... 110,201 | ....... 111,303 | 11,119 | | oveeeeeenn(83) | (L)) S O 110,201 12/15/2029.
22970* AA 8 |BNSF RAILWAY SER 2015 4.07 05/15/2034............. <. [ 09/15/2018. | PaYAOWN..........oooveerriirriiceiieeeeiseriiines | cevvieessisessisnesiens | e 105,706 | ....... 105,706 | ....... 105,706 | ...... 105,706 | ..cvvevecvieriins | e | oo 0 [ | s 105,706 05/15/2034.
22973@  AA 3 | GREAT WEST 2015 4.62 12/15/2037 .. [ 09/15/2018. | PaydOWN...........crvverrerriineiienciissniiinns | e | 43,354 | 43,354 | .....43,354 | ... 43,354 | s [ s | e (V0 OO ISP 43,354 12/15/2037.
22977@ AA 9 |CRICBLUE BELL LLC CTL 3.87 12/15/2038. ceo || 09/15/2018. | PAYAOWN......coovveervicerceeieceeiseneisenniis | coeeenienenisneeennnens | cereeec 49,196 | 149,196 | ... 49,196 | ....... 49,196 | ..o [ s | e 0 [ e | s 49,196 12/15/2038. [ 1............
232421 AB 9 |CWHEL 2006-F 2A1A SEQ FLT 7/15/2036................ .| 09/15/2018. [ MBS Paydown..........ccccovvveverneiernninnererneinns | wovvrerinnsnrsnseninnns | coernend2,799 | 142,759 | .........29,878 | ....... 36,259 | i | e ((CHZ0) ) AN o ((CZ0) ) ISR I 42,759 07/15/2036. | 1FM.......
23245G AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... | .. | 08/25/2018. | Pass-Through Loss. ceevrerennee(267) [ o889 | i [ | e [ e (V1 RO ISR 400 12/25/2046. | 1FM.......
232456 AB 7 |CWALT 2006-OC9 A2A SEQ SSNR FLT 12/25/36.... |.. | 09/25/2018. | MBS Paydown............ccccceeuineiimiinriiniinnis [ covsiiisiiienissiiniiens | v 105,059 | ...... 105,059 | ....... 79,790 | ....... 69,066 | ....oovverrriies | e 40,258 | ..o [ e 40,258 | ...ocovcverns | s 105,059 12/25/2046. | 1FM.......
23248A  AJ 0 |CWL 2007-SEA1 2A1 SEQ FLT 05/25/47 .. [ 09/25/2018. | MBS Paydown............oovvvemeveinrieiiniiinnes | crvviensiisnsiessniinns | o 115,450 | ...... 115,450 | ... 71,579 | ... A R I 7,096 | oo | v 7,006 | .cocoovviiins | v 115,450 05/25/2047. | 1FM.......
233046 AD 3 |DNKN 2015-1A A2l ABS SNR 3.98 02/20/45.... .. | 08/20/2018. | MBS Paydown............ccocvvemrevemmnrerinnernenes | cevevsnevrsnenrsnceinns | ceeeeei31,500 | 110e02.37,500 | .........37,500 | ....... 37,500 | .o [ e [ e 0 [ e | s 37,500 02/20/2045. | 2AM.......
233046 AE 1 |DNKN 2017-1A A2l ABS SNR 3.629 11/20/47... .. | 08/20/2018. | MBS Paydown..........ccccvvvvrrneiernnisrererseinns | wovvrernsssrssserinnns | coernen45,000 | ........45,000 | .........45,000 | ...... 45,000 | oo | e | e 0 [ | e 45,000 11/20/2047. | 2AM........
233046  AF 8 | DNKN 2017-1A A2l ABS SNR 4.03 11/20/47............ | .. | 08/20/2018. | MBS Paydown............ccccvurmrrrrmmrrvmncrinenns | cevvrernvrsnenrsnnirnns | ceeeen52,500 | ..00..52,500 | .........52,500 | ....... 52,500 | ..oooovvviieniiies [ e [ s 0 [ e | s 52,500 11/20/2047. | 2AM.......
233046  AH 4 |DNKN 2017-1AW A2l ABS SNR 3.35 11/47............. .. | 08/20/2018. | MBS Paydown..........c..couevvemmrvemenrirsnneiinnnns | cevvirnnerirssnsrnnsnnnns | creeeee30,000 | .........30,000 | .........29,986 | ....... 29,986 IO I L1 [UOTOOTO E 30,000 11/20/2047. | 1FE........
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233320  AD 6 |DSLA2004-AR1A2B SEQ SSNR FLT 09/19/44 .. [ 09/19/2018. | MBS Paydown.............ccccoveummveenmieinniiiinnns | crvees 26,586 | .........26,586 | .........23,321 | ... 23347 | oo | (13,522) | ..o [ o (13,522) 26,586 ...476 | 09/19/2044.
23341B  AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040 .. [ 09/25/2018. | MBS PaydOowN..........ccocrvverireneiiieniiienes | cevvieseiisseeisnniiens | oo 421902 | ......421,902 | .....421,774 | ... 421,790 .68 |.... (5110 VORI IO 421,902 | .o [ e 0 |........7,952 | 06/25/2040.
233592 ZA 2 |DTV AMERICA 14% 06/22/2018..........ccocrvrvrvirnrrrnns o+ | 06/19/2018. [ EXChANGE........ovvuerriiiiciinieierneiernninns | v | vriesessesnnies | cernssennsinseens | seveesessissnsnens | conssesesinnens e 0 [ oo [ [ [ | e 0 [ (64,208) | 06/22/2018.
24023%  AA 7 |DC DEPT OF CORRECTIONS CTL 4.57 03/15/33.... | .. | 09/15/2018. [ PaydOWN............coooervverrerircnriennecieeeisenenes [ o 53,104 | ........ .64 |.... 64 53,104 03/15/2033.
24702N 3 | DELL TL B L+200 09/07/2023........ccocrmrvverrrrirnrrirnns .. | 07/31/2018. | Paydown et | e | e 10,000 | .........10,000 . . (D] e (1) 09/07/2023.
247367  BH 7 |DELTAAIR LINES 6.821 08/10/2022..............ccccoeecec .. | 08/10/2018. | Sinking Fund Redemption.............ccccccouvves | covvvenviinnniiinciions | o 112,001 | ... 112,001 | ......112,001 | ...... 111,994 1] 1 08/10/2022.
24736X  AA 6 |DELTA AIRLINES 15-1AA 3.625 07/30/2027.... .. | 07/30/2018. | Sinking Fund Redemption..............ccc.coueeues | covvemmevirinnirineiinns | e 153,409 153,409 | .......153,409 |..... 153,407 0. 0 07/30/2027.
24736Y AA 4 |DELTA AR LINES 15-1A 3.875 07/30/2027. . | .. | 07/30/2018. | Sinking Fund Redemption.............ccccvvvenns | veerermrvevernnnerininns | coveins 76,705 16,705 | ... 76,705 | ... 76,704 0 ... 0 07/30/2027.
24763L FN 5 | DELHE 1999-2 A7F NAS 7.03 08/15/30.........ccccco.euuc .. [ 09/15/2018. | MBS PaydOowN..........c.orvverrriiniiiieiiienes | covviesesisseeisssninns | ceveenes 13,409 13,409 | ... 12,967 | ... {81075 SRR IR I 0 08/15/2030.
25150M  AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36..... | .. | 09/25/2018. | MBS Paydown. 141,168 141,168 117,956 3,005 |..... 12/25/2036.
25150N  AB 0 |DBALT 2006-AR5 1A2 SEQ SSNR FLT 10/25/36...... .. [ 09/25/2018. | MBS Paydown............covvvemeveinriiiiniiinnes | crvvieneiisseiisnniinns | e 198,852 | ...... 198,852 | .......105,889 | ....... 96,074 23,258 |..... 10/25/2036.
25150R  AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037...... .. | 09/25/2018. | MBS Paydown............coocvverevermrevirinniiienns | cevees ...351,639 | .......351,639 | ......321,908 |......321,006 | .....ccocccommmriee | weeren15,180 | oo | e 02/25/2037.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037...... | .. | 09/25/2018. | Pass-Through LOSS............ccccuveivmmiirerirniins | cevvvniiverieninniiinnns | coveiivssineiienns .| 02/25/2037.
251510  CV 3 |DBALT 2005-1 1A1 SEQ FLT 02/25/2035.................. .. | 09/25/2018. | MBS Paydown............ccocvwerevermmereinniiienes | ceeees 295573 | ........95,573 | .........89,410 | ....71,215 | oo | e (B,817) | 02/25/2035.
251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6/25/2035.................... .. [ 09/25/2018. | MBS PaydOowN..........ccocurvverrrrineiieriiienes | cevvieessissssisnesiens | e 141,783 06/25/2035.
251510 LM 3 |DBALT 2006-AR15A1 SEQ SSNR FLT 02/25/36...... | .. | 09/25/2018. | MBS Paydown. .97,199 02/25/2036.
251510 LM 3 |DBALT 2006-AR1 5A1 SEQ SSNR FLT 02/25/36...... .. | 09/25/2018. | Pass-Through Loss. 02/25/2036.
251510  MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 .. | 09/25/2018. | MBS Paydown 02/25/2036.
251510  MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36. .. | 09/25/2018. | Pass-Through Loss. . .| 02/25/2036.
251510  MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 .. | 09/25/2018. | MBS Paydown 482 | s [ i LY 72 IO I 14,715 02/25/2036.
251510  MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36 . 1 09/25/2018. | Pass-THhrough LOSS...........c.courvevmreeveneeinns | cevevenerrenniinnniiens | ovneerrenenrnnnnes | covereeen 2y 200 | e, 267 | o | e | coveeeeesesseneis | coees 02/25/2036.
25264V AA 7 |DHAL2015-1 A ABS SNR 3.81 07/14/2028. .. | C| 09/14/2018. | MBS Paydown............ccvverevemmeriinriirieriis | covererireneirsnnirnenns | 00.301,858 | 1......301,858 | .......301,784 |...... 301,807 16 |.... 16 | oo | cevi 301,858 07/14/2028.
25755T  AE 0 |DPABS 2015-1A A2l ABS SNR 4.474 10/45............. .. | 07/25/2018. | MBS Paydown............cccccovumviinnmiinnniinnnns | cevvvsneiisnniisnciinns | 240,000 ........140,000 | ........40,000 | ....... 40,000 | ..o [ s | e (V0 RO IS 40,000 10/25/2045.
25755T  AH 3 |DPABS 2017-1A A23 ABS SNR 4.118 07/47.... .. | 07/25/2018. | MBS Paydown............coocvverevemmcrrsenirnenns | cevvrererrsneirnnenrnns | ceeeeeed2,500 | 1000052,500 | 1.000.052,500 | 100.52,500 | oo | o | e 07/25/2047.
25755T AJ 9 |DPABS 2018-1A A2l ABS SSNR 4.116 07/48............ | .. | 07/25/2018. | MBS Paydown............cccccovevrnrvmmncnnicveninns | covverivnrisnnesniivenns | eeeeneed 17,500 | 000000 17,500 | it 17,500 | oo v | evvveiienenenn0 [ 07/25/2048.
25755T  AK 6 |DPABS 2018-1A A2Il ABS SNR 4.328 07/48............. .. | 07/25/2018. | MBS Paydown............coovvwemerimnnernnciiienns | cevvvennernsenrnnniinns | eeeerenen8,750 | ciiiecen8,750 | i 8,747 | s 20 07/25/2048.
26067* AA 3 |DOW CHEMICAL CTL 5.18 3/15/2034 .. | 09/15/2018. | Paydown 104,625 | .......105,096 |...... 105,016 | .ocvevvveeriis | i 1] ..... (VAN ST I 104,625 03/15/2034. | 2............
26208L  AA 6 |HONK2015-1A A2 ABS SNR 5.216 07/20/204: .. | 07/20/2018. | MBS Paydown.............ccccouummvemnmiiinniiiinnis | cevees 35,000 | .........35,000 | .........35,000 | ....... 35,000 N 0 35,000 07/20/2045. | 2AM.......
26208L  AC 2 |HONK2018-1A A2 ABS SNR 4.739 04/20/2048........ .. [ 07/20/2018. | MBS PaydOowN..........ccocorvvereiereiiineiinenes | ceeviesesiesesieneeiens | ceveenes 17,500 | ......... 17,500 | .occce.17,500 | oo (0)] (0) 04/20/2048. | 2AM.......
26223N AE 5 |DRUG 2012-1 A2 ABS 5.80 07/15/2024 .. | 07/15/2018. [ MBS Paydown........c.cvvrivnrreererniinnieniieiins | covveressnsrisnsssenennnes | coeveeees 77,949 | ... 77,949 | ......... 77,935 | ... 77,945 w3 [ 3 07/15/2024. | 2AM.......
26223U  AD 1 |DRUGB 2014-1 A2 ABS SNR PT 3.484 07/23.. .| . [ 07/15/2018. | MBS Paydown...........cverrereerreinerierieeens | reees 223,446 223,446 223,443 | ...... 223,446 | ..o | s | e 0 07/15/2023. | 2AM.......
26224H  AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027............... .. | 07/15/2018. | MBS Paydown..........c.ouvvvemmevirnrrnnniinenes | cevvienevisnesinneiinns | oeeen 579,605 | iieic 575,605 | ....... 575,598 |...... 575,598 I 4 04/15/2027. | 2AM.......
26224H  AE 7 |DRUGC 2017-1A A2 ABS SSNR 3.60 04/15/27.......... .. | 07/15/2018. | MBS Paydown.............ccocvwmmmveienniinnniiinnns | cevvveneersnesisnniinns | e 571,089 | i 571,089 | ....... 570,994 |..... 571,004 .25 | ... 25 04/15/2027. | 2AM.......
26827TE  AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40.......... C|09/15/2018. [ MBS Paydown............ccvvereremmeriinerienis [ covererrennirenninnnnns | 402,121 | s 402,121 | ... 397,008 |...... 397,907 | ..o | e 1142 | s [ e 1,142 | 06/15/2040. | 1FE........
26845# AA 8 |EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019..... .. | 07/15/2018. [ PAYAOWN.......ccorvrirrireieriseieniniisienieiseies | v | e 171,671 | i 171,671 | ... 171,671 | ... 171,671 B 0 01/15/2019. [1.c.ovvvvee
26847@ AA 8 |EDXGE CTL 3.2504/15/2028 . [ 07/15/2018. | PaydOWN...........oveerrreirniiecerieeciieeneieens | ceeees 519,278 .519,278 |..... 519,278 U T 3 04/15/2028.
26928B  AJ 8 |EW SCRIPPS TL B L+200 10/02/2024.. L[ [ 09/28/2018. [ Paydown...........ccvviieniieniriinissiceiieeies [ s cererene,000 | 4,018 [ 9 9 10/02/2024.
26971H  AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39........... C|09/15/2018. | MBS Paydown............cccceemeveimmiiinniinnis [ e | 86,534 | i, 86,534 | ......... 86,529 | ... 86,531 U I 1 12/15/2039.
280333 ZZ 1 |DRBHOLDINGS TL L+575 10/06/2023 AR.. .. | 09/28/2018. | PaydOWN............ccovervveririinneieceiieeneieens | ceeees ...9,375 29,140 | ... 9,144 231 |..... 231 9,375 10/03/2023.
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025 .| 07/01/2018. | MBS Paydown..........cccvevvrvnvererneinsirnnirenns | weeees 145,385 | ... 146,112 | ... 145,385 | ..o [ e [ 0 [ | e 145,385 10/01/2025.
28108P  AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025 .. [ 07/01/2018. | MBS PaydOowN..........ccocrvvererenreiieneiienes | cevvieeevieeeiesseiiiens | e 137,094 | ... 137,094 | ....... 137,325 |..... 137,094 0 10/01/2025.
28618W  AA 2 |ERL2014-1A A1 ABS SNR 2.299 04/19/2044.. . 109/19/2018. | MBS PaydOwN............ccvvvemiinirivciieiiniiins | ervieniiessiseiienienins | v 182,224 | ... 182,224 | ....... 176,188 |...... 178,138 | oo | e 1,596 | s | s 1,596 04/19/2044.
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28618X  AA 0 |ERL2015-1A A1 ABS SNR 2.707 02/19/2045.... .. 1 09/19/2018. | MBS PaydOWN...........cuerveireerierinieiirins | seveesrenerieneseeinnes | evvevenes 11,017 | oo 11,017 | e 10,832 | ....... 10,854 .49 | 49 | s | e 1,017 [ [ | ervererrenenn0 [ s 198 | 02/19/2045. | 1FE........
28618X  AD 4 |ERL2016-1A A1 ABS SEQ SNR 3.968 03/46.... .. [ 09/19/2018. | MBS PaydOWN..........cvoueerrinerierierineines | seerseeisseiseeseseneens | s 151,637 | ....... 151,637 | ....... 151,642 |...... 151,642 (0)] (1)) PSS O 151,837 | oo | wernerieriinens | o0 | i, 3,922 | 03/19/2046. | 1FE........
28851Q  AA 1 |ECLO 2017-1A A CLO SSNR FLT 07/15/27 .. | 08/28/2018. | Distribution et | s ...30,000,000 |...30,000,000 |...30,000,000 |.29,994,642 |.......cccooovuveee | vrrrrrrienn 1,903 | v [ e 1,903 | .o ...29,996,546 |... ..1,021,838 | 07/15/2027. | 1FE........
28932M 3 |ELM RD GEN STA 5.209 02/11/2030 .. | 08/11/2018. | Sinking Fund Redemption............cccceveevees | vevrvevevvevserrenrncen | 2 157,843 | ... 157,843 | .......157,843 | ...... LT/ T SO IR (V1 O O 157,843 | oo | e | 0 | s 8,222 | 02/11/2030. | 1FE........
29267Y  AK 8 |ENERGIZER TL B L+200 06/30/2022..............covvvenee .. | 07/02/2018. | PAYAOWN.........oovvvriirrireirniineiiierieriisnins | cevennieninsnsseeennes | eerrennn8,154 | 8,154 | 16,185 | oo, 9 9 6,154 06/30/2022. | 2FE........
30292* 2 | FBIBRONX CTL 3.91 07/15/2033 .. | 09/15/2018. | PaYdOWN.........covrvvvirerirrirriinnrirerireresenenns | cevene [(0)] RSN PP 93,560 07/15/2033. | 1FE........
30605X  AA 1 |FWAY 2012-1 A2 ABS 4.21 10/15/2042. .. | 09/15/2018. | MBS Paydown...........cccovcevreemereeriereneeians | ceenne (03 1 [T I 90,361 10/15/2042. | 1FE........
30605X AC 7 |FWAY 2015-1A A2 ABS PT SNR 4.213 11/42 .. | 09/15/2018. | MBS Paydown..........cccvevvrvnrerererininnirenns | weeees 0 [ o | e 15,000 11/15/2042. | 1FE........
31307#  AA 9 |CORPUS CHRISTI (FDL) CTL 4.537 2/15/35............ | .. | 09/15/2018. [ PAYAOWN........ccoorvmmrrmcrierircirseeiseinerinenes | reees - R [(0)] SN O 27,214 02/15/2035. | 1............
31307#  AC 5 |CORPUS CHRISTI (FDL) CTL 4.537 06/15/37.......... .. [ 09/15/2018. | PaYdOWN.........oovvviiiriiiniisniicrieriinniis | s | s 15,595 | ......... 15,595 0 [ s | s 15,595 06/15/2037. | 1............
315222 ZZ 5 |FERRARO FINE FOODS L+425 05/09/2024 AR....... .. | 09/28/2018. | PAYAOWN........courvenvrrrirrireereinerienieerines | ceerseessssinesinesienens | ceeenerenn 3,233 | s 3,233 65 3,233 05/09/2024.
317579  AA 8 |FINS 2015-1A A CLO SEQ SSNR 5.00 07/26............ .. | 07/30/2018. | MBS PaydOWN..........cvoueerrinerierierineinns | seerneeisseiseisesenenns | veeees 949,367 | ....... 949,367 (V1 OO IO 949,367 07/30/2026.
32007V BX 6 |FIRST DATA TL L+225 04/26/2024............ccccrvrrrvrnn .1 09/19/2018. [ CITIGROUP........coevrereierinrisiisisinnierens | crvreessiesssssiessnnes | ones 2,401,500 |..... 2,400,000 |.....2,406,000 |.....cccceeoreere | vervrrmrmrvereinne | wreennn 10,837 | o | e 10,837 ...2,416,837 |... 04/26/2024.
32027L  AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036....... .. | 09/25/2018. | MBS PaydOWN..........cvoreerrirerierierineenes | aeerseeisssinesseseneens | veeees 102,200 | ....... 102,200 | .........89,473 | ....... 92,900 | covoverrerinrenee | errerrreeeene(860) | o | eerreenn(860) | oo | s 102,200 |... 10/25/2036.
32027N RU 7 |FFML 2005-FF5 M2 MEZ FLT 03/25/2035. .. [ 09/25/2018. | MBS PaydOowN..........ccocureverreineiieniiienes | cevviesssissseisseeiins | e 224,606 | ....... 224,606 | ....... 183,054 |...... 220,454 | ..o | e 090 | s [ end,090 | | 224,606 |... 03/25/2035.
32027N ZL 8 |FFML 2006-FFH1 A4 SEQ FLT 01/25/2036 .. | 09/25/2018. | MBS Paydown...........cccvveervneriererereneniss | cevene 523,928 523,928 404,735 | ...... 501,317 523,928 01/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036.... v |+ 1 09/25/2018. | MBS PaYdOWN.........ouvvrrireiriirciierineinns | ceernerissieessesineens | s 606,639 | ....... 606,639 | ...... 565,259 |...... 595,608 | ...ooeveeriinnen | e BT [ s [ 8174 || 606,639 |... 07/25/2036.
32051G SQ 9 |FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35....... .. | 09/25/2018. [ MBS Paydown..........cocovvvverneerernninnirnniinins | wovvrenseninnneneninnes | 0o 407,148 | .......407,148 | .......363,665 |...... 349,579 | oo | 000eeen30,922 | s [ 200030,922 | | 407,148 09/25/2035.
32051G  SQ 9 |FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35....... .. | 09/25/2018. | Pass-THroUGN LOSS.........ccveureenreennnreinns | eevenmenesnnnesnneesnne | onseeemmneennnneen | eernneeei 21,0800 | civiiiiiriiinnrinns | v | vovevinseeinnnee | coveeesseesnsesens | ooeee 0 (115) 09/25/2035.
32051G XQ 3 |FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/35....... .. | 08/25/2018. | Pass-Through Loss. (82) 11/25/2035.
32051G  XQ 3 |FHASI2005-AR5 2A1 SEQ SSNR FLT 11/25/35....... | .. | 09/25/2018. | MBS Paydown.........ccouveueeerrenerirerineeneens | oveernerinernernenennee | o0 318,604 | ......318,604 | .......303,359 |......276,362 | ...coevrvrrnvrrnne | onrrnenn(3,101) | o | eeee(3,101) | s | s 318,604 |... 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35 .. | 09/25/2018. | MBS Paydown...........ccovcermeenereereereneeans | ceenne 25,549 11/25/2035.
32051G Y2 5 |FHASI2006-AR1 2A1 SEQ SSNR CSTR 05/36. .. | 09/25/2018. | MBS Paydown...........cc.vvervenrrrerrerirnnenes | ceevrriverneserrenrnees | eeeeee 54277 | 00000 54,277 | 1....33,889 | 1....38,499 | v | e 14,898 | i | e 14,898 | i | s 54,277 05/25/2036.
32051G Y2 5 |FHASI2006-AR1 2A1 SEQ SSNR CSTR 05/36. .. | 09/25/2018. | Pass-Through Loss. e 0 (32) 05/25/2036.
320518 AA 7 |FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035 .. | 09/25/2018. | MBS Paydown............coccervvmeriverirnrinnians | crveae 629,917 |..... 829,917 | | 1,797,723 04/25/2035.
32051S  AA 7 |FHAMS 2006-RE2 A1 SEQ FLT 04/25/2035.. .. | 09/25/2018. | PasS-TrOUGN LOSS.........vvermreerreernnreinns | aevermeeesnnnesnnnssnns | onneesmmnsennneees | eernneee 18,881 | i | v | vovnvenneeinnneen | coveeesssesnesens | voeee 0 ... | 04/25/2035.
32052E  AA 7 |FHASI2006-AR3 1A1 SEQ SSNR FLT 11/25/36....... .. | 08/25/2018. | Pass-Through Loss. . . , B 0 3,377 .| 11/25/2036.
32052E  AA 7 |FHASI 2006-AR3 1A1 SEQ SSNR FLT 11/25/36....... .. | 09/25/2018. | MBS Paydown...........ccouvverrvenerirerirerenennns | cevene 22,600 | ......... 22,600 | ......... 18,983 | ....... 18,878 924 |..... 924 22,600 11/25/2036.
320564 AA 2 |FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37........ .. | 09/25/2018. | MBS PaydOowN...........cccvvemeemeemereerineenns | ceeneeeseiinernennneens | 001,225,156 | .....1,225,156 | .......814,017 |.....818,528 | ....ccocoovvrrvers | crrnne 147,240 | oo L AT240 | | e 1,225,156 11/25/2037.
32056J AA 2 |FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37. .. | 09/25/2018. [ Pass-Through LOSS...........cccrvrvermerveinnnnns | rovvrernernsinnneninnes [ vvnsninnnennnnines | ooeeeeeB 1,270 | it | v | e | vervveisssnsiinnnns | veves 0 11/25/2037.
33803W  AA 7 |FISHERS LANE 3.666 08/05/2030. <. | - | 09/05/2018. | Sinking Fund RedemPioN...........ccccvveeenreee | covvevremeermneernneens | 00000n207,999 | 1......207,999 | .......207,999 |......207,999 | ..oovvvoivmrevnnne | wormrmrernnneennnees | oo 0 08/05/2030.
338304 AA 3 |GUYS 2017-1A A2 ABS SNR 4.60 07/25/2047 .......... .. | 07/25/2018. | MBS Paydown...........ccovcemerenmrernernererneirnns | evvseeenrnsernnrnneens | eveeereen2,500 | 000000i27,500 | 1i0000.27,500 | 1000027,500 | oo | cevverieeirieeinee | e 0 07/25/2047.
343412  AB 8 |FLUOR CORP (NEW) 3.375 09/15/2021 .. | 09/24/2018. | Make Whole Call............ccovvvrererverrerirneernns | vevrriirnirverrecenneens | +....5,032,850 |.....5,000,000 |.....4,955,950 |...4,981,899 | .....cocormvrvurns | wovvrrne 18,101 | oo | e 18,101 | .o 09/15/2021.
34417M  AA 5 |FOCUS 2017-1A A2l ABS SNR 3.857 04/30/47. .. | 07/30/2018. | MBS Paydown.............couveeereeemmeeennneinnees | eevemmnnessnneesnneeinns | weeeeeed0,000 | 100202.30,000 | ...012..30,000 | +00..30,000 | vvovnvverrviinn | covmverneeiirenins | e 0 04/30/2047.
34417TM AB 3 |FOCUS 2017-1A A2Il ABS SNR 5.093 04/47. .. | 07/30/2018. [ MBS Paydown..........cccvvvvrrverernnennirnnnenins | wovvrennerssisnneninnes | rereeen 15,000 | 1er15,000 | ... 15,000 | 00t 15,000 | oo | evveiverniieinns | vevee 0 04/30/2047.
344868  AA 2 |FOOTBALL 2020 TRUST 5.35 10/05/2020.... ... | .. | 08/16/2018. | Partial Make Whole Call............coovvvemrreernnes | coverereernneersnniinns | 00:3,573,126 {....3,413174 | .3, 413174 | .3 413174 | oo | e | oo (N T 3,413,174 10/05/2020.
345222 ZZ 9 |FOUNDATION RISK TL L+475 11/10/2023 AR......... .. | 07/02/2018. | Paydown...........cc.coeeennvn. .64 |.... 64 2,564 11/10/2023.
350400  AA 9 |FFIN 2017-1A A ABS SSNR 3.3 07/15/2033.............. .. | 09/15/2018. | MBS PaydOWN...........coorveeirierirererneeinrins | cevvserieriesesseesenes | ceves 1,519,075 |..... 1,519,075 |..... 1,518,855 |...1,518,861 .89 |..... 89 ...1,519,075 | ... 07/15/2033.
35563C  AY 4 |FMMHR 2015-R1 C3 MEZ FLT 11/25/2052 RE......... .. | 09/25/2018. | MBS PaydOWN...........cccneevriemerierirneirnenions | sevsseiiserseeirseerneens | c00een55,959 | .....55,959 | ........46,621 | ....... 46,186 205 |..... 205 11/25/2052. | 1............
357666 ZZ 2 |FRONTLINE TECH L+650 09/15/2023 AR .. | 09/28/2018. [ PAYAOWN........coovvvrvrireiriirienrsisisniersnies | crvrirenenisesennninnnns | vonverenens 1,838 | ovirnnnnn 7,838 | i 7,435 | i 7,446 392 |..... 392 09/15/2023. | 3FE........
358222 ZZ 3 |FRIEDRICH HOLDINGS L+700 02/07/2023 MD........ | .. | 09/28/2018. | PaydOWN..........ccorsevrmremrrrerierineersnisenines | crveriseesensssinennns | wornernn 30,542 | ... 30,542 | .........30,542 | ....... 30,523 L8 18 02/07/2023. | 2FE........
360444 ZZ 9 |FWRHOLDING CORP L+600 08/25/2023 AR........... .. | 09/28/2018. | Paydown.........ccoovvveevinrinricniineiverieenns | eenriensicsnisennenens | e 10,053 | 100010,083 ] ....9,802 | ..o 9,814 239 | ... 239 08/25/2023. | 3FE........
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360555 ZZ 2 |FWRHOLDING CORP DD L+600 08/25/2023 AR..... | .. | 09/28/2018. | PaydOwn..........ccccoovumvieimmiiinnieinniiinniiiinns | cevees 1,333 29 9 08/25/2025.
36157N FL 3 |GECMS 1997-HE4 A6 SEQ 7.17 12/25/28................ .. | 08/25/2018. | Pass-THrough LOSS..........cc..ourvememveimreiirins | covveereeinneiieneiiens 39 | s | e 39 12/25/2028.
36157N FL 3 |GECMS 1997-HE4 A6 SEQ 7.17 12/25/28 .. | 09/25/2018. | MBS Paydown............ccoccurvvmiriverirnrinniins | crveae 166 .68 |.... 235 12/25/2028.
361856  CQ 8 | GMACM 2003-HE2 A5 NAS STP 04/25/2033............ | .. | 09/25/2018. | MBS Paydown...........ccccowemmvremmcremnniiienns | cevees .5 I I 1 04/25/2033.
36185M  AJ 1 | GMACM 2005-AF1 A2 SEQ SNR FLT 07/25/35........ .. | 09/25/2018. | MBS PaydOwn............cccovvumivniieriniiiniiins | crvessineiivenissiennns | vt 94,179 6,435 | ..o | e 6,435 | ..coovri 07/25/2035.
36185N 6N 5 | GMACM 2005-AR2 2A SEQ SNR FLT 05/25/2035.... | .. | 09/25/2018. | MBS Paydown..............cccccowvmmriinnniiiinniiinns | o 219,931 | 19,931 | 18,810 | 18,746 | | (1,551) | oo [ e (1,551) | oo 05/25/2035.
36190F  AD 2 |GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... | .. | 09/25/2018. | MBS Paydown............ccccoccmrvvererevirnmriiinnis [ oo ..85,859 394 ... 394 07/25/2035.
36191Y  BA 5 |GSMS 2011-GC5 A3 SEQ SSNR 3.817 08/2044....... .. | 09/10/2018. | MBS Paydown. 812 | ... 812 08/10/2044.
36228F UJ 3 | GSR 2003-7F 4A1 PAC SSNR 3.25 10/25/2032........ .. [ 09/25/2018. | MBS Paydown............coocvevmmeeemrnrrinniinnnns | cevvvnnerrenerinnnninne | ceeeee 12,408 | 10000 12,406 | 1ii012,9100 | i | e | ceveii (V) R (VAN | P— 10/25/2032.
3622EA  AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047...... .. | 09/25/2018. | MBS Paydown................. 32,386 |..... 32,386 03/25/2047.
362341 4A 4 | GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036...... .. | 09/25/2018. | MBS Paydown.............cccocwmmveennniiinniinnnns | cevvvsneiisnniisnniinns | coeeenn 49,904 | 149,904 | . 47,750 | ... 48,046 | ...occcoooriinnis | v (74)] ... (74) 01/25/2036.
362341 4A 4 | GSR 2006-AR1 2A1 SEQ SSNR FLT 01/25/2036...... .. | 09/25/2018. | Pass-Through Loss. - 0 01/25/2036.
362341 BR 9 |GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............. .. | 09/25/2018. | MBS PaydowN........c.ovvrevrerveererineinninnierins | coevesnsnessniseerennnes | oveens 145,778 | ....... 145,778 | ....... 142,863 |...... 144,942 307 |..... 307 06/25/2035.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035........ .. [ 09/25/2018. | MBS PaydOowN..........cc.comvveirereiiieniiinnns | cevvienevisneiesnsniins | e 169,919 | ... 169,919 | ....... 158,579 |...... 157,974 | oo | e (1,423) | oo [ o (WY} p— 07/25/2035.
362341 FN 4 | GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035........ .. | 09/25/2018. | Pass-Through LOSS............ccccvrinmicnnincins | cevnriiisnisciieniicins e | e (1,454) B 0 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035...... | .. | 09/25/2018. | MBS Paydown. 3,949 | ... 3,949 11/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035...... .. | 09/25/2018. | Pass-Through Loss. e 0 11/25/2035.
362341 XE 4 | GSR 2005-AR7 5A1 SEQ SSNR FLT 11/25/2035...... .. | 09/25/2018. | MBS Paydown...........couvverrirerireriniiiniins | ceviennivenireniseiennns | e 166,125 | Lo, 166,125 | .......146,264 |..... 147,900 | ..cceooirivcvre | wrerrirnnst 4149 | e [ s 4,149 | ..o . 11/25/2035.
362341 XE 4 |GSR2005-AR7 5A1 SEQ SSNR FLT 11/25/2035...... .. | 09/25/2018. | Pass-THrough LOSS..........ccocrvuemeeiereiiins | covvieneeieneisnnsinns | veresienesiesenes | ceeveons (27,997) [ coonrverrreeneeees | ovrererneneinnes | eneeeinnessnnees | eenreesnesennees | e (V10 O (25,494) | ... 11/25/2035.
362341 XG 9 |GSR 2005-AR7 6A1 SEQ SNR FLT 11/25/2035........ .. | 09/25/2018. | MBS Paydown............ccccumvvmeriverirerirnniins | crveee 259,643 | ......246,921 | ...... 248,572 6,859 | .ooviireriei | e 6,859 | oo | e 259,643 | ... 11/25/2035.
36242D  4W 0 |GSR 2005-AR3 6A1 SEQ SSNR FLT 05/25/2035...... | .. | 09/25/2018. | MBS Paydown...........c.ccccovvemmerimmmeemnniiins | e 72,299 05/25/2035.
36242D  BZ 5 |GSR 2004-9 B1 MEZ FLT 08/25/2034...........ccccooeenece .. | 09/25/2018. | MBS Paydown...........coocvveerevemrririnnirienes | cevvveneirsnnvrenennnns | 20eei 208,733 | .......208,733 | .......200,789 |...... 200,705 . 08/25/2034.
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034... .. | 09/25/2018. | MBS Paydown.............ccccoevemmvennmieinniiiinnis | cevees 235,766 235,766 | ....... 237,013 |...... 237,149 (244) | oo | e 235,766 | ... 09/25/2034.
36242D FX 6 |GSR 2004-11 3A1 SEQ SNR FLT 09/25/2034... .. [ 09/25/2018. | MBS PaydOowN...........cocorvverririneiiieniiienes | cevviensiieneeisnseiins | e 198,585 | ... 198,585 | ...... 198,922 |...... 198,940 | ..o | cvereerenen(B67) | o | e ({74 O 198,585 | ... 09/25/2034.
36242D H4 8 | GSR 2005-AR2 1A1 SEQ SNR FLT 04/25/2035 .. | 09/25/2018. | MBS Paydown...........ccovvervvnirverirnniniiins | evveniiessieeiiesinnins | e 266,815 | ....... 266,815 | ...... 244803 |...... 245,487 | ..o | 09,925 [ [ 9,925 | oo | e 266,815 | ... 04/25/2035.
36242D  H9 7 |GSR 2005-AR2 4A1 SEQ SNR FLT 04/25/2035 .. | 09/25/2018. | MBS Paydown.............ccocvwerveenrmeiinniiinnns | ceeees .755,280 04/25/2035.
36242D QY 2 |GSR 2004-15F 2A2 TAC SNR 5.00 12/25/34............ .. [ 09/25/2018. | MBS Paydown............coovvverevernrrrinenirienes | cevees 3,232 12/25/2034.
362445 AD 0 | GSAA 2006-13 AF4 SEQ STP 07/25/2036. .. [ 09/25/2018. | MBS Paydown............coovvvemmveinriinniiinnis | cevvensiiissniiinniiinns | o 138,835 | ......138,835 | .........95,796 | .....87,775 | ..cocoriiminians | eeeeenn(11,390) | oo | e (11,390) | oo | s 138,835 07/25/2036.
36248%#  AA 0 | GSA (ANCHORAGE, AK) CTL 3.50 11/15/2030. <. [ 09/15/2018. | PaYAOWN..........oovverriiirceiineeieeeeieeeeiiiens | ceevieeesiseeeieneiinns | oo 294,099 | ....... 294,099 | ....... 296,746 |...... 296,421 (193 [ o | e (193) | coveoerviies | v 294,099 11/15/2030. [ 1.....c....cc
362480 AD 7 |GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036.... .. | 09/25/2018. | MBS Paydown...........cccoveemrvniriverirerernininns | cvveee 140,492 | ....... 140,492 | ....... 108,562 |...... 110,336 | oo | v 10,355 | .coocevivicren [ e 10,355 | .o | e 140,492 05/25/2036. | 1FM.......
362480 AD 7 |GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036.... .. | 09/25/2018. | Pass-THhrough LOSS..........cc..coervevereevmneernns | cevvvenerinnnirnnniinns | overernenennnnen | eereeeni1,335 | il 18,491 | i | oo | e | oo (V1 O I 16,045 05/25/2036. | 1FM.......
36248F  AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44................. .. [ 09/10/2018. | MBS Paydown..........cc.ouvvvemrvemrreirnenrrnenes | cevvirernirsnnvienenrnns | oeeeni 287,962 | ......287,962 | .......293,647 | ...... 289,816 | ..o | e (395) [ covevrrirrniin | cevirn (395) | coveomrries | e 287,962 03/10/2044. | 1FM.......
36249@ AA 1 |GSA GTH CTL 4.56 05/15/2038 .. [ 09/15/2018. | PaydOWN..........ccrvvirreineiinciienciissniiinns | cvvvveneiisnniisnniinns | e L, 1490 | 71,149 | 71,149 | L 71149 | | e [ s (V1 OO I 71,149 05/15/2038. | 1............
362669 AV 5 | GSR 2007-4F 6A1 SEQ 6.0 06/25/2202 .. [ 09/25/2018. | MBS Paydown............oovvvemmeviineiiinniiinnes | cevvivenevrnnneirsnceinns | e 15,681 | 115,681 | 14,441 | L 13,197 | oo | e (5,282) | .ooovvverreiins [ e (5,282) | ..o | v 15,581 06/25/2027. | 1FM.......
362669 AV 5 | GSR 2007-4F 6A1 SEQ 6.0 06/25/22027 .. | 09/25/2018. | Pass-THhrough LOSS..........cc.crvenrreennenrinnns | cevvimenvinenninnnninns | covserennesnennnen | ceneennn2y13 | 2,700 | i e 0 06/25/2027. | 1FM.......
36298G  AA 7 | GSPA MONETIZATION TR 6.422 10/09/2029........... | .. | 09/09/2018. | Sinking Fund Redemption 123,906 | .......123,906 | .......125,640 |...... 125,019 | oo | e 81)] ... (L5 S O 123,906 10/09/2029. | 2FE........
368286Q QH 2 | GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045......... .. [ 09/10/2018. | MBS Paydown..........cc.ovevvermrvemmrvrnnnrirnenes | cevvrenevirsnniirenninnns | e 146,210 | .......146,210 | .......139,186 | ...... 145,893 | oo | s 1,195 | s [ e 1,195 || e 146,210 11/10/2045. | 1FM.......
370555 ZZ 0 |GEHL FOODS TL L+500 01/25/2024 AR................... .. [ 08/01/2018. | PaydOWN...........cvvverrinnriinnienniiinniiinns | crvvvsnniisnniienniinns | eeverenen 9,378 | 1000009,375 | 109,103 | s 272 | ... 272 9,375 01/25/2024. | 3FE........
375222 ZZ 2 |GLOBAL FRANCHISE GRP L+575 12/18/2019 AR... | .. [ 09/28/2018. | PAYAOWN...........ccocveeerrreerrriirnrirnrniiinniirenns | cevvirenenireneissnnniens | coeeee 18,957 | a0 78,957 | i 78167 | oo 78,233 T24 | i [ e T24 | i | e 78,957 12/18/2019. | 3FE........
393505 HU 9 |GT 1995-6 B1 SUB 7.70 9/15/2026 .. | 09/15/2018. | MBS Paydown...........ccovvverriverirerirnrininiins | eevvevisniverirsiinnnns | e 42,888 | ... 42,889 | ........43,257 | ....... 42,888 B (V0 PO ISR 42,888 09/15/2026. | 1FE........
393647  AC 6 |GRNBR 2007-1A C CLO MEZ FLT 11/01/2021.. .1 08/01/2018. | MBS Paydown............coocvweerevimrrieinnriinenns | cevvireserrenenrenninns | 1,733,662 | ..e. 1,733,662 |..... 1,700,073 |...1,731,534 2128 | o | 2128 | 11/01/2021. | 1FE........
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39678W  AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34. . |- ] 09/25/2018. | MBS PaydOWN...........ccoocrvierriiinniiinniiiins | ovrevieseiiensiiisnniies | cevvienas 34319 | ... 34319 | ... 34,148 | ... 34,550 (3)] (61 ) I I 34,319 | e | v | 1,074 | 09/25/2034.
40066N  AA 4 | GUANAY FILTD 6.00 12/15/2020 .| C| 09/15/2018. | Sinking Fund Redemption..............ccccceoeeeee | conreveemeeireneirincins | ceveene 254,047 | ....... 254,047 | ....... 254,218 |...... 254,109 | ..o | e (26) | ..... (172) 1 [T RO 254,047 | ... 12/15/2020.
40066N AA 4 | GUANAY FI LTD 6.00 12/15/2020. .| C109/28/2018. | RW PRESSPRICH..........ccovemrverniirernrineens [ v | e 2,581,927 |..... 2,543,771 |..... 2,545,483 |..2,544,392 | ..ccovieviviri | v (281) | ..... (281) [ v | oo 2,544,245 | ... 12/15/2020.
40414L  AD 1 |HCPINC 5.375 02/01/2021 woee | | 07/16/2018. | Make Whole Call..............covveerveeneiianeien [ oo | oo 5,294,900 |..... 5,000,000 |...... 4,973,950 |...4,990,476 9,524 | oo | e 9,524 | ...ovvvrne. .....5,000,000 02/01/2021.
40423X  AB 8 |NZES2018-PLS1 A ABS SSNR 3.193 01/25/23........ .. [ 09/25/2018. | MBS PaydOowN..........cooouriverrrenrrinniiienns | cevvieesiessssensinns | v 1,871,782 | ..... 1,871,782 |..... 1,871,758 | ..o IO I (s R I 1,871,782 01/25/2023.
40423X  AC 6 |NZES 2018-PLS1B ABS MEZ 3.588 01/25/23... .. [ 09/25/2018. | MBS Paydown............ccovvvimmveinrieinniinnns | crvvensiisssiisnniiinns | o 374,356 | ....... 374,356 | ....... 374,356 |...ccoooviannnene. (0)] e (L)) [ R 374,356 |... 01/25/2023.
404280 AP 4 |HSBC HOLDINGS 4.25 03/14/2024. < | €| 07/03/2018. [ MITSUBISHI.......ccooooivirriiieniiiereireneinens [ o | oo 1,989,900 |..... 2,000,000 |..... 1,986,800 |...1,991,169 646 | ..o | e 646 | ..o | e 1,991,815 |... 03/14/2024.
404280 AP 4 |HSBC HOLDINGS 4.25 03/14/2024..............coeovrvrrenne C|07/09/2018. | MIZUHO SEC USA........ccovvrerrriririnnerinnns | verreisererssisniinnns | veves 2,990,430 |..... 3,000,000 |..... 2,970,630 |...2,980,311 | ..cvoverivrvren | e TAT8 | s | v 1478 | e 2,981,789 | ... 03/14/2024.
40442L  AB 1 |H22015-1A AFX CDO SEQ SSNR 3.3526 06/49...... .. | 09/24/2018. | MBS PaydOown...........c.covvverrriieriinciiinnes | cevvieneiissesiseniiens | oo 681,584 | ....... 681,584 | ....... 681,584 | ...... 681,580 )] (2) [ oo | s 681,584 |... 06/24/2049.
40443A  AB 4 |H22014-1A AFX CDO 3.5069 03/19/2037................. .. 1 09/19/2018. | MBS Paydown...........cccoceerivnerverinreniiins | crveae ..15,202,981 |...15,202,981 |...15,198,420 |.15,201,676 | ....cccoocrrmrrrree | corvrrer 1,393 | s [ e 1,393 | v ....15,202,981 03/19/2037.
41161G~ AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ .. | 09/21/2018. | MBS Paydown 2,856 | oo | 002,856 [ s | e 07/21/2036.
41161G~ AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ .. [ 09/21/2018. | Pass-THrough LOSS..........ccccvervemereernreeirins | cevverenerirnneernnenirens | woverevsenennnnnnes | cevereneen 25078 | i TAB3 | i | e | v | e 07/21/2036.
41161P  EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034 .. 1 09/19/2018. | MBS Paydown...........cccovuemvvneriverirmrenininns | cvvene 23472 | 00023472 | 018,595 | 121,570 | | eveeeen(1,900) [ oo 06/19/2034.
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034........... | .. | 09/19/2018. | MBS PaydOwn............ccccoouvvemrrrimmmiirmnnirins | creees 339,991 | ....... 339,991 | .......338,496 |......338,089 | ......cccooorimunns | corrreren 848 | s [ 848 | | 339,991 06/19/2034.
41161P FV 0 |HVMLT 2004-6 5A SEQ SNR FLT 08/19/2034........... | .. | 09/19/2018. | MBS Paydown..........cccccccoumiuemiiimiinriinnians | ceveriiissiiesiienienins | e 256,705 | ....... 256,705 | .......260,230 |......261,865 | ......ccccomvcunns | cerreenea(d,086) [ oo [ eeereec(4,086) [ o | 256,705 | ... 08/19/2034.
41161P MV 2 |HVMLT 2005-4 1A SEQ SNR FLT 07/19/2035... .. | 09/19/2018. | MBS Paydown.............ccccowmmmverenmveinniiinnns | cevees 113,507 113,507 | .......102,982 |.....100,334 | ....cccoooviivrres | v 3,185 | .113,507 07/19/2035.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35........... | .. | 09/19/2018. | MBS PaydOWN...........ccocomrvvemmrvimmniirnnniirins | cvveeerennvrsnnernnnin | 20 131,863 | 10 131,863 | ........92,257 | ... 87,071 | oo | 223,624 | e 11/19/2035.
41161P UK 7 |HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... .. | 09/19/2018. | MBS Paydown. 08/19/2045.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ .. | 09/19/2018. | MBS Paydown. 09/19/2046.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46........ .. | 09/19/2018. | Pass-Through LOSS..........ccccvrremmmrennmnninns | cevvrnmnrinnnninensines | ovnressnnnssnnennes | eevvreenenneB92 | i1 | s | oo | v | e 09/19/2046.
415333 ZZ 9 |HARVEY TOOLS TL L+475 10/12/2024 AR .. | 09/28/2018. | Paydown . 14,507 L1 T IR 10/12/2024.
419838  AA 5 |HAWAIIAN AIRLINES A 3.90 01/15/2026 weer | .- | 07/15/2018. | Sinking Fund Redemption.............cccccoeeeves | covvevervvvmneivinniinnns | e 134,817 | 134,817 | L 134,817 | . 134,817 | oo | e | e . 01/15/2026.
42770Q  AA 0 |HERO 2014-2A A ABS SNR PT 3.99 09/21/40.......... .. | 09/20/2018. | MBS Paydown. 520,109 |...... 520,047 235 |..... 235 [ oo | e 520,463 | ... 09/21/2040.
42770R  AA 8 |HERO 2014-1A ABS 4.75 09/20/2038 weo |- [ 09/20/2018. | MBS Paydown.........cc.corvvemeviinerinnniiienes | cevviereriisnevinnennnns | 418,083 | ......418,083 | ....... 418,080 |...... 418,083 | ..o [ s | e 0 [ e | e 418,083 | ... [ e [ eerirniieenn0 [ 19,859 | 09/20/2038.
43132W  AJ 9 |HLDN 2015-4A A1B CLO SEQ SSNR 3.41 07/27...... .. | 07/23/2018. | MBS Paydown............ccccucvivnerverinniiinniins | crvesnicveiverinssinnnns | 27,000,000 1.....7,000,000 |..... 7,000,000 |...7,000,000 | ...ocvoreririniiins [ e | e 0 [ oo | e 7,000,000 | ..oovienrieins | e | 0 [ 179,025 | 07/23/2027.
43710K  AC 0 |HEAT 2007-2 2A2 SEQ FLT 07/25/2037.... .. | 09/25/2018. | MBS Paydown.............ccoovvemmervmmmeinnneiinnns | cevvveneivsscnvsnniinns | 2eeen 70,577 | ... 570,577 | .......340,444 | .....526,168 | .....cccooovvvvrres | e 34,296 | oo | e 34,296 570,577 07/25/2037.
43710M  AA 0 |RFMS22007-HSA1 A SEQ FLT 02/25/2037.. ceee |+ 1 09/25/2018. [ MBS Paydown...........ccvverreverenriinerrirneniis [ eevsrerrsenirsneninnnes | onenen 10,094 | 1000010,004 | 16,939 | 11,954 | s | e 1512 [ | 1,512 [ | s 10,094 02/25/2037.
437224  AA 1 |HOME DEPOT MONTEREY PK CTL 3.71 06/15/38.. | .. | 09/15/2018. | Paydown . (V0 OO IS 45,038 |... 06/15/2038.
437303  AA 8 |HPA2016-2 AABS SSNR FLT 10/17/2033............... .. [ 09/17/2018. | MBS PaydOowN..........ccooreveririneiiieniiienes | cevvieeesiseeeisnneiens | e 179,645 | ....... 179,645 | ......178,265 | ...... 178,611 966 |..... 966 | ..o | e 179,645 | ... 10/17/2033.
43739E AP 2 |HMBT 2005-1 A1 SEQ SSNR FLT 03/25/2035.......... .. | 09/25/2018. | MBS PaydowN........c.overevrrineerenieiisiinieins | covvesssessnsseeiennnes | oveens 174,558 | ....... 174,558 | .......158,957 |...... 158,988 3734 | e | e 3734 | i | 174,558 | ... 03/25/2035.
43739E CL 9 |HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037........... | .. | 09/25/2018. | MBS PaydOWN...........ccoommvuerrriimniiinniiiins | oerevieeeeieensinsneens | coereinns 7,927 | oo 7,927 | .........6,837 | ... 6,637 | oo | e (1,057) | oo [ e (1,057) | oo | e 7,927 04/25/2037.
43739E CL 9 |HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037........... .. [ 09/25/2018. | Pass-THAroUGN LOSS..........cveurveereeerniiins | cevvirersiinnesisnesines | onereesenesisennes | ceveeeenes 3,706 | oo [ e [ e [ e [ s 0 JSTSTOUSPOUSPPUUVR VVPTOUPPOURSTOO EURRPOURRPOOROTOR RPN (U O 04/25/2037.
43739H  AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036 .. [ 09/25/2018. | MBS Paydown............covvvemmieinniinniiinnes | cevvisnesisnniesnniinns | oo 1,141,818 |..... 1,141,818 | ... 998,630 |...1,025,285 |.....cooccoouvviiee | 20054998 | i | 54,998 w1818 | | e | verniiennnn0 | 16,471 | 12/25/2036.
437690  AX 8 |HMAC 2004-3 AV3 SEQ SSUP FLT 07/25/34.... .. | 08/25/2018. | MBS Paydown............ccocvverevernreeeinniiienns | cevees 555,114 | ....... 555,114 | ....... 482,950 |...... 527,276 07/25/2034.
44329H AG 9 |HP COMM LLC 5.02 03/15/2023.... .. | 09/15/2018. | Sinking Fund Redemption............cccccuvvceeis | vevvrvenncverivernnins | 000 279,436 | .......279,436 | ...... 273,757 03/15/2023.
44329  AS 3 |HP COMM LLC 5.32 03/15/2023.... .. | 09/15/2018. | Sinking Fund Redemption..............cccccocevves | covvvenevvennnvincicrnns | cveeen 46,547 | ... 46,547 | ... 45,788 03/15/2023.
44903L  AD 1 |HYGIENATL L+400 04/30/2024 AR.........ccccovvrrunc .. | 09/28/2018. | Paydown..........ccccevueiirinricniicnsiiciiecins | e | e 1,289 | 001,289 | i 1,268 04/30/2024.
449669 CD 0 |MOSAIC GLOBAL 7.375 8/01/2018 .. [ 08/01/2018. | MtUFity..........ooovveerieeniisreereiieneiiineies | cevvvsssivsnniisnniinns | 475,000 | .....475,000 | ....... 525,972 08/01/2018.
45112A  AA 5 |ICONX2012-1A A ABS 4.229 01/25/2043.. .. | 07/25/2018. | MBS Paydown............coocvverevemmerirneniinenns | cevvrerevreeenseneiines | ceeeenn 97,583 | 100..97,683 | .oecc 97,583 01/25/2043.
45254N JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034 .. | 09/25/2018. | MBS Paydown. ..69,271 09/25/2034.
45254N KX 4 |IMM 2004-9 1A1 SEQ SSNR FLT 01/25/2035 .. | 09/25/2018. | MBS Paydown. \ 3,297 01/25/2035.
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035............ .. | 09/25/2018. | MBS PaydOowN..........covoumvvirrnrinrrieniiinnns | cevviesssessisnsiinns | e 153,487 | ....... 153,487 | ....... 124,707 04/25/2035.
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45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035.... .. | 09/25/2018. | MBS Paydown............cccccvmnvieinmiiinniiinnns | cvvvvsneiisnniinnniinns | coeennn 3,577 | i 43577 | 21,712 | 3575 | | 15,794 | oo | e 15,794 | ....cccc.... 08/25/2035.
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035.... .. | 09/25/2018. | Pass-Through Loss. - 0 08/25/2035.
452547 TN 4 |IMSA 2006-1 2A1 SEQ FLT 5/25/36.. .. | 09/25/2018. | MBS Paydown..........cccouvvvemmrvemmneineninnnns | eevviennrinennirnenninns | eeveereeees 1,867 | e 1,867 | e 1,307 | i 1419 | | v (548) [ covoverrirerii | crvienn (548) 05/25/2036.
454889 AN 6 |IND MICH POWER 7 03/15/19 woer | .. | 09/07/2018. | Make Whole Call............cocovrveireirenriiicens | coveereieeeiiieceiens | oo 5,108,857 5,448 | oo | e 5,448 .....5,000,000 03/15/2019.
455222 ZZ 5 |IMPACT SALES TL L+650 06/27/2023 MD................ . [ 09/28/2018. | PAYAOWN..........ocoureerrvireiirenrieeniessiiens | cevveresssssessissssinns | cevenees 14,854 | .. 14,854 | 15,116 | i | e | e (262) | ..... (262) 14,854 06/27/2023.
45660K  AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037....... . | 08/25/2018. | Pass-Through LOSS..........cc.courvvnnmviinnniinns | cevvveneiisnniinnniinns | o | eeeennni22,8501 | it 18127 | v | v | v | oo 0 22,501 02/25/2037.
45660K  AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037....... .1 09/25/2018. | MBS Paydown............ooveverevemneienenirienns | cevvirerevreneeiieneninns | e 242,868 | ......242,868 | .......195,660 |......200,176 | ..cocoovvrvvurres | v 10,189 | oo | 10,189 | .covoe. 242,868 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35......... . | 08/25/2018. | Pass-Through Loss. B 0 (270) 02/25/2035.
45660L  CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35......... .1 09/25/2018. | MBS Paydown............coovvwemmremmnrininiinnnns | cevvveneevsnniisnnnnens | e 143,070 | .......143,070 | .......106,299 |...... 104,945 | oo | cereeenn(8,034) | i | [(HORZ ) — 143,070 02/25/2035.
45660L DB 2 |INDX2005-AR11A1 SEQ SNR FLT 03/25/2035....... .1 09/25/2018. | MBS Paydown..........cccvvvvermmvimnvirnerrinnnns | eevvrmenrinnnrrnnnnnnns | ceeeenn 23,101 | 100000023,101 | .0000022,927 | e 22,940 | ..o | 58 [ 58 03/25/2035.
45660L V9 7 |INDX 2005-AR31 1A1 SEQ SSNR FLT 01/25/36....... . | 08/25/2018. | Pass-Through LOSS...........c.ccurveiumeiienniiins | covvveneiisnniiinniinns | evnmevnsneinnnnnes | cvvenenernnneena(2) | oo | v | v | cereeenns(1483) | v | e (1,483) 01/25/2036.
45660L V9 7 |INDX 2005-AR31 1A1 SEQ SSNR FLT 01/25/36....... .1 09/25/2018. | MBS Paydown............oovvvemrevemmcerinniinenns | cevvireneeirenerssneernns | ceeeer:89,869 | .......89,869 | .........80,604 | .......80,866 | .....ccooowvmmmrns | woveeene8,131 | oo | 6,131 | 01/25/2036.
45660N SJ 5 |RAST 2003-A7 A12 PT TAC 5.50 07/25/2033............ | .. | 09/25/2018. | MBS Paydown..........ccoervrvrvrmrrerrvennirerinnes | cvrververinnseereninninne | vreennnd 14281 | 100000 37,281 | 10000 37,583 | 110037,335 [ [ v (145) [ s | s (145) [ oo . 07/25/2033.
45660N W6 8 |RAST 2004-R2 A3 Z 5.50 08/25/2034 RE. ceee | -+ | 09/25/2018. [ MBS Paydown.............cvvereveeneiiinnirieniis | eoverevvsneivsnciinnnns | e 105,845 | 1...105,845 | ......110,741 | ... 110,342 | oo | ceeennn(3,277) | (3,277) 105,845 |... 08/25/2034.
45660N X9 1 |INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34........... .. [ 09/25/2018. | MBS Paydown............cuvvvemmrvermrnrirnnniinenns | cevvirenevivsneninnneinns | ceeeeen88,142 | 10000088,142 | 00l 72,277 | 073,024 | s | e 10,679 | i | e 10,679 | oo 88,142 10/25/2034.
456618  AF 4 |INDX 2006-AR8 A3A SEQ SSNR FLT 07/25/46. .. | 09/25/2018. | MBS Paydown.............ccccewemmvinceinnniiinnns | cevvvsneivsnniisneiinns | weeeenn80,407 | .......80,407 | ........ 70,634 | ... 70,311 | i | 23,288 | 3,288 80,407 07/25/2046.
456618  AF 4 |INDX 2006-AR8 A3A SEQ SSNR FLT 07/25/46 .. | 09/25/2018. | Pass-THrough LOSS..........ccccrrveemreenmreninins | eevveremniinnneinnniinnns | overeinnnesnnnnnes | cevennene D881 | it | cervinniiinnnis | e | coervenessineeeins | e 0 07/25/2046.
45661X AB 8 |INDX 2006-AR13 A2 SEQ SSNR FLT 07/25/36......... .1 09/25/2018. | MBS Paydown...........ccrvvvvenrenninerinnneererns | wvvversnnerinnnsneninnes | 000 214,098 | .......214,098 | .......128,325 | ...... 132,947 | oo | v 30,553 | e | e 30,553 | ..cviieene 07/25/2036.
45669A  AD 6 |INDA 2007-AR12A1 SEQ SNRFLT 03/37................ .1 09/25/2018. | MBS Paydown............oovveemrvemmnirinniiienns | cevvvenerrsnniienenrins | coeeenn42,038 | ... 42,038 | ........39,967 | ....... 39,953 3,685 | ... 3,685 03/25/2037.
46184#  AA 5 |INVISION DIV LIBOR+900 6/30/2020...............covcveen. L[ 07/02/2018. | PaydOWN..........corrverrriinrieniisenriseniiieens | cevieessirsnnsisennnnes | ceeeeen 43,750 | 143,750 | ..o 43,313 | L 43,482 O (1) 06/30/2020.
46185J AA 6 |IHSFR2018-SFR1 A ABS SNR FLT 03/17/2037 .. | 07/17/2018. | MBS Paydown.............ccocvwmrmvemrmriinniiienes | ceeees I 5 03/17/2037.
46616M  AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048.................. . [ 09/15/2018. | MBS Paydown............coocevemeeemreeennninenns | cevees .50 |..... 50 12/15/2048.
46616M  AB 6 |HENDR 2010-3A B ABS 6.85 12/15/2050. .. | 09/15/2018. | MBS Paydown.............ccccowvemmvennmieinniiiinnes | crvees N 0 12/15/2050.
46616P  AA 1 |HENDR 2011-1A A ABS 4.70 10/15/2056 .. [ 09/15/2018. | MBS PaydOowN..........ccocrvvereriniiiieniiinnns | cevvienesiseeeisnsiiins | e 117,458 | ...... 117,458 | ....... 117,428 |..... 117,421 TN 5 117,458 10/15/2056.
46616Q  AA 9 |HENDR 2011-2A A ABS 4.94 09/15/56 .. [ 09/15/2018. | MBS PaydOowN..........covorrvvirnrierriieniinnns | cevvieessiessisssiines | e 124,012 | ....... 124,012 | ....... 123,941 | ...... 123,930 A3 . 13 124,012 |... 09/15/2056.
46616V~ AA 8 |HENDR2012-1A A ABS 4.21 02/16/2065.. .. | 09/15/2018. | MBS Paydown.............ccccveemrmeerrcriinniiinnes | ceeees 3,476 3,476 3,459 74,015 I T 3 02/16/2065.
46617A  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065....... . [ 09/15/2018. | MBS PaydOowN..........ccocuvverrverriiineriinenns | cevveeeesiesseienssiins | e 153,680 | ....... 153,680 | ....... 152,140 |...... 152,235 LT TN I 157 | 09/15/2065.
46617F  AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067. .. [ 09/15/2018. | MBS Paydown............covvvemmveinriinniiinnes | cevvensiiisssiisnniiinns | o 128,863 | ...... 128,863 | ....... 128,492 |...... 122,343 42 ... 42 04/15/2067.
46617J AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062 .. [ 09/15/2018. | MBS PaydOwN..........ccoorvvereiiireiiireiiienes | ceevieresieneeienniiins | ceveneees 97,923 | ........ 97,923 | ....... 97,900 | ....... 97,919 w8 8 03/15/2062.
46617L AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41 .. | 09/15/2018. | MBS Paydown........c.overevervneeerrneiininnierns | cevvissssersssseesennnes | oveens 162,087 | ....... 162,087 | ....... 161,956 |...... 161,954 L34 | 34 01/17/2073.
46617T  AA 2 |HENDR 2014-1A A ABS SNR 3.96 03/15/2063......... |.. | 09/15/2018. | MBS Paydown...........ccccourmreremmmremmmiinnciis | covemerisceeieneiiinnees | coveees 164,585 | ....... 164,585 | ...... 164,492 |...... 164,498 12 ... 12 03/15/2063.
46618A  AA 2 |HENDR2014-2A A ABS 3.6101/17/2073.................. . [ 09/15/2018. | MBS PaydOowN..........ccoourrverrvireiineniinenns | cevvieeesisseeienssinns | oo 246,615 | ....... 246,615 | ....... 246,270 | ...... 177,147 L8 18 01/17/2073.
46618H  AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077......... . [ 09/15/2018. | MBS Paydown..........cocrvverrinniiinniiiiinns | e | oo 421,409 | ....... 421,409 | ....... 421,731 | ... 421,755 | oo | e (48)]..... (48) 06/15/2077.
46618L  AA 8 |HENDR 2015-1A A ABS SSNR 3.26 09/15/2072....... . [ 09/15/2018. | MBS PaydOowN..........ccoourivererineiineniiienns | cevvienesieneeienniiins | oo 417,815 | ....... 417,815 | ... 413,936 |...... 414,155 646 | ..... 646 09/15/2072.
46619R AA 4 |HENDR 2015-2A A ABS SSNR 3.87 03/15/2058....... .| 09/15/2018. | MBS PaydOWN........c.ovurevrivrirriernnieeerns | wvversssinerssisseessnnes | oveens 160,607 | ....... 160,607 | ....... 160,854 |...... 160,828 | ... [ v (33)] ..... (33) 03/15/2058.
46619X  AA 1 |HENDR2015-3A A ABS SSNR 4.08 03/17/70........... . [ 09/15/2018. | MBS PaydOowN..........ccocurvvereeerneiiinneiienes | cevveenesisnesiensiiins | e 176,087 | ...... 176,087 | ....... 175,932 |...... 175,939 .22 | ... 22 03/17/2070.
46620J AA 9 |HENDR2017-1A A ABS SSNR 3.99 08/15/2062....... . [ 09/15/2018. | MBS Paydown...........cc.cocuervieniivciiieninniens | ceinriiensissivennenins | e 91,564 | i 91,564 | ........91,493 | ... 91,496 . 2 08/16/2060.
46620V AA 2 |HENDR2017-2A A ABS SSNR 3.53 09/15/2072....... . [ 09/15/2018. | MBS Paydown.............cccovwmmmvenmiiinniiinnns | cevvveneiisneiisnnnnnns | e 111,307 | i 11,307 | ... 111,257 | ... 111,258 210 10 09/15/2072.
466247 L6 8 |JPMMT 2006-A2 IIB1 MEZ SEQ CSTR 08/25/34....... .. [ 09/25/2018. | MBS Paydown............ovveerevimmeriinniinenes | cevvirerevieneninsneiins | ceeeern09,685 | oo 69,685 | ........66,419 | ... 66,973 (V7] L R B (2,722) | ..o 08/25/2034.
466247 QP 1 |JPMMT 2005-A3 7CA1 SEQ SSNR FLT 06/25/35..... | .. | 09/25/2018. | MBS Paydown...........ccc.veverrumviniivcrirenis | oeees ..87,109 | ........80,250 | ....... 78,594 227 | ... 227 06/25/2035.
466247  RP 0 |JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. .1 09/25/2018. | MBS Paydown............ccocewemeeemreeeinniinnns | cevees A1, 41,327 | 36,678 | 37,015 | oo | e (U411 O IO (VA1) — 07/25/2035.
466247 UG 6 |JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035...... .1 09/25/2018. | MBS PaydOowN..........ccocrrverrvirnnrinrrinnns | cevvereessinsssinsssinns | v 143,427 | ...... 143,427 | ......140,204 | ...... 140,153 | oo | e (151) [ oo | e (151) | oo 08/25/2035.
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46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35... .. | 09/25/2018. | MBS Paydown.............ccccouummvennniiinniiinnns | cevees 82,551 | .........82,551 | .....79,375 | ....... 54,669 | ...ccoooviinriiins | (18,636) | ....vvvvrriins [ o (18,636) 82,551 | .o [ e | v | s 3,289 | 12/25/2035.
46627M  AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35... .. | 09/25/2018. | Pass-Through Loss. B 0 (79) 12/25/2035.
46627M  CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36... .. | 09/25/2018. | MBS Paydown..........cccovvvvemmmveneneirnnrinenes | eevvirnnnrinennirnenninns | cveeen 13,067 | 1iiei 13,067 | 113,081 | i 9411 | | v (998) [ covoververerrinn | crvirn (998) | cvvevvrvers | ervrir 13,067 03/25/2036.
46627M  CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36........... | .. | 09/25/2018. | Pass-Through Loss. s 0 (48) 03/25/2036.
46627M  CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36...... .. | 09/25/2018. | MBS Paydown...........c..coccervvnivvcvirnnirniinns | v | 200,369,841 | ......369,841 | .......314,874 |...... 313,263 (36,145) | ..oovvererrirees [ e (36,145) | ..oocvvranns | s 369,841 03/25/2036.
46627M  EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36.. .. | 08/25/2018. | Pass-Through LOSS..........cc.courviimmviinnniians | cevvienniisnniisnniinns | ovnnviinnsiisnnies | covnneninneed(82) | o | oo, 2407 | oo | e 2,407 (55) 03/25/2036.
46627M  EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36.. oo |- [ 09/25/2018. | MBS Paydown............oovvverevemmevemnnirienns | cevees 815 29,409 03/25/2036.
46628G  AE 9 |JPALT 2006-A2 1A5 SEQ SSUP FLT 05/25/36......... .. | 07/26/2018. | Suspense Ledger Adjustment...........cc.ccoceee | cevrrivniiverirerinnens [ TA56 | oo [ e 7,156 05/25/2036.
46628K  AC 4 |JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36.......... .. | 09/25/2018. | MBS Paydown.............ccocvvmmveermicriirnerienes | ceeees B 1,025 | v | s 37,528 05/25/2036.
46628L  AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... .. | 08/25/2018. | Pass-Through LOSS............ccccemrunriiniinciins | ervnriiennisniienienins [ | evvnnieeneen DT3[ [ e | o | sevivesiesiieninns | e 0 06/25/2036.
46628L  AB 4 |JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... .. | 09/25/2018. | MBS Paydown (3) 6,415 06/25/2036.
46628V  AH 9 |JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.......... .. | 09/25/2018. | Pass-Through Loss. 395 08/25/2036.
46629H AB 2 |JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036............ .. | 09/25/2018. | MBS PaydOowN...........cccvvvivinnirerireniniiens | cvevniienniseiiresienens | s 131,069 | .......131,069 | ......103,872 | ...... 116,600 | oo | e 11,326 | s | e 11,326 | oo | e 131,069 07/25/2036.
466308  AE 3 |JPALT 2008-R3 3A1 SEQ SSNR 1.8518 5/37RE....... .. | 09/26/2018. | MBS Paydown............ccocceerevimreveinniiinnns | cevees 92,898 | ......... 92,898 | ......... 84,167 | ....... 83,582 ({72 I 92,898 05/26/2037.
466306 AN 5 | JPMMT 2007-A1 4A2 SEQ SSNR CSTR 07/25/35.... | .. | 09/25/2018. | MBS Paydown...........cccocvruemiicnniivniiinniinis [ v | e 13,665 | ......... 13,665 | ......... 12,777 | ....... 12,988 | oo | e 186 | i | 186 | .o | e 13,665 07/25/2035.
46630J AE 9 |JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049........ | .. | 09/15/2018. | MBS Paydown............c.ccccovveiummiimmmiimnniiins | commevvenevisneiienni | 10 419,263 | 1. 419,263 | .......412,203 | ... 414,432 | o | b1 | | 4,411 419,263 01/15/2049.
46630P AP 0 |JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | .. | 09/25/2018. | MBS PaydOwn............cccouvvvermrvimrrrineniiins | o 500 | oo [ e 4,276 04/25/2037.
46631B AJ 4 |JPMCC 2007-LD11 AM MEZ 5.7428 06/49................ .. | 09/15/2018. [ MBS Paydown..........cocoevvrrreerernneerinniienins | wovvrennersnnsnneninnes | coeeen 154,722 | 10 154,722 | 155,447 |1 155,108 | v | cerverennee(TT8) | e [ v (UAL) ] T 154,722 06/15/2049.
46631N DT 3 |JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... .. | 09/25/2018. | MBS Paydown............coovvvemmeveereriinnirienns | cevvireeerrenenrenninns | eevverenn2,883 | 115,883 | 14,850 | ooece 4702 | i [ e 1,096 | i | 1,096 5,883 08/25/2037.
46631IN DT 3 | JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... .. | 09/25/2018. | Pass-Through Loss. 0 08/25/2037.
46632T  AA 3 |JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37...... | .. | 09/27/2018. | MBS Paydown. .622,888 07/27/2037.
46632Y  AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036........... .. | 09/26/2018. | MBS Paydown............coovvveerevemmerrieniinnnns | cevvveceirencnrsneninns | oeeeni 221,987 | ... 221,987 | .......193,337 |......208,837 | .cooooovvvivcrrs | e 8,449 | i | 8449 || 221,987 |... 06/26/2036.
46632Y  AB 0 |JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36. .. | 08/26/2018. | Pass-Through LOSS...........c.courvviumvvianciians | cevvvsnniisnniisnniinns | evnmeninnniinnen | eerennn 19,843 | 1000002528 | i | | e T3 | i | e 713 i | e [ e | v | ccvnneiisnniennc0 | i 06/26/2036.
46632Y  AC 8 |JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 RE.......... | .. | 09/26/2018. | MBS PaydOwn...........ccccourvuemmerirmmnrirmnniiins | coerevrenevrerennsenn | 2 117,3000 | i 117,300 | .......102,637 | ....... 75,295 | oo | e DAA24 | i | D424 | i | el TATB00 [ | e | 0| s 08/26/2037.
46632Y AD 6 |JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE............ .. | 09/26/2018. | Pass-Through LOSS............ccccemrurineiineiins | covnriieniissiiieiinnins [ v | ceviiens 20,040 | ooeirrn8,622 | i 6,631 | oo [ ereeeend8,831 [ [ e [ e e |0 | 08/26/2037.
46633A  AA 3 |JPMMT 2008-R4 1A1 SEQ SSNR CSTR 03/26/37.... | .. | 09/26/2018. | MBS Paydown...........c.cccoovvemmerimmmeimnniiins | e 105,233 105,233 86,868 03/26/2037.
46633A  AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | .. | 09/26/2018. | MBS PaydOWN...........ccoocmrvverrrviererinnniiins | oeeevieeesinnesineniins | cvviens 350,317 | ....... 350,317 | .....271,714 | ... 350,317 11/26/2036.
46633M  AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.. .. | 09/26/2018. | MBS Paydown............ccouvvervvneriverirnrenenns | cvvene 88,538 | ........ 88,538 | .oeeern8,984 | i | e | 088,638 | i | 088,638 | e 04/26/2035.
46633M  AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE.. .. | 09/26/2018. | Pass-Through Loss. 04/26/2035.
46633P AC 6 |JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037......... .. | 09/27/2018. | MBS Paydown. 02/27/2037.
46633P AU 6 |JPMRR 2009-7 11A1 SEQ SSNR CSTR 09/36 RE.... | .. | 09/27/2018. | MBS PaydOwn...........ccccoovvvemmvvrmmneimnniinns | cvvrerrenenrsnervnnni | eoreen 79,027 | 10000 79,027 | 176,248 | o TT7106 | oo | e LIT5 | i [l 1175 | 09/27/2036.
46634D AW 8 |JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37........... .. | 09/26/2018. | MBS Paydown................. 04/26/2037.
46634D  AX 6 |JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37.......... .. | 09/26/2018. | Pass-Through LOSS...........c.ccourvuvmmeuinneiiins | cevvvenevisnniisnniinns | ovenevssnsninnnnes | eeeeen3,263 | i | v | v | oeeeene(82,072) | o | e 04/26/2037.
46635B  AD 3 |JPMRR 2010-7 1A4 SEQ CSTR 03/26/2039............. .. | 09/26/2018. | MBS Paydown............oocvvemeeermmeririnnirienes | cevvvenevsenenrennenens | 2 502,041 | .......502,041 | .......353,061 | ... 409,241 | oo | weeene(B2,713) | i | (32,713) [ 03/26/2039.
46635T CG 5 |JPMCC 2011-C3 A4 SEQ 4.7171 02/16/46 .. | 09/15/2018. | MBS Paydown. 02/15/2046.
46636V  AC 0 |JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046............ | .. | 09/15/2018. | MBS PaydOWN...........coooorvverrrrineriinniiiins | v | ceveens 498,774 | ....... 498,774 | ... 503,760 |...... 500,318 | ..o | e (2,268) | ..... 08/15/2046.
46637D  AA 3 |JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE...... .. [ 09/26/2018. | MBS PaydOowN..........ccocurvvererinerieriiienns | cevvienssisensissseinns | oo 542,774 | ....... 542,774 | ....... 504,101 |...... 527,052 9,790 | .oooovvvvreenns | 009,790 | i 06/26/2035.
46645A  AB 7 |JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE......... .. [ 09/25/2018. | MBS Paydown............covvvemereinriiiniiinnns | crvviensiissniiisniinns | o 419,912 | ....... 419912 | ... 384,744 | ...... 393,368 8,329 |.... 06/26/2047.
472320  AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47......... .. [ 08/25/2018. | MBS PaydOwN..........cooorvverrrieeiiinniiienes | ceeviemenieseeiensiiins | ceverenes 46,495 | ......... 46,495 | ......... 42,577 | ....... 34,659 | ...coovvvieriies | (24,094) | ..o | 00nn(24,094) | oo . 06/25/2047.
472321 AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035.. .. | 09/26/2018. | MBS Paydown...........ccovuemrvnirverirmrinininns | cvveee 329,293 329,293 252,373 |...... 287,841 20,860 | ..cvovevrerins | e 20,860 | ..cvvriire | e 329,293 | .o e | o0 [ 12,821 | 10/25/2035.
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37 weo || 09/26/2018. | MBS PaydOWN............ovourvirrrriieiieniiins | oeeevienenieseeienneens | eeveens 140,982 | ....... 140,982 | ....... 121,844 | ... 135,970 922 | ..... (72725 IR 140,982 |... 20| 3,485 | 01/25/2037.
472321 AG 3 |JMAC 2008-R2 1A3 MEZ CSTR 10/25/35................. .. | 09/26/2018. | Pass-THhrough LOSS..........cc.crvemrenneeriinns | cevvinessinnssinessinns | vssessnsssinnenes | ceveenns 48,866 | ......... 10,726 | oovvecvvieens | v | v 7] ... (T7) | coveeevines | | | e | e (U O 10/25/2035.
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472321 AH 1 | JMAC 2008-R2 2A3 SUB CSTR 01/25/37 .. | 09/26/2018. | Pass-Through LOSS...........c.courvuinmviianiiiins | cevvvenniisnniisnniinns | v | e 19,464 | 100005,882 | i | e | i (93)] .. (93) (35) 01/25/2037.
472321 AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039.. .. | 09/26/2018. | MBS Paydown............coocvverivireriinnirienes | cevvrererirsnenirenninens | 2ee: 339,608 | .......339,608 | .......286,874 |...... 321,761 225 |.... 27570 I 339,608 01/25/2039.
472321 AK 4 |JMAC 2008-R2 3A2 SUB CSTR 01/25/39 .. | 09/26/2018. | Pass-Through LOSS..........cc.omurviinmvirinnnieinns | cevvinnniinnniiinnniiinns | covnmviinnsiinnnies | eoveennnnd3,738 | 2,487 | s 291 | 91 (284) 01/25/2039.
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036.. v |- [ 09/20/2018. | MBS Paydown..........c.oovvvermveieneiinciiinnns | cevvvenerieseivnnnninns | 212,533 | 1.....212,533 | .......195,697 | ...... 209,464 2,600 | .o | s 2,600 | oo | e 212,533 03/20/2036.
47232A  AD 0 |JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036............. .. [ 09/25/2018. | MBS PaydOowN..........coveurvvererrinrrirenriinnns | cevvieesssessissssines | o 385,823 | .......385,823 | .......370,028 |...... 384,628 | ..o | e 1,192 | i [ oo 1,192 | | s 385,823 06/25/2036.
47232A AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.. .. | 09/25/2018. | MBS Paydown 222,664 | ......222,664 | ......43731 | ... 69,000 | ..cooovvviinriiins | o 63,356 | ...ccovvriinni | e 63,356 |....ccoooonnne 05/25/2037.
47232A  AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.. .. | 09/25/2018. | Pass-THhrough LOSS..........cc..courvemereenmmeerens | cevvirmrerrmneernnenirnns | woveresnenesnnnenes | everenen 18,077 | e 3377 | i | e | ceereiieseiieneins | oo 0 05/25/2037.
47232A AN 8 |JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036 .. | 09/20/2018. | Pass-Through LOSS............cecurrivernirirenins | crveerineriveninninnnns v | evverirenennn381 [ | e B 0 03/20/2036.
47232C  AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE........| .. | 09/21/2018. | MBS Paydown.............ccccovumevrmmmvvmnciinenns | covrvenervsnnivsnninnns | 402,207 | ......1402,207 | .......332,685 |...... 358,904 29,872 |..... 29,872 06/21/2037.
47232C  AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE........ .. | 09/21/2018. | Pass-Through LOSS............ccccevrunrivniiineiins | ervnriiennicnninenienins [ evvevvsninniennis | cvvnnenneen80 | v [ o | v | e 0 06/21/2037.
47232D  AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36....... .. | 09/26/2018. | MBS Paydown............cccccummmviienmiinniiinnes | cevvvsneiisnniisnciinns | 295,365 | .........95,365 | ........94,396 | ....... 94,164 A27 | o | e 427 | 09/26/2036.
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36......... .. | 09/26/2018. | Pass-THrough LOSS..........cc.ourveereernmnnrins | cevvrerevirennnirnnneinns | overeesnnenrenenes | eeeereni28,613 | 17,290 | i (9] e (9) 09/26/2036.
47232D AP 7 |JMAC 2009-R5 3A3 SUB SSUP CSTR 01/26/47....... .. | 09/26/2018. | MBS Paydown..........c..oovurvvnnrverrmnrninens | cvvnnviennivenivennnns | oo 144,496 | 0 144,496 | .......123,211 | ... 136,921 6,615 | .o [ e 6,615 01/26/2047.
47232D AU 6 |JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36......... .. | 09/26/2018. | MBS Paydown............ovvvemrevemnceinnniiinnes | cevvieneviennienniinns | coeeenn 19,804 | il 79,804 | ......... 75,058 | ... 7729 | oo | i (1,923) | oo [ e (1,923) 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36......... .. | 09/26/2018. | Pass-Through LOSS............ccccvmrunmiienrinnins | coveriiiniiinsiiiciienins [ | ceviis 22,797 | oo 8,893 | i .46 | ... 46 09/26/2036.
47232D  AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36. .. | 09/26/2018. | MBS Paydown.............cccccovurmveemmieinniiinnns | cevees 113,234 113,234 , 12,348 384 | ... 384 113,234 01/26/2036.
47232D  BD 3 |JMAC 2009-R5 6A2 SUB SSUP CSTR 2/26/37......... .. [ 09/26/2018. | MBS PaydOowN..........ccocrvverrevinirieniiienns | cevvieessisessissniiins | oo 147,103 | ....... 147,103 | ......... 71,492 | ... 142,921 648 | oo | e 648 | .o | e 147,103 | ... 02/26/2037.
47232D BF 8 |JMAC 2009-R5 6A4 SUB SSUP CSTR 2/26/37......... .. | 09/26/2018. | Pass-Through LOSS............cceverrveericmnirenins | evvvrricnninerreniinenns [ eovnrnniinninnns | e 194 s [ v [ | e (40)] ..... (40) 02/26/2037.
47232D  BG 6 |JMAC 2009-R5 6A5 MEZ SSUP CSTR 2/26/37......... .. | 09/26/2018. | Pass-Through Loss | 34,146 | (19,623) | ..oovverrirans [ e 14,523 | oo | s 43,703 02/26/2037.
47232D BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36......... .. | 09/26/2018. | MBS Paydown 15,226 | ..o | s 1,334 | s [ e 1,334 | | s 17,354 09/26/2036.
47232D  BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36. .. | 09/26/2018. | Pass-Through Loss. I I 0 .| 09/26/2036.
47232D  BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37......... .. | 09/26/2018. | MBS Paydown...........oocvvereveineeiinniiienes | cevvireneiireneirenninnes | weeen 161,466 | ... 161,466 | .......158,344 | .....160,516 | ...oooovvvevvcnres | cevcrenceen 10 | i | s A10 | i | e 161,466 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37......... .. | 09/26/2018. | Pass-Through LOSS..........ccccmrrermreenmeninns | cevvmneersnennsnnnninns | ovseeemnnesnnennen | eerneeenD2, 179 | 10000 28,847 | v | vevvrrnsnrinnnnis | cvvveennenn(584) | s (584) 07/26/2037.
47232D  BX 9 |JMAC 2009-R5 9A3 SUB SSUP CSTR 6/26/37......... .. | 09/26/2018. | MBS Paydown............coovvvemrevermmnrrinniinenes | cevveennvrenevirenneinns | coveeen 0,441 | 1000 70,441 | 111..29,035 | ......84,361 | oo | e 12,853 | i | e 12,853 | oo | e 70,441 06/26/2037.
47232D BZ 4 |JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... .. | 09/26/2018. | Pass-Through LOSS............ccccvrinricnniivcins | ervnriiniiiseinennenins [eovenvsnisniennes | eoneeen 18,842 | ittt 1,252 [ s v | 90 [ [ v 490 06/26/2037.
47232D  CB 6 |JMAC 2009-R5 10A2 SUB SSUP CSTR 2/26/47. .. | 09/26/2018. | MBS Paydown. 97,291 | covvverrnrrinne | crreernn6,936 | 6,936 | oo | e 202,617 |... 02/26/2047.
47232D  CE 0 |JMAC 2009-R5 10A5 SUB SSUP CSTR 2/26/47. .. | 09/26/2018. | Pass-Through Loss. e 3,049 | .30 ... 30 02/26/2047.
47232D  CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36....... .. [ 09/21/2018. | MBS Paydown............oovvvenvieinriinniiinnes | cevvessiiissniiisnniiinns | o 110,009 | ...... 110,009 | ....... 110,009 | ....... 90,002 | ..ooovvvvnriiins | o 18,648 | ..o | 18,648 | ..o | e 110,009 05/21/2036.
47232D  CQ 3 |JMAC 2009-R5 12A3 SUB SSUP CSTR 12/26/36..... | .. | 08/26/2018. | MBS Paydown.............ccccceemevermmerirnnreinenns | cevees 22,768 | ......... 22,768 | ........ 20,105 | ....... 19,141 2414 | i | 2,414 22,768 12/26/2036.
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... .. | 09/26/2018. [ Pass-Through LOSS..........cocrervrrernrnnrnens [ v | vonveevensnnennns | ernennnn2y811 | [ | v, L (90)| ..... 27 | e | e (28,856) 12/26/2036.
47232D  CW 0 |JMAC 2009-R5 13A3 SUB SSUP CSTR 4/26/47....... .. | 09/26/2018. | MBS Paydown............ccovvvemmmvemrmrmnniinnnns | cevvvenervssniisneninns | coveeenn 74,519 | 1 74,5619 | ....65,368 | ....... 74,450 A A | | 74,519 04/26/2047.
47232D  CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... .. | 09/26/2018. | Pass-Through LOSS..........cc.cuvrvemmvennmenirins | cevirmrerirnnnrirnnniiinns | overeinnnninnennes | evereee87T9 | it 11,380 | o | e | e (59)] ... (59) [ covevnreires | e 10,961 04/26/2047.
47232D  CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37....... .. | 09/26/2018. | MBS Paydown.............cccccemmmveemmieinniiinnns | cevees 58,491 | .........58,491 | ........57,348 | ... 56,819 420 | oo | e 420 58,491 06/26/2037.
47232D  DE 9 |JMAC 2009-R5 15A3 SUB SSUP CSTR 8/26/37....... .. | 09/26/2018. | MBS Paydown............coovvvemvveenrririnnirienes | cevvirenevirsenirennenens | e 151,281 | 151,281 | .......55,991 | ... 128,370 | oo | s 19,846 | ..o | 19,846 | ..o | e 151,281 08/26/2037.
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... .. | 09/26/2018. | Pass-Through LOSS.............ccuerriernerirenins | crvenrineireninniinnns v | cerevnneenee(@7) [ | e (o) ] (0) 08/26/2037.
47232D DG 4 |JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... .. | 09/26/2018. | MBS Paydown............coovvwereveimrrinncirienns | cevvrenevienniieneeens | 200 388,296 | .......388,296 | .......385,853 |...... 385,117 | oo | e 4,307 | oo | e 4,307 | oo | e 388,296 08/26/2037.
47232D DN 9 |JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37............ .. | 09/26/2018. | Pass-Through LOSS..........cc..mrvemeirnrnnirins | cevvrenevinneeinnniinnns | overeinnnesnnnnnes | cveneeee T2 | it | e | e | coemveseseisessis | ceeee 0 08/26/2037.
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35....... .. | 09/26/2018. | MBS Paydown.............cccccuemmviinniinnniiinnns | covvvsneiisnniisnniiens | 0. 303,564 | .......303,564 | .......186,394 | ...... 263,956 | ..o | e 19,956 | ..ovovvvinnns | e 19,956 | ..o | e 303,564 09/26/2035.
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35....... .. | 09/26/2018. | Pass-THrough LOSS..........c.courverereeermmeirins | cevvireneirnneeirennniinns | overeesnnennenenes | ceverenee 783 | i | oo .66 |..... 66 09/26/2035.
47232D DZ 2 |JMAC 2009-R5 18A5 SUB SSUP CSTR 4/26/37....... .. | 09/26/2018. | MBS Paydown..........cccvvvverneiernninnerenneinns | wovvrerissisnrsnnennnns | 000 138,929 1 1......138,929 | .........37,037 | ....... 57,516 80,053 | ..o | e 80,053 | ..o | e 138,929 04/26/2037.
47232D  EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ .. | 09/26/2018. | Pass-THrough LOSS..........cc.cuurveremeermnernins | cevvrenmrrnnnirnnneiinns | overevsenesnenenes | eveeeeeni20,732 | o | covevveniiienens | covevisessineseins | veeeseesenes (69)] ..... (69) 0 04/26/2037.
47232D  EH 1 |JMAC 2009-R5 20A2 SUB SSUP CSTR 2/26/37....... .. | 09/26/2018. | MBS PaydOowN..........ccoourvverrrinrrireriiinnns | cevviessiessissssinns | e 345221 | .......345,221 | ......289,913 | ...... 307,724 28,651 | oo | e 28,651 | oo | s 345,221 | oo | e | e (U I 7,856 | 02/26/2037.
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47232D EL 2 |JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... .. | 09/26/2018. | Pass-Through LOSS..........cc.courvuinmviinnniians | ceviisnniisnniinnniinns | ovnmeiisnsiinnnis | ceeeeene(33,634) | covvviiiciiiiciiins | o | v | v | oo (V0 SO IS (1,266) | ... 02/26/2037.

47232D  EQ 1 |JMAC 2009-R5 21A2 SUB SSUP CSTR 5/26/37....... .. | 09/26/2018. | MBS Paydown.............coovvvemevemmeiiinniinenes | cevvireneersneeirsncnins | ceeeer 38,696 | .........33,696 | .........20,599 | ....... 29,481 | oo | (16,295) | ..oovvorrrrens [ e (16,295) | ..ooocveverns | v 33,696 05/26/2037.

47232D EW 8 |JMAC 2009-R5 22A3 SUB SSUP 5.9956 8/37........... .. | 09/26/2018. | MBS Paydown........c.cocvevvrrnierernninniinnineions | cveererneninnneireninnes | 0000 332,867 | .......332,867 | ......132,681 |...... 232,647 | oo | e 91,267 | oo | s 91,267 | oo | v 332,867 08/26/2037.

47232D  EY 4 |JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... .. | 09/26/2018. | Pass-Through Loss. 188 | (D] e 7 9,840 08/26/2037.

47232D  FC 1 |JMAC 2009-R5 23A2 SUB SSUP CSTR 11/26/36..... | .. | 09/26/2018. | MBS Paydown..........cccouvvvermrrirmmnninnnriinnnns | cevveeernirsenniinnnnnens | e 449,376 | oo 449,376 | ....... 449,376 |...... 438,124 22414 | | 22414 || e 449,376 11/26/2036.

47232D FE 7 |JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36..... | .. | 09/26/2018. | Pass-Through LOSS..........cccccccouruuimmmiinnnins | conmeveenmiiisnniisnniis [ o | v (3,414) | coovveeern 106 | - T 6 (970) 11/26/2036.

47232D FJ 6 |JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36..... | .. | 09/26/2018. | MBS PaydOown.............coovveeemrvemmmrirnnriirienes | cevvereeeersnenssneiinns | coeeenn 87,434 | 1..87,434 | .....87,434 | ... 60,763 3,288 |..... 3,288 | oo | e 87,434 12/26/2036.

47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... .. | 09/26/2018. | MBS Paydown............coovvevriververirnrininiens | cevveriseriverrsninnnns | e 18,036 | ... 18,036 | ... 3,513 | e 16,654 287 |..... 287 | o | e 18,036 |... 06/26/2037.

47232Q  AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE.................. .. | 09/26/2018. | MBS PaydOowN...........c.covvvemmrenceiiicieinnes | ceevieseiissesissnieens | o 216,827 | .......216,827 | ......211,045 | ... 198,823 | oo | e (11,615) | oo [ oo (11,615) | oo | o 216,827 |... 11/26/2037.

47232T  AB 3 |JMAC 2009-R3 1A2 MEZ FLT 12/26/2035 RE.......... .. [ 09/26/2018. | MBS PaydOowN..........cooourvvemrvienrinniienns | cevvinsssineesinsssins | ceveeees 94,937 | ........94,937 | ........83,070 | ...... 86,475 | ..o | e (10,933) | ooovverrrriies [ oo (10,933) [ oo | v 94,937 12/26/2035.

47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37........ .. | 09/26/2018. | MBS Paydown.............ccccoeemmveemmieinniiinnns | ceeees 25133 | 025133 | 25133 | 24,845 LU SO RS 106 25,133 02/26/2037.

47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37.......... .. | 09/26/2018. | Pass-THhrough LOSS..........c.ourverereenemnerins | cevvrmneeireneeirnnneiinns | overevsenenrecenes | coveveeees 15280 | 1,992 | i - 0 02/26/2037.

47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37......... .. | 09/26/2018. | MBS Paydown.............ccoveemrvnirverirmrirninnns | cvveee 35459 | ........35/459 | .......35425 | ... 35,080 140 | e | e 140 35,459 02/26/2037.

47232V AJ 1 |JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37.......... .. | 09/26/2018. | Pass-THrough LOSS...........c.ceervevereerenerrins | cevvrererirsnnirnnniiiens | overeevenennenenes | eveeene 10,214 | T84 | i | i | e (86)] ..... (86) 02/26/2037.

47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... .. | 09/26/2018. | MBS Paydown 878 | ..... 878 | oo | e 72,538 07/26/2037.

47232V AP 7 |JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37.. .. | 09/26/2018. | Pass-TAroUGN LOSS..........ccverrrerreernneninns | aevermneessnensnnenenne | onseeennnesnnnenes | cerneeen 171,288 | ittt 17,288 | v | v | covnvessnsinsesens | e 0 .| 07/26/2037.

47232V AR 3 |JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36......... .. [ 09/26/2018. | MBS Paydown...........c.coovvvemmevermmneernnnernenns | cevvrenevirsneninnnernns | covenee /1,380 | 1iicc 71,380 | ccccn 87,757 | et B7,577 | s | v 4,087 | oo | e 4,087 | oo | s 71,380 09/26/2036.

47232V AU 6 |JMAC 2009-R4 4A4 SUB SSUP 6.00 09/26/36.......... .. | 09/26/2018. | Pass-Through LOSS............cceuerrveericmnirenins | evvnrrinnrverireniinenns [ | 3,311 [ [ [ | v (44)] ..... (44) 09/26/2036.

47232V AW 2 |JMAC 2009-R4 5A1 SEQ SSNR CSTR 9/26/35......... .. | 08/26/2018. | MBS Paydown............oovvvemmeveerniinnirinnes | cevvienevrsnnirsneniens | coeeenn09,146 | ........69,146 | .........63,299 | ...... 65,935 6,528 |..... 6,528 | covoeeeeeres | e, 69,146 09/26/2035.

47232V AX 0 |JMAC 2009-R4 5A2 SUB SSUP CSTR 09/26/35, .. | 09/26/2018. | MBS Paydown 33,727 | o | s 10,444 | oo | 10,444 | oo | e 53,751 09/26/2035.

47232V AZ 5 |JMAC 2009-R4 5A4 SUB SSUP CSTR 09/26/35. .. | 09/26/2018. | Pass-Through Loss. Y A 7 .| 09/26/2035.

47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35.......... .. | 09/26/2018. | MBS Paydown 6,552 | ..o | e 6,552 | ..ooverviies | e 154,910 09/26/2035.

47232V BE 1 |JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35... .. | 09/26/2018. | Pass-Through Loss. N 0 09/26/2035.

47232V BM 3 |JMAC 2009-R4 8A1 SEQ SSNR 5.50 11/26/36.. .. | 07/26/2018. | MBS Paydown L I PO I 151 | e | e 7,992 11/26/2036.

47232V BN 1 |JMAC 2009-R4 8A2 SUB SSUP 5.50 11/26/36.......... .. | 09/26/2018. | MBS Paydown IO I 1 22,418 11/26/2036.

47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.. .. | 09/26/2018. | Pass-Through Loss. I I 6 .| 11/26/2036.

47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... .. | 09/26/2018. | MBS Paydown (2,943) | ..... (2,943) [ oo | e 81,165 11/26/2037.

47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... .. | 09/26/2018. | Pass-Through LOSS..........cc.ccourviiimriinnciiens | crvvvsnniinnniinnniinns | evnreiinnniinnnis | covevennn L2785 | 00808 | v | v | v | oo 0 [ | e 1,762 11/26/2037.

47232V CB 6 |JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36........ .. [ 09/26/2018. | MBS Paydown.............oovvvemmevemmeriinniinenns | cevvveneersnenvenciinns | coeeenn 22,794 | 1000 22,794 | 22,794 | L 22,701 14 ... 14 22,79 07/26/2036.

47232V CD 2 |JMAC 2009-R4 10A5 SUB SSUP 6.00 07/26/36........ .. | 09/26/2018. | Pass-Through LOSS............ccccrrivernerirenins | crveerinerirerirsniinnns [ rvvrnniinniinen | e 2821 | it 1871 |, (0)] (0) 07/26/2036.

47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37......... .. | 09/26/2018. | MBS Paydown............cccccemmmvrmrmrrnnneinnnns | cevevsnerrssnersnnninns | ceeeen: 30,800 | .........30,800 | .........30,800 | ....... 30,505 .58 |..... 58 | oo | e 30,800 04/26/2037.

47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... .. | 09/26/2018. | MBS Paydown.............coovvveemvvemmerirmnnirnenns | eevvreneiirsnenirnnenrnns | ceereen87,508 | 100000 87,503 | 1i00187,363 | 087,188 | e | 92 | L T IS 87,503 11/26/2035.

47232V CP 5 |JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ .. | 09/26/2018. | Pass-Throug LOSS..........ccccrrermeernneeinns | cevemnneesnnmesnnnninns | conseesmnnesnnnenes | cerneeei 23,287 | oieie 15,892 | v | vevrvrnnnrinnnns | ovveeenene(42) | o (42) 11/26/2035.

47232V CR 1 |JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36........ .. | 09/26/2018. | MBS Paydown 82 | s [ e 1182 | e | s 72,123 05/26/2036.

47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ .. | 09/26/2018. | Pass-Through LOSS............cceeerrvericmmirenins | evvvrvimnivenreniinenns [ | oreerern2y033 | ciiiiiiecB92 [ i [ | e (33)] e (33) 05/26/2036.

47232V CV 2 |JMAC 2009-R4 14A1 SEQ SSNR 6.50 11/26/36....... .. | 08/26/2018. | MBS Paydown............coovvverevemceirincerienns | cevvirerevirsnnireneinens | e 166,615 | .......166,615 | .......162,048 | ...... 163,933 598 |..... 598 | .ereeriner | e 166,615 11/26/2036.

47232V DB 5 |JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36........ .. | 09/26/2018. | Pass-Through LOSS..........cc..ourveereemnmniirnns | cevvermmevirnnnnirnnniinnns | ovsrevnnnennnnnnes | wereen 160,660 | 1000000.25,722 | v | e | cvvreiieeens (389) [ oo | cevie (389) (52) 11/26/2036.

47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35....... .. | 09/26/2018. | MBS Paydown............ccoouvemmmvienniinnniiinnns | cevvveneiisnnivsnnniens | e 174,446 | 174,446 | ...173,464 | ... 173,392 373 |..... 373 | | e 174,446 09/26/2035.

47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35........ .. | 09/26/2018. | Pass-THhrough LOSS..........cc.uervemmmeermnerrins | crvvirererirnneeinnniiiens | overevnenennnnenes | cevereeee8, 141 | it 185 | i | e | e (12) ] ..... (12) 09/26/2035.

47232V DP 4 |JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36........ .. | 09/26/2018. | MBS Paydown..........ccccvvvverneiernnisrerenneinns | wovvrerinsssrsnseninnns | oo 34470 | ...34,470 | ......34,470 | 32,093 | oo [ e [ 0 [ | e 34,470 02/26/2036.

47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36........ .. | 08/26/2018. | Pass-THrough LOSS..........cc.coervuremeenmmeirins | ceverenerirnnnirnneirens | overervenennenenes | cenenerene(BA87) | v | e | e | covsveneneinenens | ceeee 0 02/26/2036.
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47232V DR 0 |JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... .. | 09/26/2018. | MBS Paydown.............ccccouvummvenrmiinniiinnes | cevees 52,383 | .........52,383 | ........52,383 | ...... 51,031 .86 ... 86 52,383 | oo | cenrriieneiiennns | venriinnniennc0 | 2,038 | 04/26/2036.
47232V DU 3 |JMAC 2009-R4 18A4 SUB SSUP 6.00 04/26/36........ .. | 09/26/2018. | Pass-THhrough LOSS..........cc..coervumervermreirnns | cevvirererirnneernnnnirens | overevnenesnncenes | cverenen T4BAT | i 014 | i | e | e (14) | (14) [SPSTTUSPTURPTORIURN VVPPOUSTOURSTOO BUROPOURIOPOORTOPOR IFORTRPOOOPROON | I ORI 04/26/2036.
47232V DX 7 |JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36........ .. | 09/26/2018. | MBS Paydown..........cccvvvvvrneerernnnnernnnniins | wovvrernenininereninnes | coereeend2,222 | 00000ni42,222 | 1000000 34,220 | 1000.29,985 | oo | ereeeenn(3,363) | v [ v (3,363) | cooverrrenns | e 42,222 | v | e | veinnniennd0 [ 1,697 | 07/26/2036.
47232V DY 5 |JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ .. | 09/26/2018. | Pass-TAroUGN LOSS..........vverreerrrernnneiins | serermenessnnesnnnnsnne | conseeenmeeennnnees | eevrneeens3,069 | iy 3BT | covveiiveeisnnin | vevnvenneviinnnenn | onneeennnnee(65) | o (65) (297) | covvveervene | o297 | 297 | 07/26/2036.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... .. | 09/26/2018. | MBS Paydown..........cc.ccccvrvecmricververiiniiinns | crvvriennicssiivenienis | c0eer.58,084 | 1........58,084 | ........58,084 | .....57,210 | .ccoccerivmrivis | v 36 [ i 36 | e | s 58,084 03/26/2036.
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36........ .. | 09/26/2018. | Pass-Through LOSS..........cc.courvuinmviinnniiins | ceviienniisnniisnniinns | ovsmvinnnniinnnis | conmevnsnniend | T | i | v | v | oo 0 03/26/2036.
47232V ED 0 |JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37........ .. | 09/26/2018. | MBS PaydOwN...........ccovvererenrinerinrirneenns | weseerenrinsersennneens | ereeerenn33,801 | 100000.33,601 | ......33,872 | 1....33,508 | oo | a2 [ 25 03/26/2037.
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37........ .. | 09/26/2018. | Pass-Through LOSS...........cccccevrenrivnrinenins | evenrivnrinnivenienins [ eovervsnsnienns | eereeei0, 157 | 10000 20,279 [ i v | evvveiennnd(880) v | e (580) 03/26/2037.
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37........ .. | 09/26/2018. | MBS PaydOown..........ccccmreeermeernneernnneennnes | aevernsnnesmneesmneseinne | ceennei25,343 | 10000025,343 | 100000025,723 | 1110025,263 | covvvovcvirce | cvrriiseennnni23 | 23 25,343 04/26/2037.
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37........ .. | 09/26/2018. | Pass-Through LOSS............ccccuvrunrivniineins | ervnriennicnninenienins [ evveevsrisniennies | erneeeed,7000 | it 5,785 [ i v | cvviveieennn(32) [ v (32) 04/26/2037.
47232V ET 5 |JMAC 2009-R4 23A4 SUB SSUP 5.75 01/26/36........ .. | 09/26/2018. | MBS Paydown..........cccmvvvrmmreenmerinnneennnns | aeeervmeesssneesssnennnns | weenen 142,638 | 1.0 142,638 | ...... 141,841 | ... 142,009 | oo | crveirnrnn 863 | 663 01/26/2036.
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... .. | 09/26/2018. | Pass-Through LOSS..........cc..courvurereermmeenens | cevvvenerrmnnirnnenirnns | overevnenesnncnnes | eeeverne(24,108) | 10i0010,835 | i | e | e 12 | 12 01/26/2036.
47232V EY 4 |JMAC 2009-R4 24A3 SUB SSUP 5.50 2/26/36.......... .. | 09/26/2018. | MBS Paydown..........c..ovenmveemniververrnrinns | evnrienncneiveriinnes | eeeernc89,332 | 000000049,332 | 1..0..49,332 | 149,153 | i | v T [ 77 02/26/2036.
47232V FA 5 |JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36........ .. | 09/26/2018. | Pass-Through LOSS..........c.eerreerinnernerins | evenerrnnrinnerneninneens [ eoneenseenenennns | orrrnnen 486 | i 9,488 | coviviiiiciies v | vvvirvernnenns(3) [ (3) 02/26/2036.
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... .. | 09/26/2018. | MBS PaydOwN...........ccovverrrenniinerierirneinns | eeerseienrnsernnrnenens | eeeenenn 12,838 | 000000 12,838 | 112,453 | 10,714 | e | e 527 [ L3778 IR 12,838 01/26/2036.
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.. .. | 09/26/2018. | Pass-TAroUGN LOSS..........cverrrerreernneeinns | aevernnneessnnrssnenenns | covseeemsneennnenes | cevneenen 15268 | rvieencen 7,050 | covvvrvvviiinnis | vevvvnnneinseees | cvveeeneee(295) | o (295) .| 01/26/2036.
47232V FH 0 |JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36........ .. | 09/26/2018. | MBS Paydown.............ouvvvermrvemmeriinnirnenes | eevvirenerisneeirnnennnns | eeeeen 148,475 | L 146,475 | ... 146,475 | ... 146,135 | oo | e (T8) | (U£:)] T 146,475 01/26/2036.
47232V FJ 6 |JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.......... .. | 09/26/2018. | Pass-Through LOSS............cccceerenriieniinenins | ervvriienrinniineniinnins [ eovervsrisnnennes | eereeen82,923 | it 81,784 | s v | 230 [ i 230 01/26/2036.
47232V FP 2 |JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36........ .. | 09/26/2018. | MBS Paydown............ccocvverevenrceeinnirienes | ceeees 742,309 | ....... 742,309 | ......480,920 |...... 672,545 | ... | e 24,856 | ..o | e 24,856 | ..o | s 742,309 11/26/2036.
47232V FV 9 |JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47......... .. | 09/26/2018. | MBS Paydown...........cccovveriinirveirnriniiins | v | s 149,657 | ....... 149,657 | ......115,165 | ...... 110,412 | oo | s 16,118 | oo | v 16,118 | oo [ e 149,657 |... 01/26/2047.
47232V FX 5 |JMAC 2009-R4 30A2 SUB SSUP CSTR 07/37.. .. | 09/26/2018. | MBS Paydown.............cccccemeveermimeeinneiinnes | cevees 149,736 ....134,055 8,200 | .ovocverererinns | e 8,200 .149,736 07/26/2037.
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37.......... .. | 09/26/2018. | Pass-THrough LOSS..........cc.courverereemnmeirins | cevvirereeiennernnneinnns | overevsenennenenes | ceeenenD0,734 | 11,968 | i L8 18 | o | e 13,173 07/26/2037.
47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36.......... .. | 09/26/2018. | MBS Paydown.............cccccovmmmveienmiinnniiinnns | cevvvsneiisnniisnniinns | coeennn 48,037 | 148,037 | ... 44,549 | ... 37,319 3,488 | oo | e 3488 | .o | e 48,037 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... .. | 09/26/2018. | Pass-THrough LOSS..........cc.ourvemereeerennirins | cevvirerevirenneirsnneiinns | overeesenenrenenes | cevereeeen2y086 | i 1,603 | o 216 16 | oo | e 622 02/26/2036.
47232V GJ 5 |JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36.......... .. | 09/26/2018. | MBS Paydown...........cccovvenvvnirivcrirmriinninns | evvvnviienivcnneninnn | e 147,121 | 0147121 | 145,187 | 132,917 | | e (14.919) [ [ end(14.919) | i | e 147,121 03/26/2036.
47232V GM 8 |JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36 .. | 09/26/2018. | Pass-Through Loss. ... | 03/26/2036.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47......... .. | 08/26/2018. | Pass-Through Loss (34) .| 01/26/2047.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47......... .. | 09/26/2018. | MBS Paydown.............ccccoovummveinmiiinniiiinnns | cevees 23,107 | oo | oo 23,107 23,526 01/26/2047.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47......... .. [ 09/26/2018. | MBS PaydOown...........cocorvverrieerrrriinniiienes | ceeviesesieseeisnesiins | ceveeens (46,159) | .... ISVSTUURTTUURSPOORS VOPPUPPTORRPPOORE IVPTORPORRTOORS IOV 0 01/26/2047.
47233D AA 9 [JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36......... .. | 09/26/2018. | MBS Paydown..........cccvevvveverermneenninninenns | weeees 223,718 223,718 | ... 210,295 |...... 223,718 | oo | e | e 0 [ | e 223,718 | .o | e | eveiiniennnn0 [ 8,956 | 09/26/2036.
47421M  AE 3 | JEFFM2015-1A A2 CLO SEQ SSNR 3.62 07/27...... .. | 09/27/2018. | Distribution SRR DO ...13,000,000 |...13,000,000 |...13,000,000 |.13,000,000 | .....cccocirmmreiree | corerrmmrrrmmrirans [ cones 0 ....13,000,000 |... 07/20/2027. | 1Z..........
47760Q  AA 1 |JIMMY 2017-1A A2l ABS SNR 3.61 07/30/47............ .. | 07/30/2018. | MBS Paydown.............coovvvemevernrrrineniirienes | cevees 22,500 | ......... 22,500 | ......... 22,500 | ....... 22,500 | oo | e [ s 0 22,500 07/30/2047. | 2AM.......
47760Q  AB 9 |JIMMY 2017-1A A2l ABS SNR 4.846 07/47.............. .. [ 07/30/2018. | MBS Paydown............oovvvemmmieenniinniiinnes | cevvismesissesiensiinns | covenes 18,000 | ......... 18,000 | ........ 18,000 | ....... 18,000 | ovvvreererrrrens | cevreernererinnnenn | ceeee (V0 OO ISP 18,000 |... 07/30/2047. | 2AM.......
48244X  AA 0 |KDAC 2017-1A A ABS SSNR 4.212 12/15/2042........ .. [ 09/15/2018. | MBS PaydOowN..........ccocrvvirrrereiiinniiienes | cevvienesienesisnniiens | oo 634,370 | ....... 634,370 | ....... 634,348 | ...... 634,348 15 | | e 634,370 |... 12/15/2042. | 1FE........
48250W  AB 1 |KKR 14 A1B CLO SSNR 3.06 07/15/2028................. .. | 08/23/2018. | Distribution crrre | e | 7,000,000 |..... 7,000,000 |..... 7,000,000 |...7,000,403 (51) .....71,000,353 07/15/2028. [1Z..........
48274L  AG 6 |KVK2014-1A A2R CLO SSNR 3.00 05/15/2026........ | .. | 08/15/2018. | MBS Paydown...........ccocvveemevimmmriirniiiinniis [ corereeieserisneiiennes | o 2,613,477 |..... 2,613,477 |..... 2,613,477 |..2,611,109 | oo | e 1,889 | i | 1,889 | oo | 2,613,477 05/15/2026. | 1FE........
493268  AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29.........ccocouvvvercnnes .. [ 07/25/2018. | MBS PaydOown..........ccoorvvemrerienrinreiinenes | ceeviemesissesinsesinns | ceveenes 18,767 | ......... 18,767 | ......... 15,201 | ....... 18,767 | v | ceereiieneiieneins | e 0 [ | s 18,767 07/25/2029. | 1FE........
502413  AY 3 |L-3 COMMS CORP 5.20 10/15/2019 .. | 07/06/2018. | Make Whole Call.............c.ccouvvvemriiemriiinnns | covvereiienniieniinns | o 4,121,920 |..... 4,000,000 |...... 3,985,680 |...3,996,899 3401 | oo | e 3,101 ....4,000,000 |... 10/15/2019. | 2FE........
50543L  AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042 .. [ 09/15/2018. | MBS PaydOowN...........cocrvverreiineiiinniiinnes | cevviesesieeesisnseiens | o 218,750 | ....... 218,750 | ....... 214,506 |...... 215,001 443 | e | e A43 | i | e 218,750 |... 01/15/2042. | 1FE........
515074 AA 0 |LANDMARK LEASING 6.20 10/01/2022.... .. | 07/20/12018. [ DIStHDULION. .....vvovoivireriririresieissieiesies | cererensersnseeensnnes | s 4,600,960 |..... 4,600,960 |..... 4,666,994 | ...4,583,104 3,263 |..... 3,263 .....4,585,021 | ... 10/01/2022. | 1FE........
52107Q  AF 2 |LAZARD GROUP LLC 4.25 11/14/2020 ceee |-+ | 09/28/2018. [ Cash TENMET............cvveerieeceiieceiiereiiiens [ o | e 5,356,171 | ..... 5,240,000 | ... 5,234,980 | ...5,237,756 553 | ... 553 | oo | e 5,238,309 | ... 11/14/2020. | 2FE........
52518R  BE 5 |LSSC 2002-GE1A SEQ CSTR 7/26/24..................... .. | 09/26/2018. | MBS PaydOowN..........coocurvvimnrererrieniinnnns | cevvieeesisessisessinns | eeveeeeees 2,334 | . 2,334 | oo 2,229 | e 1,788 BAT | oo | e 547 2,334 07/26/2024. | 6*...........
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52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035.. .. | 09/25/2018. | MBS Paydown.............ccccouummvennniiinniiinnns | cevees ...268,676 | ....... 268,676 | .......254,198 | ...... 229,396 | ..o | e 1,732 | i | e 732 | 268,676 |... .......10,548 | 11/25/2035.
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035........... | .. | 09/25/2018. | Pass-Through Loss. [EOSTORTRN I (113,961) | .o | e - 0 (2,529) | i | 002,529 | 2,529 [ 11/25/2035.
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035............cvuvne. .. | 09/25/2018. [ MBS Paydown...........ccvermreneererniierinninerins | wvvernninersnseneninnes | wonneen 31,682 | e 31,682 | ......... 22,997 | ... 21,849 585 | ... 585 12/25/2035.
52520M  CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035..................... .. | 09/25/2018. | Pass-Through Loss. v D121 |l BT | e 0 12/25/2035.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... .. | 09/25/2018. | MBS Paydown . v 155,896 | .......114,336 |...... 125,135 5143 | oo | e 5,143 12/25/2035.
525221  GM 3 |LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036......... .. | 09/25/2018. | MBS Paydown.............ccccouemmvennmieinniiinnns | cevees 530,571 530,571 | ...... 452,477 | ... 457,133 | e | e 14,968 | ..ooooivviceens | e 14,968 02/25/2036.
52523M  AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036... .. [ 09/25/2018. | MBS Paydown............coocvverevermrceirinnirienes | ceeees ...479,400 | ....... 479,400 | ......297,407 |...... 318,515 | i | e 27,805 | ..o | e 27,805 10/25/2036.
52523M AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036... .. | 09/25/2018. [ Pass-THhrough LOSS...........ccrvrvrrminerininens | v [ vvveeinsissinnnns | veees (299,247) | oo | cvvrnerisineines | oo | verseenseenienns | oo 0 10/25/2036.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037.... .. | 08/25/2018. | Pass-Through Loss. - 0 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037 .. | 09/25/2018. | MBS Paydown. .40,236 2,621 | .. 2,621 01/25/2037.
525248  AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.. .. [ 09/25/2018. | MBS Paydown............covvvemeveinriiiiniiinnes | crvvieneiisseiisnniinns | e 173,568 | ... e 52,157 | 25700 | | 227,612 | oo ...227,612 05/25/2037.
525248  AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.. .. [ 09/25/2018. | Pass-THroUG LOSS..........ccocurvueereeieneiiins | ceeviereviseeeinensines | cveresoesesiesenes | ceevenns (98,320) | . 2390 | s - 0 05/25/2037.
526602 AA 5 |LEONARD WOOD FAM 5.124 07-15-20... .. | 07/15/2018. | Sinking Fund Redemptio 172,050 172,050 | ......172,050 |...... 172,050 B 0 07/15/2020.
532621 AS 8 |LROCK 2014-2A B2R CLO MEZ 3.6472 04/26. .. | 07/18/2018. | MBS Paydown............coocvwerevernreieieniiinnes | ceeees ...14,000,000 |...14,000,000 |...14,000,000 |.14,000,000 - 0 04/18/2026.
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034 .. | 09/25/2018. | MBS Paydown...........cccccconivmeivcrinriinniins | ceveee 22416 | ... 22,192 220 |..... 220 02/25/2034.
543190  AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045 .. | 09/15/2018. | MBS Paydown. ..622,889 626,187 379 | oo | e 3,179 01/15/2045.
55265K  7C 7 |MASTR 2004-1B1 MEZ FLT 02/25/2034 .. | 09/25/2018. | MBS Paydown.............coocvverevernrereneniinenes | cevees v 45,587 | 45,618 887 | ..... 887 . . 02/25/2034.
55274Q AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36 .. | 09/25/2018. | MBS Paydown..........cccvervvnrerenmeeninnirenins | weeees ... 145,565 | ...... 131,289 | oo | e 1,827 | o | v 1,827 | 0. . 06/25/2036.
55274Q  AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/3 .. | 09/25/2018. | Pass-Through Loss. 272 . . 0 .| 06/25/2036.
55279Y  AA 1 |MCA2014-1 A ABS SNR PT FLT 08/15/2024........... .. | 08/15/2018. | MBS Paydown 176,492 | 176,492 ... 176,492 B (V18 OO IO 176,492 08/15/2024.
55281T  AA 8 |MCA 2017-1 AABS SNR FLT 08/15/2028.... .. | 08/15/2018. | MBS PaydOowN..........coorvverrenrriiniiienns | cevvienerieseseeennenns | oo 1,168,610 |..... 1,168,610 |..... 1,168,610 |...1,168,664 227 27 | | 1,168,610 08/15/2028.
55281T  AB 6 |MCA 2017-1 B ABS MEZ FLT 08/15/2028.... o[- | 08/15/2018. [ MBS Paydown............ocvverrevirririirniineniis | coieresieneeisnsiiienns | e 519,443 | ... 519,443 | ... 519,443 |..... 519,443 - 0 [ e | e 519,443 08/15/2028.
55312H  AA 7 |MMCAP 17A A1 CDO SSNR FLT 12/01/35............... .. [ 09/01/2018. | MBS Paydown............covvvvmmieinniinniiinnns | cevvisneiisnsiesnnienns | oo 1,082,060 |..... 1,082,060 |..... 1,029,709 |...... 151,382 | oo | e 48,399 | oo [ e 48,399 | .o | 1,082,060 12/01/2035.
55312T  AF 0 |MLCFC 2007-6 AM MEZ 5.526 03/12/2051............... .. [ 09/12/2018. | MBS PaydOowN..........ccocuriverrererriiinniiienes | cevviesesieneeeeeesinns | oo 1,453,266 |..... 1,453,266 |..... 1,465,528 |...1,453,984 | .....coocovvvvvccs | oo (1,410) | oo [ e (1,410) | oo | e 1,453,266 | .....ccvoovervnes | crvverrireniins | o0 | i 53,472 | 03/12/2051.
56576L. AN 9 |MCLO 2015-8A A1C CLO SEQ SSNR 3.48 07/27..... .. | 09/18/2018. | Distribution . B O ...10,500,000 |...10,500,000 |...10,500,000 |.10,500,000 B 0 210,500,000 | cveoveveeniins | v | veerriiennnn0 | e 334,950 |07/18/2027.
576431 AJ 9 | MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36........ .. | 09/25/2018. | MBS Paydown.............ccocvwerveenrmeiinniiinnns | ceeees 29,178 2,058 | oo | e 2,058 . 29,178 11/25/2036.
576431 AJ 9 | MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36. .. | 09/25/2018. | Pass-Through Loss. e 0 11/25/2036.
576433 C5 3 | MARM 2005-6 5A2 PT SNR FLT 07/25/2035............. | .. | 09/25/2018. | MBS Paydown ST IO 26,221 | oo | e 26,221 | oo | 249,233 | ..o 0. 07/25/2035.
576433 C5 3 | MARM 2005-6 5A2 PT SNR FLT 07/25/2035............. .. [ 09/25/2018. | Pass-THrouG LOSS..........cocmreuereeiirniiins | cevviereviesesisneeiins | overeseenesienenes B 0 . [CCICZA T OIS IV 392 | e 392 | 07/25/2035.
576433 D5 2 |MARM 2005-7 3A1 PT SSNR FLT 09/25/2035.......... .. | 08/25/2018. [ Pass-THrough LOSS...........cccviveiniiernrinnins | cvvirnsinernnisseresnnes | ovensineiinsinnenes 09/25/2035.
576433 D5 2 |MARM 2005-7 3A1 PT SSNR FLT 09/25/2035.......... .. | 09/25/2018. | MBS Paydown SO DU 96,697 | .........96,697 78,083 7,763 09/25/2035.
576433 ~ GM 2 |MARM 2003-6 6A1 SEQ SNR FLT 12/25/2033.......... .. [ 09/25/2018. | MBS PaydOowN..........coocreverririririneriiienns | cevvieessiseesisnsiinns | e 179,628 | ....... 179,628 | .....172,892 |...... 173,691 12/25/2033.
576433  HM 1 | MARM 2003-7 4A1 PT SNR FLT 01/25/2034.... .. | 09/25/2018. | MBS Paydown............ccvevemrvneriererneenenss | cevene 223,290 223,290 | .......217,150 |...... 217,177 01/25/2034.
576433 QD 1 |MARM 2004-7 5A1 PT SSNR FLT 07/25/2034. o[- | 08/25/2018. | MBS PaydOWn...........corvvereverirriicniiieniis | coieneiieneiienniiinnes | eooeceeens 3,160 | ........... 3,160 | ..........3,002 | ........ 3,000 07/25/2034.
576433 XA 9 |MARM 2005-1 3A1 PT SNR FLT 02/25/2035............. .. | 09/25/2018. | MBS PaydowN........c.ovvrevrieerenineiininnierns | woevesssnesenssseensnnes | oveens 346,381 | ....... 346,381 | ....... 329,062 |...... 329,623 02/25/2035.
576434 J7 0 |MALT 2005-2 4A3 SEQ FLT 03/25/2035 .. | 09/25/2018. | MBS Paydown............ccocvverevermmeveinniiienes | cevees 76,728 63,780 69,663 03/25/2035.
576434 W5 9 |MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020. .. | 08/25/2018. | Pass-Through Loss. . . . 11/25/2020.
576434 W5 9 | MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020.......... .. | 09/25/2018. | MBS Paydown............ccoccwemmvvmnmiiinniiinnns | cevvvsnevisnnisinniinns | e 48,963 | ... 48,963 | L........ 49,521 | ....... 46,666 11/25/2020.
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035.......... .. | 09/25/2018. | MBS Paydown. .676,926 |...... 670,300 11/25/2035.
57643M LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36........... .. | 09/25/2018. [ MBS PaydowN........c.ovvuivnrriereriiinnireniienins | converensnsiismsssenesnnes | coereees 44112 | . e 43187 | 37,944 05/25/2036.
57645T  AA 5 |MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037....... .. [ 09/25/2018. | MBS PaydOowN...........c.crvverrrinriiinniiienns | cevviesevissesesseeiiens | e 780,013 | ....... 780,013 | ....... 684,162 | ...... 724,939 09/25/2037.
58943P AN 2 |MEREDITH CORP TL B L+300 01/18/2025.. .1 09/28/2018. | PaYdOWN.........ocvvvniirririiiienieiieriienins | crivnsissiiseiienienins | e 177,778 | ....... 177,778 | ... 177,333 01/18/2025.
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589929 RJ 9 | GNABS 1998-GN2 M17.155 07/27 .. | 09/25/2018. | MBS Paydown. N 0 07/25/2027.
589929 TP 3 | MLMI1999-H1 A5 NAS STP 5/20/2028. <. | .. | 08/20/2018. | MBS Paydown. . B 0 2,740 05/20/2028.
590188 JF 6 |MERRILL LYNCH 6.50 07/15/2018........ccecorivrrrnieres .. | 07/15/2018. [ MALUFILY.......coveerriiiereieiseiereiseirennsines | cveirerissiserennnenens | 01,000,000 | .....1,000,000 |..... 1,149,126 |...1,007,746 | ....cocovervvrvers | corirenrne (UAZ) ) [n Io (U)o I 1,000,000 | ... 07/15/2018.
59020U V7 7 |MLMI2005-A9 1A1 SEQ SSNR FLT 12/25/2035....... .. [ 09/25/2018. | MBS Paydown............ccocvwemmeremrmenineiinnns | cevvveseivsneninnnninns | e 143,653 | ... 143,553 | ....... 134,671 |...... 135,365 2,587 |..... LT O R 143,553 | ... 12/25/2035.
590200 W4 3 |MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35........ .. [ 09/25/2018. | MBS PaydOowN..........cooomvverrrienrinriinenns | cevvinessisesisessins | ceveeens 80,646 | ......... 80,646 | ......... 69,631 | ...... 62,385 | ..o | i 1,392 | oo [ e 1,392 | | s 80,646 12/25/2035.
59020U W4 3 |MLMI2005-A9 4A1 SEQ SSNR CSTR 12/25/35........ .. | 09/25/2018. | Pass-Through LOSS...........c.ccurviiummiiinniiiins | cevveinniisnniiisnniiins | connreisnsiinnies | o 2,585 | .o [ N 0 [SPSUUURRPSURRUSRY SSOONOOSPOI BURRPORPOOOPOR (FURRRORROOIN | [ IR 12/25/2035.
590200  ZE 8 |MLMI2005-A6 1A1 SEQ SNR FLT 08/25/2035......... .. [ 09/25/2018. | MBS Paydown............coocvverevermrceirinnirienes | ceeees 1,820,211 | 1,820,211 ...1,734,607 52,324 |..... 52,324 | oo | 1,820,211 | oo [ e | cerrvreenirnenn0 | 25,849 |08/25/2035.
59020U ZZ 1 |MLCC 2005-2 1A SEQ FLT 10/25/2035. .. | 09/25/2018. | MBS PaydOwN...........ccorvrrimirrerireriniiens | cvveniesniseiivenieiins | s 535474 | ....... 535,474 | .......465,862 |...... 480,155 | ..ocoovivicenen | v 60,295 | ..o | e 60,295 | ..coovvien | e 535474 | .o e [0 [ 12,688 | 10/25/2035.
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36 voo [+ 09/25/2018. [ MBS PaydOWN..........ocovverrverieriiceiinniis [ eoereriseesisneeiennes | eooeeenens 2,469 | .......... 2,469 | oo 1,481 | 2468 | ..o | e 2,468 2,468 | .o | ceereieenenn0 | 0 10/25/2036.
59023  AB 9 |MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36......... .. [ 09/25/2018. | MBS PaydOowN..........oooumvverenrieerienninnns | cevvieessssessisensinns | e 135,571 | ....... 135,571 | ......121,336 |...... 121,617 | oo | s AAT2 | s | s 4472 | 10/25/2036.
59048@ AA 6 |MESAAIRLINES 2015-1A-0 4.75 7/15/29 .. [ 07/15/2018. | PaydOWN. ... | crvviensiisssiisnninns | o 165,001 | ...... 165,001 | .......165,001 |...... 165,008 ()] e (1) 07/15/2029.
59111R  AA 0 |METAL 2017-1 A ABS SSNR 4.581 10/15/2042. .. [ 09/15/2018. | MBS PaydOowN..........ccocrvvererirciiieniiienes | cevvieeesiseeeieneeinns | e 179,271 | ....... 179,271 | ... 79,270 |...... 179,270 w0 ] 0 10/15/2042.
595481 AA 0 |MDST 2005-1 A SEQ 5.745 01/15/40 .. [ 09/15/2018. | MBS Paydown..........cc.omvvvererrirmnrinnnninnnns | cevevnserinsnninsneninnns | eeeeeeen 30,709 | 157,709 | ....55,400 | ... 56,557 277 | ... 277 01/15/2040.
59549W  AA 1 |MDST 11 A1 4.864 07/15/2038 .. [ 09/15/2018. | MBS Paydown............coovvvemmevierniinneiinnes | cevvirenevrsnniirsnceinns | ceeeen53,781 | 153,781 | ......53,780 | ....... 53,781 20 ] 0 07/15/2038.
59560W  AA 5 |MDST 2010-1 A SEQ 3.50 12/15/2045... woo |- [09/15/2018. [ MBS Paydown...........ccccvcvemriiiicnnicnniicins | cenvvenisniessiennienns | 200 193,220 | .......193,220 | .......192,797 | ...... 192,360 W42 42 | | e 193,220 |... 12/15/2045.
59748T ~ AA 7 |MIDLAND COGEN 6.00 03/15/2025...... .. | 09/15/2018. | Sinking Fund Redemption 251,965 251,965 251,965 | ...... 251,965 B 0 vernnn 251,965 03/15/2025.
59748T ~ AB 5 |MIDLAND COGEN VENTURE 5.25 03/15/2025........ |.. | 09/15/2018. | Sinking Fund Redemption... 414128 | ...... 414,128 | ....... 414,128 |...... 414,128 e 0 [ s | e 414,128 | ... 03/15/2025.
600323 ZZ 5 |MINISTRY BRANDS DDTL L+500 12/02/2022 AR.... |.. | 09/28/2018. | PAYAOWN.......c..ccoivrrvrermrrerniieirerinineienes | evesiesesssssensnsseerens | avrveeenes 6,040 W16 ... 76 L0 12/02/2022.
600333 ZZ 4 |MINISTRY BRANDS TL L+500 12/02/2022 AR......... .. | 09/28/2018. | PaydOWN............cooorrvirieiinneiscneiieneienns | ceeees 687 Y A T ] | eevvreneeennB87 | i 12/02/2022.
60253X  AA 3 |MCS VA 1CDO FLTR 3/26/2013.......cccomvvvernrrirnnnns C| 07/26/2018. | Distribution. . O 131,592 B 0 cervrernnneeennn0 [ | 03/26/2013.
605024 AN 8 | MISSION BROADCASTING B2 L+250 01/17/2024.... | .. | 07/02/2018. | PaYAOWN............ccvverrerercrrirrnriiseriicniiienns | ceeees 1,124 (D] (1) 01/17/2024.
605024 AN 8 | MISSION BROADCASTING B2 L+250 01/17/2024.... | .. | 09/10/2018. | WELLS FARGO BROKERAGE SERVICES. | ......ccccoovvvirmmerins 446,785 | .....445116 | ... 447341 | i | | e (360) [ coveveeverrerinn | cevirn ((<IG0) - 01/17/2024.
60688H  AA 3 |MMCAPS 18A A1 CDO SSNR FLT 12/26/2039. .. | 09/26/2018. | MBS Paydown.............oovvvemmieinriinniiinnns | cevvensiiissniisnnieinns | o 861,721 | .......861,721 | .......663,000 |.....671,171 | oo | e 15544 | o | 15544 | .......... 12/26/2039.
61166W AU 5 |MONSANTO CO 3.375 07/15/2024 .. [ 07/12/2018. | CONSENE FEE........oooviecreeriiieciiieceiiieeies | cevvieneiieeesieneniens | ceeveeeens 4,000 - 0 [ e | e . 07/15/2024.
61166W AU 5 | MONSANTO CO 3.375 07/15/2024.... .. | 07/12/2018. | NON-BROKER N 135 | o | s 135 | e | e 07/15/2024.
61166W AW 1 |MONSANTO CO 2.85 04/15/2025.. o+ [ O7/12/12018. | CONSENE FEE.......veoorerrreereeeiererseriinnnens | aeeesnssssnnessnnsssnnns | neeesssssssnneses | coneessnsssssnnnsess | sosessssmsssnnsssns | soessssssssnnsees | soessssnsssssnnsesss | sovessssssssnnsenn | soeee 0 .| 04/15/2025.
61166W AW 1 |MONSANTO CO 2.85 04/15/2025.. .. | 07/12/2018. | NON-BROKER 809 |..... 809 . 04/15/2025.
61506U  AB 0 |MONTREIGN CASINO TL B L+825 01/24/2023........ .. | 09/28/2018. | Paydown L34 34 , 20 01/24/2023.
61690P  AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE............ .. | 09/25/2018. | MBS Paydown et | e | 01,326,217 {.....1,326,217 | 177,351 |..1,222,223 | e | s 55,516 | ..ooovvvirerris | e 55,516 | ...ccoovvuenae 12/26/2046.
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE............ .. | 09/25/2018. [ Pass-THrough LOSS...........cccviverminerinrinnis | cvvinrinerinnseiesnens | coveseineinsinnens B 0 [ o | e | ) , 12/26/2046.
617432  ZZ 2 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23...... .. | 09/28/2018. | PaydOWN...........ccvverrrriceeerericeiieeeeienns | ceeees ,340,645 33426 | ..o | e 33426 |...cccoovnnnne ....6,340,643 | ... 10/30/2023.
61748H AW 1 |MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034.......... .. [ 09/25/2018. | MBS PaydOowN..........coocreverririririneriiienns | cevvieessiseesisnsiinns | e 162,566 | .......162,566 | .......164,391 |......164,636 |......cccooriinee | corrirrurrianne (24)] ..... (V) T I 162,566 07/25/2034.
61748H FK 2 |MSM 2004-10AR B1 MEZ FLT 11/25/2034.... .. | 09/25/2018. | MBS Paydown............ccvevemrvneriererneenenss | cevene 26,685 | .........26,685 | .......25,296 | ......25,526 | ..coovrrrririiins | crrirnins (1,264) [ oo [ e (1,264) crrnnn 26,685 11/25/2034.
61748H  UF 6 |MSM 2006-1AR 1A1 PT SNR FLT 02/36 .. [ 09/25/2018. | MBS PaydOowN...........coorvverreinniiineiiiines | ceeviesesisseeisnseiins | ceveenes 89,599 5,755 | oo | v 5,755 | ooovecviies | e 89,599 02/25/2036.
61748H UF 6 |MSM 2006-1AR 1A1 PT SNR FLT 02/36 .. | 09/25/2018. [ Pass-THrough LOSS...........cemrvremiinernrinnins | covvinniersniseeensnnes | covennneinsinnens B 0 02/25/2036.
61749L AP 6 | MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036... v |- [ 09/25/2018. | MBS Paydown............oocvwemevemrerimsnirienns | cevees 363,488 | .......363,488 | ......266,027 |.....275,837 | ..o | corrra 21,847 | o | e 21847 || e 363,488 06/25/2036.
61749L  BM 2 | MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... .. [ 09/25/2018. | MBS PaydOwN..........oocurrverririrerieneiienns | cevvireeesisnssisnssinns | eeeieeeees 2,000 | .........2,000 | oo 1,553 | 946 [ | s (4,298) [ ..o [ e (4,298) 2,000 06/25/2036.
61751D  AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46. coee |-+ 09/25/2018. [ MBS Paydown............cvvverreieiniinniinniis [ e | v 140,401 2,115 | e | 2,115 | s | 140,401 | ... 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047....... | .. | 09/25/2018. | MBS PaydOowN..........cc..orvverriveireriiiniiienes | cevvieeeeienesienniiins | oo 409,228 5,094 | ... 5,004 | .o | e 409,228 | ... 07/25/2047.
61751Q AB 1 |MSHEL 2007-1 A2 SEQ FLT 12/25/2036 .. | 09/25/2018. | MBS PaydowN........c.ovvrevrvnrererrneiisinierins | ceevesnsnessnsseerennnes | oveens 101,075 | ....... 101,075 | .......57,928 | .......33,323 | .ccoovrvirivine | eeereen(14,108) [ e [ e (14,108) [ ovvvvvrns | e 101,075 |... 12/25/2036.
617526  AD 0 |MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.. coee | -+ [ 09/25/2018. | MBS PaydOwN..........ccoouiverrriireciiinciiienns | cevveeresiesesseneiiens | e 138,688 | ....... 138,688 | IV I (6,674) | ..o | e 138,688 | ... 11/25/2036.
61758M  AA 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... .. | 09/26/2018. | MBS Paydown...........cc.ovvrivcnirvcrreriniiins | eeveniiinnieeiresinnins | s 387,628 | ... 387,628 | .......402,550 |...... 381,104 | ..o | s (LI 720) N O B (9,820) | oo | e 387,628 04/26/2036.
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61758Q  AH 1 |MSRR2010-R1 2B SEQ CSTR 07/26/2035 RE......... .. | 09/26/2018. | MBS PaydOWN...........ccovvvervinrrrerirerernieees | ceesreienninernennneens | e 184,494 | L. 784,494 | ....... 703,102 |...... 769,315 | oo | e 19,348 | s [0 19,348 | e 07/26/2035. | 1FM.......
61758Q AN 8 |MSRR 2010-R1 3B SUB CSTR 07/26/2035 RE......... .. | 09/26/2018. | MBS Paydown...........ccovcevmremeriereeeenenians | ceenne 220,119 |...... 252,669 07/26/2035. | 1FM.......
61758V AP 2 |MSRR 2010-R2 3B1 RR SUB 6.50 10/26/37.. .. | 09/26/2018. | MBS Paydown...........ccvevvrvneerermnernenrrenns | wveees .86,234 | ... 91,148 10/26/2037. | 1FM.......
61758V  AQ 0 [MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37.. .. | 09/26/2018. | Pass-Through Loss. e 18,753 | e | e 10/26/2037. | 1FM.......
617590 AP 1 |MSRR 2010-R3 2BA SUB 5.5 10/26/2035................. .. | 09/26/2018. | MBS PaydOWN...........ccoeerrvinninerierieninns | ceesveinnsiesinnnnneens | e 141,824 | 141,824 | L. 134,910 |...... 141,081 | oo | e 1,222 | e | 001,222 | 10/26/2035. | 1FM.......
61759X ~ AC 6 |MSRR2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | .. | 09/26/2018. | MBS Paydown...........cccccvevererenrvnmrinnnrrenins | cvevirereneesnniennninens | 00 210,400 | .......210,400 | .......142,338 |...... 185,783 | ovvovevvvenee | evrreeen 1,375 | i | e 1,375 | 01/26/2037. | 1FM.......
61759X  AC 6 |MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | .. | 09/26/2018. | Pass-Through LOSS...........ccoeveeremrereeineens | cervvmernneriseeneninnees | eevnervnmsenennenes | veeensn 19,857 | 10000 13,993 | oo 01/26/2037. | 1FM.......
61760R BA 9 |MSC 2011-C3 A3 SEQ 4.054 07/15/2049 .| 09/15/2018. [ MBS Paydown..........cocevvvrrneerernninniinniininns | covvrennsrinnssneninnes | 0000e398,712 | 1.....395,712 | .......399,657 |...... 395,489 07/15/2049. [ 1FM.......
61915R  AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035... v | [ 09/25/2018. | MBS Paydown...........cvververeerceinerierienens | reees rernennn 2,869 | 2,994 08/25/2035. | 1FM.......
61915R AU 0 |MHL 2005-5 A1 SEQ SSNR 12/25/2035............cco0cenu. .. | 09/25/2018. | MBS PaydOWN...........ccoveerrreniinerinrieninns | cerssinssissssnennncens | 2o 187,768 | ... 187,768 | ... 121,111 | ... 139,158 | oovveevrvneies | 030,713 | s | s 30,713 | oo 12/25/2035. | 1FM.......
62405Q AG 8 |MHAWK 2013-1AB2 CLO 3.612 01/20/2024 .. | 07/20/2018. | MBS PaydOwN............ccvvverrverirererniernininns | seveeerrserirerirncennnes | -....6,000,000 | .....6,000,000 |..... 5,994,000 |...5,997,903 2,007 | oo | e 2,097 01/20/2024. | 1FE........
62405T  AE 7 |MHAWK 2013-2A B CLO FLT 07/22/2024 .. | 07/20/2018. | MBS Paydown...........cccoveermremereerierenenians | ceenne ...15,300,000 |.15,489,236 | .....cccorurrrerrs | rrenns 510,764 | ..cocovvrien. ...510,764 07/22/2024. | 1Z..........
62431X AQ 9 |MVW 2014-1A CR CLO MEZ FLT 10/15/2026... .. | 06/28/2018. | Distribution retrererene s | e | e | e | e | B 0 10/15/2026. | 1Z..........
62942K  AA 4 |NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043......... | .. | 09/25/2018. | MBS Paydown...........coccoerereermeemernnerinenens | reees 1 406,980 | ...... 408,284 | ... | e ((IECK) T P I (9,733) | coovvvrrrenne 07/25/2043.
62946A  AA 2 |NPRL2016-1A A1 ABS SNR 4.164 04/20/2046......... .. | 09/20/2018. | MBS Paydown..........ccccceemvvnnivciverinniins | eeeeriicnnicesiieneces | 2000 293,339 | .....293,339 | ....... 293,339 |...... 293,339 20 0 04/20/2046.
62946A  AC 8 |NPRL2017-1A A1 ABS SSNR 3.372 10/21/47 .. | 09/20/2018. | MBS PaydOWN...........ccovevmmrvenrrerirererncenes | weevreivsninerrenrneens | e 370,784 | 1...375,784 | ....... 375,780 |...... 375,780 0 0 10/21/2047.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028 .. | 09/15/2018. | MBS Paydown.............coovveereeerreemneernnnes | cevees 223,077 |...... 223,118 A9 ... 19 12/15/2028.
640222 ZZ 1 |SAVATREE INC TL L+5.25 06/01/2022 MD .. | 09/28/12018. [ PAYAOWN........covvvvrvrieriririrenierisiseirerinins | cverernsissrssseinnns | e 10,105 {100 10,105 | ...l 10,105 | e 10,106 (M) (1) 06/01/2022.
643529  AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... |.. | 09/25/2018. | MBS Paydown..........c.ceeeemerrerermrernemrsrinens | woees v DT,934 | L 37724 | oo | v ((G15) ) IO IR (693) | .vvonernen 10/25/2036.
643529  AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... .. | 09/25/2018. | MBS PaydOoWN...........cccvvverivnererierinninns | cevenriresinennsersenns | ceerennn 3747 | 000 39,747 | e, 26,431 | ... 17,223 | oo | v, (R745) ) ISR IR (325) 10/25/2036.
64829T  AA 9 [NZES 2018-FNT1 A ABS SSNR 3.61 05/25/23.. .. | 09/25/2018. | MBS Paydown...........cccveeerevmnerierereeenenins | ceenne 353,765 |... I A 7 05/25/2023.
64829T  AB 7 |NZES 2018-FNT1 B ABS SNR 3.91 05/25/2023........ .. | 09/25/2018. | MBS PaydOWN...........cconeerrrenireriereneeins | seeserinseiinernennncens | 442,298 | ... 442,298 | ....... 442,262 4. 4 05/25/2023.
64829T  AH 4 |NZES 2018-FNT2 A ABS SSNR 3.79 07/25/54........... .. | 09/25/2018. | MBS PaydOwN...........cccvvvrvenrrrerirerinnenns | ceenrvenninerinennneen | 499,141 | 1..499,141 | ... 499,003 07/25/2054.
64829T AJ 0 |NZES 2018-FNT2 B ABS SNR 4.09 07/25/2054........ .. | 09/25/2018. | MBS PaydOwN...........ccoveerrrenererierineeins | weeseresseiisersennneens | oo /17,516 | 1 717,516 | e 7417 | ... 07/25/2054.
650119 AA 8 |[NEW YORK UNIV 5.236 07/01/32 .| 07/01/2018. | Sinking Fund Redemption............cccovverens | wovvenrirernnincirenins 307,755 |...... 306,917 07/01/2032.
651577  AE 8 |NMRK 2013-1A A3 CLO 2.43 06/02/2025.. .. | 07/17/2018. | Distribution FSSPTRURRIN B ,921,493 |...2,951,918 06/02/2025.
65336R AR 9 |NEXSTAR BROADCAST TL B2 L+250 01/17/2024... | .. | 09/04/2018. | PaydOWN..........ccccovrermrrirrieirnneinninerireenies | cevseesensisssresnnneens | 20000 262,283 | 1......262,283 | ...... 263,595 | ..cooeririis 01/17/2024.
65336R AR 9 |NEXSTAR BROADCAST TL B2 L+250 01/17/2024... | .. | 09/10/2018. | WELLS FARGO BROKERAGE SERVICES. | ........ccccovvevrrnenene | .....3,185,684 |.....3,173,783 |..... 3,189,652 | ..o | cervnrrverieniines | vereenn(2,734) | i [ s (2,734) | v 01/17/2024.
65444#  AA 1 |MARSH & MCLENNAN COS CTL 3.48 7/11/2024..... | .. | 09/11/2018. [ PAYAOWN........ccoremirrrreerierirneerssnineinenns | ceevreniseesnsninnennnnns | weeeen 114,927 | 100 114,927 | e 114,927 |...... 114,927 0 07/01/2024. | 1............
65535V KX 5 |NAA2005-WF1 2A5 NAS 5.159 03/25/2035.............. .. | 09/25/2018. | MBS Paydown...........cccoveemrvniriverirerernininns | cvveee . (75) 03/25/2035. | 1FM.......
65535V MJ 4 |NAA2005-AR3 1A1 SEQ SSNR FLT 07/25/2035...... .. | 09/25/2018. | MBS Paydown...........cccvvermrvmnerierereeernenins | ceeene v 19,371 | 080,820 | v [ e 7851 | | 7,551 | s 07/25/2035. | 1FM.......
65535V NL 8 |NAA2005-AR4 5A3 SEQ SSNR FLT 08/25/2035...... .. | 09/25/2018. | MBS PaydOowN...........ccovvemrrvnirnerierirneiins | weesveinnsiisernssnneens | 2000r863,176 | .......663,176 | ....... 456,762 | ...... 462,886 164739 | 08/25/2035. | 1FM.......
65536M  AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036. .. | 09/25/2018. | MBS PaydOWN...........ccovevrrrenerrerirerenienee | weeneeinsninerrennneen | e 189,023 | 1......189,023 | ... 149,058 |...... 180,699 | oo [ e TAT8 | oo | e 7,478 03/25/2036. | 1FM.......
65539C  AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE.......... | .. | 09/26/2018. | MBS Paydown..........ccooevreveneenmernnrinernnns | covverirneernenssninneins | w0eeern:86,905 | .........86,905 | ........ 72,045 | ... 76,699 9,503 | oo | v 9,503 12/26/2036. | 1FM.......
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE.......... .. | 09/26/2018. | Pass-Through LOSS...........cccvrvenrrnernnnnins | wovvenrinenssineeennes 12/26/2036. | 1FM.......
660222 ZZ 6 |NSM INSURANCE DDTL L+450 05/04/2024 AR....... .. | 09/28/2018. | PAYAOWN........courvrrrrerirecreriserierienerneninne | ceenne 05/04/2024. | 2FE........
660555 ZZ 9 |NSM INSURANCE TL L+450 05/04/2024 AR............ .. | 09/28/2018. | Paydown..........cccvvveerinricnicnniiciieniinnies | crvesnienivennsnienins | cereeeene$ 590 | 4,590 | 4,498 | 05/04/2024. | 2FE........
661222 ZZ 5 |NSM SUB HOLDINGS DDTL L+450 10/03/22 AR..... .. | 09/28/2018. | PaYdOWN.........covrvvmrirrircerrinerierienersenenne | ceeene 10/03/2022. | 3FE........
661555 ZZ 8 |NSM SUB HOLDINGS TL L+450 10/03/2022 AR....... .. | 09/28/2018. | PAYdOWN.........oorvrrrrrereirneiseiieriesesseninne | ceenne . 10/03/2022. | 3FE........
67087T DE 8 |OAK 2002-A A3 ABS SEQ 6.03 05/15/24................. .| 09/15/2018. | MBS Paydown..........ccvvmrvrrerernnrininnirerns | wvvirnninerisnsereninnes | ereeeren22,839 | 00000 22,839 | oo, 22,837 | oo 8,151 , 05/15/2024. | 1AM........
67103Q  AY 3 |OFSBS 2013-5A A2FR CLO MEZ 3.41504/25.......... .. | 07/17/2018. | MBS PaydOwN...........cceveriverierineerneninns | cevveeeenerneninscennnnes | 1,917,466 | .....1,917,466 | ..... 1,917,466 |...1,913,683 | ..coovvvvervcrrs | correrenn 1,807 | s | s 1,807 | oo 04/17/2025. | 1FE........
67104C  AB 3 | OAKC 2013-8A B CLO MEZ FLT 04/20/2025............ .. | 07/20/2018. | MBS Paydown..........c..couevvemmvremenrinnniirnenes | cevvirnssvirsnnnirnnnnnnns | 7,000,000 | .....7,000,000 | ... 7,002,800 |...7,002,231 | ..oovvverierinns | e (2,231) | ..... (2,231 04/20/2025. | 1FE........
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67107K AR 7 |OCP 2014-7A A1BR CLO SSNR 2.66 10/20/26......... .. [ 09/06/2018. | DiStrbUtiON.............orvverriirriieriisciiienins | e | oo 6,000,000 |..... 6,000,000 |.... 6,000,000 |...6,001,891 | ...coooovovmvecmnnne | v (1,154) | s [ (1,154) | .. 208,000,737 | oo | e (T3T) | e (T37) | 140,093 | 10/20/2026.
67107K AT 3 |OCP 2014-7A A2BR CLO MEZ 3.29 10/20/2026....... .. | 09/06/2018. | DIStADULON............oooveercieeceiieriiereiienens | cevvieceiieeeseeeneiens | oo 2,100,000 |..... 2,100,000 |...... 2,100,000 |...2,101,063 | .....coovvvvverres | corverend LI | i | e (1,917) | o | 2,099,146 | ......cooovioverns | o854 | 854 | L 60,646 | 10/20/2026.
671088 AU 9 |OZLMF 2012-2A A2BR CLO MEZ 3.24 10/30/27....... .. | 08/29/2018. | Distribution SOOI RUSURIRURIRRRROO PUPON 8,000,000 |..... 8,000,000 |..... 8,000,000 |...8,000,336 | ....ccccouvrrimiine | vorvriierennna 723 | e | i 723 | | e 8,001,059 |..cccoovvivvicins [ ceeene(1,059) | v (1,059) | .. 215,280 | 10/30/2027.
67108W AW 9 |OZLM 2014-7A A2BR CLO MEZ 3.60 07/17/26......... .. [ 07/17/2018. | MBS Paydown.........coorvvererenniiinniiienes | cevvieeenissesesensenns | oo 9,500,000 |..... 9,500,000 |..... 9,500,000 |...9,500,000 | .....cooorrrienns | o | e 0 202:9,500,000 | oo | e | reeeieeenn0 | e 256,500 | 07/17/2026.
67108W  BA 6 |OZLM 2014-7A B2R CLO MEZ 4.36 07/17/2026....... .. | 07/17/2018. | MBS PaydOwn...........cccovvvmiviveiieriniicniiens | ceviessivesiesissiinnns [ v 9,500,000 |..... 9,500,000 |..... 9,500,000 | ...9,500,000 20 (V0 RO I 9,500,000 | ...oveomvirnns [ [ eeviinriinnnn0 [ s 310,650 | 07/17/2026.
674135  EM 6 | OAK 1999-A M2 MEZ VIR 04/15/2029..........ccccooernu .. [ 09/15/2018. | Pass-Through LOSS...........c.courviiumviiinniiiins | cevieinsiisnniisnniiins | consseisnsisnnies | coveeneees 5101 | oo 7,884 | oo | e | e | e (V0 VOO IS (3,622) | ..ooovvviriiins | 003,622 | 13,622 | i 04/15/2029.
67575N  AQ 6 |OMART 2016-T1 AT1 ABS SSNR 2.5207 08/48........ .. | 07/15/2018. | MBS Paydown............coocvvemmeveirerrsnneiienes | cevvireseeireseereneenn | --..8,000,000 | ... 8,000,000 |..... 7,999,994 | ...7,999,999 IO I L1 ORI R 8,000,000 | ..o [ e [ eevrerrieeenn0 [ e 117,633 | 08/17/2048.
67575N AY 9 |OMART 2017-T1 AT1 ABS SSNR 2.4989 09/48........ .. | 08/15/2018. | MBS Paydown..........cccvevvvenrererreennernnirenns | weeees ...18,000,000 |...17,999,991 | 17,999,994 B 6 218,000,000 | ..o e [ e [ 299,868 | 09/15/2048.
67590Y  AE 0 |OCT26 2016-1A B2 CLO MEZ 3.88 04/15/2027........ oo [ 08/13/2018. | DISHADULON.........oovoeeeercevierieceieriiienens | cevvisesisssesiseniies | seresienesinneses | coeresssesesssnnnsens | coeeessenessnnesens | cevesennessnnenes | coresensssssnnenes | covsessenesseness | coees 0 04/15/2027.
678858 BJ 9 |OKLAHOMA GAS & ELEC 6.35 09/01/2018.............. oo [ 09/01/2018. | MALUTILY........ocvvveeverrireriieeieeeeiieeeiineenes | cevvieesieessiessies | oo 5,000,000 |..... 5,000,000 |...... 4,982,250 |..4,998,430 | ....cccoovvrivens | crverinns 1,569 | [ e 1,569 | ..o 09/01/2018.
68268E  AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26.... .. | 09/18/2018. | MBS Paydown............ovvvemvreinriiiniiinnes | cvvviessiisneiessnieinns | o 798,487 | ....... 798,487 | ....... 798,233 |...... 798,443 .46 46 03/18/2026.
68268F  AA 8 |OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028......... | .. | 09/18/2018. | MBS Paydown...........coocvueurevermeriinmiiiinniis [ cooereeieresisneeiinnes | ceee 5,010,552 |..... 5,010,552 |.... 5,009,695 | ...5,010,233 294 | ... 294 03/20/2028.
68383N BN 2 |OPMAC 2005-3 A2 SEQ SSUP FLT 07/25/2035........ .. | 09/25/2018. | MBS PaydowN........c.ovvrevrerveererineinninnierins | coevesnsnessniseerennnes | oveens 150,652 | ....... 150,652 | ....... 115,814 |...... 133,852 | oo | v 13,552 | oo [ v 13,552 | .o 07/25/2035.
68403B  AB 1 |OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037..... | .. | 09/25/2018. | MBS Paydown............ccvverrverreriireiiieniis | o | veeeees 30,959 | ......... 30,959 | ........ 31,017 | ... RIVRCL:T: 0 ST USRI PO 0 . 03/25/2037.
68504R  AA 6 |ONGLT 2014-AA A ABS SNR 2.29 07/09/2029.. .. | 09/09/2018. | MBS Paydown...........cccoeurivnmicciieniiniins | e | s 132,275 | ....... 132,275 | ....... 132,252 |...... 132,258 L U I 132,275 | ... 07/09/2029.
69138V AB 7 |OXBOW 2011-1A A2 ABS 4.969 05/01/2036. .. | 08/01/2018. | MBS Paydown.............ccccoemmmveemmieinniiinnns | cevees ...16,000,000 |...16,000,000 |...16,879,648 |.16,189,705 ...(189,705) 16,000,000 05/01/2036.
693456  AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043..........| .. | 09/25/2018. | MBS PaydOwN..........coocrvvemmirirmrrininiiinnes | cevvieeesienssisessinns | oo 353,101 | ....... 353,101 | .......344,053 | ...... 343,945 B (1,636) | .... 09/25/2043.
69403W  AA 5 | PACIFIC BEACON MIL HSG 5.379 07/15/2026......... .. | 07/15/2018. | Sinking Fund Redemption.............ccccccuuevens | ceveee 290,499 | ....... 290,499 | .......320,438 |...... 309,271 | oo | e (2,097) [ v | v (2,097) | .oovvvrrne 07/15/2026.
70325E AC 4 |PATHWAY PARTNERS TL L+425 10/10/2024 AR.... | .. | 09/28/2018. [ PAYAOWN...........cooorveerirircnrinenisnniiiinnies [ cooeneeienesinneiieenes | cooecenens 4,559 | ........... 4,559 | .......4,527 | ... 3,232 .40 L 40 10/10/2024.
70325E AF 7 |PATHWAY PARTNERS DD L+425 10/10/2024 AR... | .. | 09/28/2018. | PaydOWN.........cccvvrrivmreniereriniinrernsiersnsseninns | revee 135 | o 135 | o135 [ [ | e | 0 10/10/2024.
70325E AH 3 |PATHWAY PARTNERS 2L L+425 10/10/2024 AR..... | .. | 09/28/2018. | Paydown ST BN 947 (7 OO . ) SSSTIROTRURTIURN IRSTIURURTIRR IR BN 0 10/10/2024.
70337U 10 0 |PATRONS' IV 5.775 12/23/2063............ccccovvermrrreiannes .. | 09/23/2018. | Sinking Fund Redemption.............cccccoeeeves | covvemmeviimneirineiiins | e 876,928 | ....... 876,928 | ....... 856,466 |......854,444 | ....oooocoiviiiies | e [ 0 12/23/2063.
70437Y  AF 8 |PAYLESS INC A1-EXIT L+800 02/10/2022.... .. | 07/31/2018. | Paydown...........c.cocouvneene. 2,148 I I 1 02/10/2022.
70437Y  AG 6 |PAYLESS INC A2-EXIT L+900 08/10/2022.... ceer | | 07/31/2018. | Paydown..........ccocoervvenncee 20 ] 0 08/10/2022.
708062 ZZ 0 |PENNANT PARK SENIOR SECR RL L+225 05/23.... | .. | 09/14/2018. | Paydown............ccccoevuvunee 936 |..... 936 05/02/2023.
715222 ZZ 1 |PETIQTL L+525 01/16/2023 AR.... .. | 07/02/2018. | Paydown 295 L 95 4,701 01/16/2023.
715335 ZZ 1 |PHNTM HOLDINGS L+525 06/18/2020 AR .. | 09/28/2018. | Paydown............ccc.ouvveenn. cerenn2,T04 227 | 27 2,731 06/18/2020.
71755V AB 5 |PAENERGY TL B 1L L+125 04/04/2018................... .. | 08/07/2018. | Exchanged............ccccovmurvveimeiiineiienniinens 21,594,048 | | 47,234 | LANT234 | ....2,011,282 04/04/2018.
720555 ZZ 7 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD... | .. | 07/02/2018. | PAYAOWN...........ccocoeemrrverririirnrieneeinnneirinns | cevvirenerisnenrennninns | ceeeen 13,185 | 10000013,185 | 1000 13,185 | - 0 [ e | s 13,185 07/31/2022.
73316P  JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036.. .. | 09/25/2018. | MBS Paydown. 6,127 | o | v 8,127 | oo | v 127,746 01/25/2036.
73316Q  AB 4 |POPLR 2006-D A2 SEQ FLT 11/25/2046... weo || 09/25/2018. | MBS PaydOWN............coocrvverreriinniiieniiiins | coererieneeieneirennnens | oo 157,683 | 1. 157,683 | .......148,025 | ... 157,683 | ....ooooiivrianns [ e | oo 0 [ | s 157,683 11/25/2046.
74040T  AC 7 |PRETSL4A CDO MEZ FLT 12/23/2031.........cocuvvennee .. | 09/23/2018. | MBS Paydown................. W87 87 | e | e 4,082 12/23/2031.
74040Y  AA 0 |PRETSL 10A A1 CDO FLT 07/03/2033 .. [ 07/03/2018. | MBS Paydown.............covvvemmvencriinniiiinnes | cevvieneiiissieennienns | oo 3,398,750 | ..... 3,398,750 | ... 3,248,600 |...3,289,483 | ......ccccoovviunns | co 126,724 ...126,724 ....3,398,750 07/03/2033.
74040Y AR 3 |PRETSL 10A ATW CDO SSNR FLT 07/03/2033 .. [ 07/03/2018. | MBS PaydOowN..........ccocrvverrrrencriinniiienes | cevvieseniessseeenieins | oo 4,789,071 |..... 4,789,071 | ... 4,754,649 | oo | e | s 34421 | | e 34,421 | | e 4,789,071 | ... 07/03/2033.
74041C AA 7 |PRETSL 15A A1 CDO SSNR FLT 09/26/2034... .. | 09/26/2018. | MBS PaydOwN...........cccvvvrvinnirerireriniiens | evveniisniseireniniens | s 705,080 | ....... 705,080 | ....... 539,641 |.....538,070 | ..cccovviviviiens | 000eern 13,668 | oo | 13,668 | .o | e 705,080 |... 09/26/2034.
74041E  AA 3 |PRETSL 16A A1 CDO SSNR FLT 03/23/2035........... | .. | 09/23/2018. | MBS Paydown...........ccocvuerevemmmrimnciiiinniis [ oo | e 492,026 | ....... 492,026 | ...... 408,130 |.....277,570 | .coovvvviiriicacs | e (38,380) | ..oovvererirns [ e (38,380) | ..ooocvevrees | v 492,026 | ... 03/23/2035.
74041IN  AA 3 |PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33...... .. | 09/24/2018. | MBS Paydown............oovvvemevernmreeneniinenes | cevees 328,439 328,439 | ....... 312,219 | ... 85,468 (22,748) | ...oovevecans | e (V2 L) | I I 328,439 12/24/2033.
74041W  AA 3 |PRETSL 11A A1 CDO SSNR FLT 09/24/2033... .. [ 06/24/2018. | MBS PaydOWN..........ooouiviriniiiniiiiniiiines | cvvvimsiisssiisnnsins | vemesisnssinnnses | conmesssnssssnnniens | cosmessnmssnnssens | comsssmsssnnnses | corssessssennneses | conseessnesnnsss | cones 0 09/24/2033.
74041W  AC 9 |PRETSL 11A B1 CDO MEZ FLT 09/24/2033. ceee | o+ [ 06/24/2018. | MBS PaYUOWN........occvvommriiriiieniieniiiines | ceevirnesiseesieessisins | oesessenessnneses | oeresssesssssnneses | coneessessssenesens | cosesensessnneses | sonevesnsssnnneses | coesesoesesnnseens | ceeee 0 09/24/2033.
74041W  AD 7 |PRETSL 11A B2 CDO MEZ FLT 09/24/2033............. ++ | 06/24/2018. [ MBS PaydOWN........coovrririeriiireriririnniiniins | cevveenssrissnniennnes | oveesnssesssnnines | vernseennssnnsiens | seesssinsssemnssiens | eonnesnesesnnsies | seronssssssessnnenns | rerssssssssosssesnns | veves 0 09/24/2033.
74042E  AA 2 |PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35......... .. [ 09/23/2018. | MBS Paydown............ccocvverevemreveinniiienns | ceeees oo 113,225 113,225 | .......91,120 | ....... 89,655 | ....cvveeeriies | e (50,098) | ...ovverrrians [ e (50,098) | ...oocvvvrns | e 113,225 06/23/2035.
74042H  AA 5 |PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35...... .. [ 09/22/2018. | MBS PaydOowN..........cvoumvvirnrinnrieniiinnes | cevvieesssessinsssinns | e 533,175 | ....... 533,175 | ......407,392 |...... 367,434 | .o | s (43,334) | ovveriens | e (43,334) | v | e 533,175 12/22/2035.
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74042J AA 1 |PRETSL 21A A1 CDO SEQ SSNR FLT 03/22/38...... .. [ 09/22/2018. | MBS Paydown............oovvvemmieinriinniiinnns | cevvensiiisssiisnniiinns | o 108,064 | .......108,064 | .........83,782 | .......85,305 |....cccccooumriine | i (56,444) I (56,444) | .....cooovvrs | s 108,064 | ...oooovvverris | v | cverriiinniennc0 | i 1,950 | 03/22/2038.

74042T  AA 9 |PRETSL 27A A1 CDO SSNR FLT 12/22/2037........... .. [ 09/22/2018. | MBS Paydown............coocvverevermreriieniiienes | cevees 25311 | 25,311 | il 17,718 | 7,879 | | e (18,803) e (18,803) 25,311 12/22/2037.

74042W  AA 2 |PRETSL 18A A1 CDO SSNR FLT 09/23/2035... .. | 09/23/2018. | MBS Paydown...........ccovvvvriiniriverirnrinniins | ceieniiissiseiiresiniins | s 898,091 1272 | | s 41,272 | e | e 898,091 09/23/2035.

74043A  AC 5 |PRETSL 23A AFP CDO SSNR FLT 12/22/36............ | .. | 09/22/2018. | MBS Paydown...........ccccoumrerimmmriinnrinncis [ coererisneeieneiiiennes | coveees 110,378 v 11,375 IV I 1,375 | | e 110,378 12/22/2036.

74043C  AA 5 |PRETSL 24A A1 CDO SSNR FLT 03/22/2037........... .. [ 09/22/2018. | MBS PaydOowN..........coveumevirrrinnrieniinnnns | cevvieessssessissssines | s 149,582 | ......149,582 | ......114,259 |.....116,657 | ...cccoocvmmrcrnee | v (45,546) | ....ovovrrrrens [ e (45,546) | ...ovvvarrs | s 149,582 03/22/2037.

74160M  HK 1 | PRIME 2005-2 1A2 SEQ 5.00 07/25/20 .. [ 09/25/2018. | MBS Paydown............covvvemriiinriinniiiinnes | cevvisseisseiiissniinns | covines 18,864 | ........18,864 | ....... 18,994 | ....18914 | s | v (30) | (1<10) 1 U 18,864 | ... 07/25/2020.

74348T AN 2 |PROSPECT CAPITAL 5.00 07/15/2019 .. | 09/26/2018. | Make Whole Call............ccoorrvereriireriirinnns | covviereiirennieeciiiins | oo 4,065,800 |..... 4,000,000 IO (16,086) | ....covevrrreens | e (16,086) | ...occvvvrrs | o 4,021,709 |... 07/15/2019.

745555 ZZ 8 |PYRAMID MGMT TL L+675 07/15/2021 AR.. .. | 09/28/2018. [ PAYAOWN........couvvrvrireririsirenisisiseiersnines | e | cevrennnns 3,735 | e 3,735 | i 3,735 | B 0 3,735 07/15/2021.

74922M  AA 9 | RALI 2006-QA6 A1 SEQ SNR FLT 07/36 .. [ 09/25/2018. | MBS PaydOowN...........c.corveererinceiiiniiinnes | cevvieneiiseesissniiens | o 109,693 | .......109,693 | .........94,720 | ...... 95,873 2,806 | ..o | e 2,806 | .o | e 109,693 07/25/2036.

74922M  AA 9 |RALI 2006-QA6 A1 SEQ SNR FLT 07/36.................. .. | 09/25/2018. | Pass-Through LOSS............ccccerrivniineiirenins | crvenrineiveniinniinins e | e 2y283 [ | e B 0 07/25/2036.

74922Q  AA 0 |RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036....... .. [ 09/25/2018. | MBS Paydown............cccocwvmmmvienmiinniiinnns | cevvvsneiisnniisnniinns | ceeenn 30,103 | 1000037,103 | .......28,522 | ... 31,610 | oo | v 1,952 | v [ e 1,952 | s | s 37,103 09/25/2036.

74922Q  AA 0 |RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036....... .. | 09/25/2018. | Pass-THrough LOSS..........cc.oerveereerenniirins | cevvrmrerirenenirennniinns | overeenenennenenes | veeevnenen(308) | covriiieniienins | v - 0 09/25/2036.

74923G AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037....... .. | 09/25/2018. | MBS Paydown.........ccocvvvevernriernninnererneinns | wovvrerinnnnrsnseninnns | oo 10,714 | 100 70,714 | ... 55,645 | .. 56,707 (20,933) [ v | s (VIR R ) I I 70,714 01/25/2037.

74923G AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037....... .. | 09/25/2018. | Pass-Through Loss. revenerineeenies | e | s | e | 0 01/25/2037.

74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37......... .. | 09/26/2018. | MBS Paydown..........c.cccunrivcnirveivciiinniiins | cvinnicniicsniicinenins | e 28,405 | i 28,405 | ......... 30,642 | ... 28,664 28,405 09/26/2037.

74927D  BY 1 |RBSSP2010-4 11A5 SEQ SSNR 5.50 10/37. .. | 09/26/2018. | MBS Paydown.............cccccovurmveemmieinniiinnns | cevees 273,013 271,316 71,879 . . 273,013 10/26/2037.

74927T  AC 5 |RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE........ .. [ 09/26/2018. | MBS PaydOowN..........ccocmrvvermirinnerieriiienns | crvvieesiisneeinnniinns | e 638,592 | ....... 638,592 | ....... 599,479 |...... 594,480 el JEUPSTORTON IO 638,592 |... 10/26/2034.

74928D AV 7 |RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037 .. | 09/26/2018. | MBS PaydowN........c.ovvrivrereeererineiininnierns | cevvessinesssiseeiennnes | oveens 131,944 | ... 131,944 | ........ 60,947 | ....... 62,482 B 0 [ o | e 131,944 | .. 06/26/2037.

74928F  AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036... .. [ 09/26/2018. | MBS PaydOowN..........ccocrvvererirriiinniiienes | cevvienesiseeiesneniens | o 175,636 | ....... 175,636 | ....... 104,272 | ....... 56,649 B 0 [ | s 175,636 | ... 03/26/2036.

74928F  AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036... .. | 09/26/2018. | Pass-Through Loss. 03/26/2036.

74928R  AB 0 |RBSSP2009-10 1A2 RR MEZ CSTR 8/26/35.... .. | 09/26/2018. | MBS Paydown. 08/26/2035.

74928R  AE 4 |RBSSP2009-10 3A1 RR SEQ SSNR CSTR 12/35.... | .. | 09/26/2018. | MBS Paydown. 12/26/2035.

74928R  AF 1 |RBSSP2009-10 3A2 RR MEZ CSTR 12/26/35.......... .. | 08/26/2018. | Pass-Through Loss. (570) 12/26/2035.

749280 AL 1 |RBSSP2009-12 5A1 RR SEQ SSNR CSTR 08/36.... | .. | 09/26/2018. | MBS PaydOwn............cccourvvemevimmriininiiins | vererirenerrenersennns | 10 127,186 | 127,186 | ....... 123,370 |...... 125,143 | oo | 3,048 | i | 3,048 || 127,186 08/25/2036.

749280  AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... | .. | 09/26/2018. | MBS Paydown.........cccccccueruniinmnicnniveiinns | coverinrinnicsnisenins | 00ernn230,787 | i 230,787 163,785 |...... 177,801 | oo | s 40,122 | oo [ s 40,122 | oo | 230,787 08/25/2036.

749280  AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... | .. | 09/26/2018. | Pass-Through Loss. . 1,062 . (20,912) | oovvvvrevrriens [ oo (20,912) . (207) .| 08/25/2036.

749280  AX 5 |RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... .. | 09/26/2018. | MBS Paydown............covcerrremerreriereneens | ceenee 226,247 226,247 | ........96,098 |.....121,315 | oo | e 68,634 | ..coovvvreri | e 68,634 |...coovvviies | e 226,247 06/25/2036.

749280  AX 5 |RBSSP2009-12 8A2 RR MEZ CSTR 06/25/2036...... .. | 09/26/2018. | Pass-Through LOSS...........c.couruiimriineiiins | covviennisneiinnnieins | v | cevveneieons B34 | oo | s N 0 06/25/2036.

74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE................ .. | 09/26/2018. | MBS Paydown............coocvvemmeveimeriinniiienns | cevvirenerresenrnnnennns | 1,228,997 {.....1,228,997 | .......964,029 |...1,065,973 | ..coooovvriicnies | o 69,710 | ..o | e 69,710 | ..o | oo 1,228,997 01/26/2036.

74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE .. | 09/26/2018. [ Pass-THrough LOSS..........ccviurrnmrneininnns | v | covnsnnsrisnnnnes | vevrenes 78,039 | oovciiviiens | e B 0 01/26/2036.

74929C  AB 2 |RBSSP2010-2 1A2 MEZ FLT 10/26/2035 RE .. | 09/25/2018. | MBS Paydown.............ccocvvmveermineiinneiinnns | ceeees 6,601 | oo | v 6,601 | .cooovrvrnees ...1,170,912 10/26/2035.

74929C  AB 2 |RBSSP2010-2 1A2 MEZ FLT 10/26/2035 RE........... .. | 09/25/2018. | Pass-THhrough LOSS..........cc..uvrveemeennmnninnns | eevvremerinnerinnenines | overeinenesnnennes | eereeen83,988 | ittt 17,881 | s | e | e | oo 0 [ | s 17,862 10/26/2035.

74929F  AK 5 |RBSSP 2010-3 4A2 MEZ FLT 12/26/2035 RE... .. | 09/26/2018. | MBS Paydown............ccvevemrvnerierererenenns | cevene 92,100 92,100 12/26/2035.

74929F  BK 4 |RBSSP 2010-3 9A2 MEZ SSUP 5.5 02/35 RE........... | .. | 09/26/2018. | MBS Paydown...........ccocvvemrvvimmmrienniiinnniis [ eoereeisceiisneiiinnnns | e 108,646 | .......108,646 | .........89,904 |.....102,198 | ....ccccooorionee | eeeeenn(64,168) | oo | e (64,168) | o | 108,646 02/26/2035.

T4930E BB 4 |RBSSP 2010-12 7A2 MEZ SSUP 5.5 12/35 RE......... .. | 09/27/2018. [ MBS PaydowN........ccvvvrevrrieerenieiniinierns | cevvesssnersssseerennnes | oveens 422,738 | ......422,738 | ......277,793 |.....343,716 | ..ccoeovivvvvree | veereer(95,108) | covvvcvvirirnien | 00ee(95,108) | oo | e 422,738 |... 12/27/2035.

74930N  AQ 2 |RBSSP2011-3 3A7 SUB 9.8224 07/26/37................. .. [ 09/26/2018. | MBS PaydOowN..........cc.crvverereneiiinriiinnes | cevvieneeiseeeesneeiiens | e 127,751 | ... 127,751 | ... 107,284 | ......97,959 | ..o | eoeeene(4,059) | oo | eeeene(4,059) | i | 127,751 07/26/2037.

74930N  AQ 2 |RBSSP2011-3 3A7 SUB 9.8224 07/26/37................. .. | 09/26/2018. | Pass-Through LOSS.............ccccvrieveiimniienins | cevvensieciiieninsiinis [ v 07/26/2037.

74930X BB 2 |RBSSP2012-14B1 SEQ SSUP CSTR01/29 RE...... .. | 09/16/2018. | MBS Paydown.............ccccoumrmveimmieinniiinnns | cevees 553,465 553,465 528,559 |...... 544,649 | ..o | eeen(2,202) | o | e 2,202) i | 553,465 |... 01/16/2029.

7493IN  AA 6 |RBSSP2012-51A1 SEQ 6.27 11/26/2036 RE........... .. [ 09/26/2018. | MBS PaydOowN...........c.crvveririnriiieniiienes | ceevieessiseeeisnniiens | e 118,828 | ...... 118,828 | ....... 118,086 |...... 116,595 | oo | 3,059 | i | 003,059 | | 118,828 |... 11/26/2036.

749317 AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE......... .. | 09/25/2018. | MBS PaydOowN...........ccovvvivinirrerieriniiens | ceveniissiseiirenirenins | s 150,260 | ....... 150,260 | ....... 140,117 |...... 144,982 | ..o | e 3ATA | i | 34T | | e 150,260 |... 01/26/2036.

74932H  AC 4 |RBSSP2013-52A1 SEQ SSNR FLT 07/2033 RE..... .. [ 09/27/2018. | MBS PaydOowN..........cc.orevereeineieieniinnes | cevvienesieseeisneeiiens | e 152,797 | ....... 152,797 | ....... 134,462 |...... 145,271 | s | 8839 | i | 4439 || 152,797 | ... 07/26/2033.
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............. 154,527 | ...... 154,527 | ......154 473
............. 164,448 | ......164,448 | .......138,885

RFMS2 2005-HS1 Al4 SEQ STP 9/25/35 . | 09/25/2018. | MBS Paydown.

76110V RX |
RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035....... | ..

761118 BU

09/25/2035.
07/25/2035.

09/25/2018. | MBS Paydown.
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74951P  DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037.... .. 1 09/10/2018. | MBS Paydown...........ccoocemvevrrverrerernienns | ceenrrienirnerirennneens | 20ee 196,860 | .......196,860 | .........87,267 | ... 76,472 | .ccoovvrrvrvin | s (39,866) | ..ovvvrerrirs | e (39,866) [ ...cvvvvvrrer | errren 198,880 [ oo | e | o0 [ 3,067 | 03/10/2037. | 1FM.......
749574  AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36 .. | 09/25/2018. | MBS Paydown. 2,649 | oo | e 2,649 08/25/2036. | 1FM.......
749574  AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36 .. | 09/25/2018. | Pass-Through Loss. B 0 08/25/2036. | 1FM.......
74958T  AB 9 |RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37........ | .. | 09/25/2018. | MBS PaydOWN...........cccevvvmeriererncenrninninns | cevvvernerineeerseennnns | e 123,761 | 110 123,761 | ....... 109,367 |...... 102,708 | ..o | cevrreens (2,444) | ..o [ v (2,444) | oo | s 123,761 07/27/2037. | 1FM.......
74958T  AB 9 |RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37........ .. | 09/25/2018. | Pass-Through Loss. B 0 07/27/2037. | 1FM.......
74958W  AC 0 |RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... .. | 09/25/2018. | MBS PaydowN...........cccvvverrvmerirerirnreninnns | wevverrvservcrrenininns | coeeenn28,742 | 00000 25,742 | 114,542 | 11000 9,538 [ i | v (3,450) [ ..o [ v (3,450) . 25,742 02/25/2037. | 1FM.......
74958W  AC 0 |RFMSI 2007-SA12A2 SEQ CSTR 5.6206 02/37....... .. | 09/25/2018. | Pass-Through Loss. B 0 02/25/2037. | 1FM.......
750222 ZZ 7 |REVINT INTERMED DDTL L+450 12/13/2023 AR.... |.. | 09/28/2018. | Paydown AT AT | e | v 4,120 12/13/2023. | 1FE........
750555 ZZ 0 |REVINT INTERMED TL L+400 12/13/2023 AR.......... .. | 09/28/2018. | Paydown . 220 |..... 20 2,161 12/13/2023. | 1FE........
75086%#  AA 3 | GSA RAINIER 4.82 6/15/2036..........cccveomrvrirrrrirnnes .. [ 09/15/2018. | PaYdOWN..........coorrverrriicriieniiensrissniiinens | cevvisnsrinnsniennninns | ceeeenn 1,748 | s 51,748 | ......51,748 | ...... 51,748 e 0 [ s | s 51,748 06/15/2036. | 1............
75114R  AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36 .. | 08/25/2018. | Pass-Through LOSS.........c..vuumverreiriinerins | ceereemmeinnrinerienins | oveesneniseennnnes | coneeens (12,641) [ oovverereeriiees | e B (010 O (11,951)] ... 04/25/2036.
75114R  AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36 .. | 09/25/2018. | MBS PaydOWN...........corrvreeerierirneirnnins | sevvesersnersnenenneennnes | 71,314 | s 471,314 | ......404,209 |...... 434,635 | .o | e 1105 [ [ e 7,105 | | 471,314 | .. 04/25/2036.
751158 AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36.. .. | 09/25/2018. | MBS PaydOWN..........ccrvverrrvnrienrrnrireninns | evrsriinnsissniisnriseens | 0000000a90,895 | 100000.90,895 | 100 78,217 | 10073439 | i | e 1,293 [ e | e 1,293 | i | s 90,895 07/25/2036.
75115B  AC 3 |RALI2006-QA5 2A1 SEQ SSNR FLT 07/25/36.. .. | 09/25/2018. | Pass-Through Loss. 07/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036 .. [ 09/25/2018. | MBS Paydown...........c.ouvvvermvvenrerirsenriinenns | cevvivneevrsneniinnnninns | oeeeenn 272,084 | ... 272,084 | ......214,929 | ... 218,612 | oo | e 14,542 | i | 14,542 || 272,084 | ... 05/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036 .. | 09/25/2018. | Pass-Through Loss. . JS USSR ORI NPT IO 0 (5,816) .| 05/25/2036.
75406E  AD 3 |RASC 2006-KS4 A4 SEQ FLT 06/25/36.................... .. | 09/25/2018. | MBS Paydown...........ccoveevvrvmereeriereneians | ceenee .......678,776 100 335,988 |.....586,442 | ...coooviiiniinns | e 70,760 | cooovvvecrrers | veee 70,760 | .coovervrnees 678,776 06/25/2036.
755741 AA 2 |RCMT 2017-FL1 A CLO SSNR FLT 05/25/2034........ .. | 09/25/2018. [ MBS Paydown........c.ccuivmreeererninninnineiins | cvveeniersnsseeennnes | ones 2,373,092 |..... 2,373,092 |..... 2,373,092 |...2,373,011 199 | v | v 199 .....2,373,092 05/25/2034.
75902X  AA 6 |REGDIV 4A A1 CDO SSNR FLT 02/15/2034............. .. | 08/15/2018. | MBS PaydOWN...........cevmreirierirererneerinnins | serieerserieseneessnnes | ceves 1,676,757 |..... 1,676,757 |..... 1,410,572 | .. 1,427,917 | oo | v 242,916 | ..o 282,916 | o | e 1,676,757 02/15/2034.
75903A  AB 3 |REGDIV 2005-1 A1B CDO SSNR 5.251 01/36.......... .. | 07/25/2018. | MBS Paydown..........c..ouvvvemrverenrineniiinnes | cevees .17,360 .17,360 ..16,405 16,470 [ 17,360 01/25/2036.
759676 AF 6 |RAMC 2006-2 AF3 SEQ STP 8/25/36.... .. | 09/25/2018. | MBS Paydown...........cccveeerevmnerierereeenenins | ceenne 1,151 0,036 11,151 08/25/2036.
75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/2037. v | .- | 09/25/2018. | MBS Paydown...........ccceermrenerrerierescerns | ceeene v 88,682 | L. cerne 49,451 68,682 09/25/2037.
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36.........cccourrrrrireee .. | 09/25/2018. | MBS PaydOWN...........ccorvemrinnrierierinieies | e | s 538,274 | ....... 538,274 | ...... 498,333 538,274 02/25/2036.
76110H H8 5 |RALI2004-QA6 NB4 SEQ SNR FLT 12/25/2034....... .. | 09/25/2018. | MBS PaydOWN...........covreeenerierirneirinninns | servssessesseseseesennes | everneees 55,140 | ......... 55,140 | ........ 48,507 55,140 12/26/2034.
76110H H8 5 |RALI2004-QA6 NB4 SEQ SNR FLT 12/25/2034....... .. | 09/25/2018. [ Pass-THhrough LOSS........c..cccereriirrnerinrneins | v | vveresnsnseinnines | s 635 . 12/26/2034.
76110H J6 7 |RALI2004-QS16 1A2 SEQ 5.50 12/15/2034.. .. | 09/25/2018. | MBS Paydown. 779,456 52,120 20,173 | oo | e 20,173 |.... 779,456 | .. 12/25/2034.
76110H T9 0 |RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... .. | 09/25/2018. | MBS Paydown. 209,045 | ...... 156,792 |...... 151,400 23,673 | oo | e 23,673 209,045 | ... 02/25/2035.
76110H T9 0 |RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... .. | 09/25/2018. | Pass-Through Loss. 1,065 02/25/2035.
76110V HJ 0 |RFMS22001-HI4 A7 SEQ STP 10/25/26 . | 09/25/2018. | MBS Paydown 7,995 10/25/2026.
8
1
1
7
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5
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761118 BU RALI 2005-QA8 NB2 SEQ SNR FLT 07/25/2035....... .. | 09/25/2018. | Pass-Through LOSS............ccccvrinricnnincins | covnriiinnicnniinnienis [ | eeneennd3,022 i e v | v | e 0 07/25/2035.
761118 FL RALI 2005-QA9 CB3 SEQ SNR FLT 08/25/2035....... .. | 09/25/2018. | MBS Paydown...........ccovvvervinriiniiinniinniins | cevnniiinnisniinninnees | 200 324,858 | 1......324,858 | ......312,573 |.....309,152 | ..ccoccvvviriiiis | v (L) U IR (145) | oo | e 324,858 08/25/2035.
761118 FL RALI 2005-QA9 CB3 SEQ SNR FLT 08/25/2035....... .. | 09/25/2018. | Pass-THrough LOSS..........c.oervuremeeinneiinns | crvvrenerirnnnireneniens | overernenesnennnen | ceverene8,219 | it | rereieniiiinis | e | ceeevesesesienens | ceeee 0 08/25/2035.
761118 FM RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35......... .. | 09/25/2018. | MBS Paydown 3,200 | ... 3,200 | oo | v 254,866 08/25/2035.
761118 FM RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35......... .. | 09/25/2018. | Pass-Through Loss. revnnrnin [ | | (10,309) | ..ovvvvirriins | e (10,309) 08/25/2035.
761118 KH RALI 2005-QS15 2A SEQ 6.0 10/25/35............cc0cucc. .. | 09/25/2018. | MBS Paydown............ccocuenvinnrivcvinninniens | crvesniceeiivennciienis | e 13,081 | 100 13,061 | 112,043 | 9,647 [ i | e 1,626 | .oovvcriciiins [ e 1,626 | .o | o 13,061 10/25/2035.
761118 KH RALI 2005-QS15 2A SEQ 6.0 10/25/35.. .. | 09/25/2018. | Pass-Through LOSS............ccccurivmrinniincis | cevvnrieniinsieninnnes v | 032,798 | 1iini26,132 | v [ | e 1,455 | s [ e 1,455 10/25/2035.
761118 UQ RALI 2006-QS2 1A9 SEQ 5.50 2/25/36.. .. | 09/25/2018. | MBS Paydown 15 ... 15 | e | s 10,039 02/25/2036.
761118 UQ RALI 2006-QS2 1A9 SEQ 5.50 2/25/36 .. | 09/25/2018. | Pass-Through LOSS............cccevrenrieniineris | ervvriienrinniireniinnens [evververinnnennies | enreeen 1,930 | et 1,788 [ i v | e | e 0 02/25/2036.
76111X L7 RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-1 .. | 09/25/2018. | MBS Paydown............c.cocuecnvinnivniinriinnens | cvvenniceniinnsniinis | eereeren 2,987 | 02,987 | 102,898 | 002,708 [ oo | e 1,273 | [ e 1,273 2,987 02/25/2036.
76111X L7 RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.............. .. | 09/25/2018. | Pass-Through Loss N 0 e | arnvnsnnes | e | s (U 02/25/2036.




82’6030

Statement as of September 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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Total
F Current Foreign Bond NAIC
o Year's Exchang Interest / Designati
r Prior Year | Unrealized Current | Other-Than-|  Total e Book/Adjusted|  Foreign Stock Stated on or
ei Book/Adjust |  Valuation Year's Temporary | Changein | Change |Carrying Value| Exchange | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of ed Carrying | Increase | (Amortization)| Impairment | B./A.C.V. in at Disposal | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration | Par Value | Actual Cost Value (Decrease) | /Accretion | Recognized| (11+12-13) | B./A.C.V Date on Disposal | on Disposal | Disposal | During Year Date
76111X  TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035.. .. [ 09/25/2018. | MBS Paydown............coovvvemrveinriiinniiinnes | cevviensiiisseiisnniiinns | o 270,324 | ....... 270,324 | ....... 253,971 |...... 254,433 | e | e 10,198 | oo | e 10,198 | .oovvns 03/25/2035.
76111X  TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035... o[- 09/25/2018. [ MBS Paydown...........corvverreverrriiireiienniis [ oo | e 450,352 | ...... 450,352 | ....... 440,968 | ...... 443,617 5971 |..... 5,971 03/25/2035.
76112B C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35................. .. | 09/25/2018. | MBS PaydowN........c.vvuriverieererieisiniirerns | crveessiresesiseeennens | oveens 327,503 | ....... 327,503 | ....... 194,045 |...... 320,235 | .o | e 15,117 | v | e 15,117 | | e 327,503 09/25/2035.
76112B NM 8 |GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035..... .. | 09/18/2018. | MBS Paydown.............ccocvvenmveerrmreirnirinnns | ceeees ..784916 | ....... 784,916 | ......723,878 | ...... 714,906 | ..o | e 713 | i | e (R4 KT ORI I 784,916 | ... 05/18/2035.
76112B NM 8 |GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035..... .. | 09/18/2018. | Pass-Through LOSS............ccccuvrinriicenivciins | crenriiinnieeiiesiineins v | e (9,558) [ ..o | cevieiieniininns B (V18 PO ISR (13,148) | ... 05/18/2035.
77356P  AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021................... .. | 08/15/2018. | MBS Paydown.............ccocvvemrveimnmiiinniiinnns | cevvveneiisnniisnniinns | 125,101 | 125,101 | ....... 124,955 | ...... 125,088 29 LT OO I 125,101 05/17/2021.
77879R  AB 2 |ROTOR 2011-1A A ABS SNR 5.75 06/15/46.... 09/15/2018. [ MBS Paydown.............ccovemrrvemrreirnneiineniis | covereiireneesensinnenns | 0000.585,729 | s 585,729 | ....... 574,014 | oo [ e | oo BT [ |l 101 | | 585,729 . 06/15/2046.
782491 AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023. .. | 07/25/2018. | WELLS FARGO BROKERAGE SERVICES. | ......c.cocovvverernnes | 1,401,750 | ... 1,400,000 |..... 1,316,000 |...1,354,793 | ....ocovvvvvvcne | cvrreeendh 051 | i [ nid,051 [ | e 1,352,522 ....49,228 49,228 | ....... 47,328 | 04/14/2023.
78249L  AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023. .. | 08/07/2018. | WELLS FARGO BROKERAGE SERVICES. | .........ccccocvvmuvvnns | ... 1,401,750 | ..... 1,400,000 |..... 1,316,000 |...1,354,793 |...cccoocvvuviieee | e 5,000 | oo | 200005,000 | i | 1,352,522 04/14/2023.
78249L AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023. .. | 08/24/2018. | WELLS FARGO BROKERAGE SERVICES. ..658,000 677,397 04/14/2023.
78249L  AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023. .. | 09/28/2018. | Paydown.............c..cocvunene. ..3,357 04/14/2023.
78386N  BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39 .. | 09/25/2018. | MBS Paydown. ...26,401 04/25/2039.
784012 AA 4 |SCFET 2017-2A A ABS SNR 3.41 12/20/2023. . |.. | 09/20/2018. | MBS Paydown. ..434,785 12/20/2023.
78410T  AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023........ .. [ 09/20/2018. | MBS PaydOowN..........cocrvverreeirciiinniiienes | cevviesesiseseeeeniiins | oo 1,544,445 | ..... 1,544,445 | ..... 1,544,118 | . A,544173 | i | 228 [ s | 228 | | e 1,544,445 01/20/2023.
78411E  AC 2 |SPECIALTYCARE INC TL 1L L+425 09/05/23AR...... .. | 07/03/2018. | Paydown..........ccccovuerinrinnicnnisciieriienis | e ceenn 4,688 | 4,688 .4,571 ...4,688 09/05/2023.
78443C BN 3 |SLMA 2004-B A3 ABS FLT 03/15/2024. .. | 09/15/2018. | MBS Paydown. A111,432 ]...1,111,432 ..883,589 ,111,432 03/15/2024.
78445M  AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44 .. [ 09/15/2018. | MBS PaydOowN..........coooureverrrireiieriiienns | cevvieessiseesisssiiens | oo 568,641 | ....... 568,641 | ....... 568,641 |.....568,641 | ....ocoovvvvrrines | oo [ | e | e | e 568,641 05/16/2044.
78446D AB 5 |SLMA 2011-A A2 ABS 4.37 4/17/2028 .. | 09/15/2018. [ MBS Paydown........c.cvuevvrereereriiinninnineiins | cevveenisersnsseeensnnes | ones 2,224,463 | ..... 2,224,463 |..... 2,283,611 |..2,224,483 | ......coovvevvinie | v | e 0 [ | e 2,224,463 04/17/2028.
78446T  AB 0 |SLMA2011-C A2A ABS FLT 10/17/2044.. .. | 09/15/2018. | MBS Paydown. 1,668,927 |..... 1,668,927 |.....1,668,927 |...1,668,927 0 ,668,927 7,091 | 10/17/2044.
78446V AB 5 |SLMA 2012-A A2 ABS 3.83 01/17/2045.... .. | 09/15/2018. | MBS Paydown...........cccvvveriinnrverirerinniins | erieniiissieeiiesnnins | e 601,309 | ....... 601,309 | ....... 601,299 |...... 601,309 | ..o | e [ 0 [ oo | e 601,309 | ..oovvcrenines v | v | i 15,508 | 01/17/2045.
78447B  AB 8 |SLMA 2012-C A2 ABS 3.31 10/15/2046 .. | 07/15/2018. | MBS Paydown..........c..rvwerernnriinniiienes | cevvieseviseeseeensenns | oo 1,758,133 | ..... 1,758,133 |..... 1,757,908 |...1,765,302 | ...cccoovvvvvrriias | corrennns (8,970) | ..... (8,970) | veoovverrree | e 1,758,133 10/15/2046.
78447F  AB 9 |SLMA 2012-E A2A ABS SSNR 2.09 06/15/2045........ | .. | 09/15/2018. | MBS Paydown...........ccocvuerevemmmeeinriirinniis [ o | oeeees 597,344 | ....... 597,344 | ... 597,195 |...... 597,339 210 10 | oo | e 597,344 06/15/2045.
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027.................. .. [ 09/15/2018. | MBS Paydown............coovvvemmieinriiinniiinnns | cevvensiisneiiinniiinns | oo 865,951 | ....... 865,951 | ....... 865,706 |...... 865,934 225 25 | | 865,951 05/17/2027.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030 . [ 09/15/2018. | MBS PaydOowN..........ccocrvveerineiiicniiienes | cevvireeeeiesesieneneies | v 1,601,818 |..... 1,601,818 |..... 1,601,818 |...1,601,818 - 0 [ | e 1,601,818 06/17/2030.
78448Q AB 4 |SMB 2015-B A2A ABS SNR 2.98 07/15/2027... .| .. [ 09/15/2018. | MBS PaydOwn...........ccoovvervinirrcrinriiniins | cevsniisnieciienienins | v 300,209 | ....... 300,209 | ....... 298,825 |...... 299,414 541 | ..... S541 | i | e 300,209 07/15/2027.
78448T  AD 4 |SMBC AVIATION CA 4.125 07/15/2023.................... C| 08/16/2018. | GOLDMAN SACHS............coovvveremrirarriranns [ oo ...10,015,400 |...10,000,000 |..... 9,986,400 | .....occoovvrernnee 121 |.... 07/15/2023.
78471D  AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025. .. [ 09/25/2018. | MBS PaydOowN..........coocrvverririrerieniiinnns | cevvieessisseeisnsiinns | e 755,431 | ....... 755,431 | ... 755,348 |...... 755,367 229 | 08/25/2025.
78471F  AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25 o] .. [ 09/25/2018. | MBS Paydown..........c.ovvvemmieinriinniiinnns | cevieseiisnniisnniiinns | oo 467,719 | ....... 467,719 | ....... 467,709 | ...... 467,715 B 12/26/2025.
78473T  AJ 9 |STARM 2007-2 4A1 SEQ SSNR FLT 04/25/37.......... .. | 07/25/2018. | Pass-THroUGN LOSS..........cocrrveeerreieniiiins | cevverireiieneeinnesiies | veresiecesienenes | cerevesenseeonn L1 28 UUTURTOUROPOONE OVPPUURPOURISPOORS VSPOORPPPORRPRORS IVPPTORROROTOONE BOVOR 04/25/2037.
784737 AJ 9 | STARM 2007-2 4A1 SEQ SSNR FLT 04/25/37. .. | 09/25/2018. | MBS PaydOwN...........ccnrvvnrieerirerinieiniins | cevieniiveiineninseiennes | evvivenns 11,361 | .........11,361 04/25/2037.
80306A  AA 8 |SAPA2018-1A A ABS SSNR 4.25 03/15/2040. o[- 1 09/15/2018. | MBS Paydown............vvvereririreriinniiinneis [ eoeneeisnesisnniinnns | v 135,417 | ......135,417 03/15/2040.
80511@ AB 8 |SAVATREE DD L+525 06/01/2022 MD...................... .. | 09/28/2018. | PaydOWN...........cvverrvireiinniiereeiseneienns | ceeees 329 329 06/01/2022.
805564 KR 1 |SAST 2002-1 AF6 NAS 6.303 10/25/2030 .. | 09/25/2018. | MBS Paydown.............cccccwermveemnieinniiinnns | cevees e 1441 |4 10/25/2030.
813084 A* 1 | SEBRING 11.50 4/25/2018 oo |1 09/19/2018. [ PaydOwN............coooreeicrriereiieeeieeeeseeenes [ oo ...164,632 | .......164,632 04/25/2018.
81375F CM 3 | SASI 1993-7 TA6 6.25 12/25/2023..........occovvvrvrrrrrnns .. | 09/25/2018. [ MBS PaydOwn..........ccvvvrinrirerinnnerernninns | v | corveeessnnen 66 | oo 66 12/25/2023.
81378E  AA 1 | SABR 2007-BR4 A2A SEQ FLT 05/25/2037. .. | 09/25/2018. | MBS Paydown............ccocvverevermmeveinniiienes | cevees 229,744 | ... 229,744 | ... 100,581 05/25/2037.
81745A  AB 3 |SEMT 2013-5 A2 SEQ CSTR 05/25/2043 oo |1 09/25/2018. | MBS Paydown............ccvverreverenreeriineriins | oo 298,356 298,356 282,459 05/25/2043.
81745C  AA 1 |SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043......... . [ 09/25/2018. | MBS PaydowN..........c.crvvermvenniinniiiiinns | cevvienesinsnsiensieins | o 267,415 | ... 267,415 | ....... 240,969 06/25/2043.
81745J AA 6 |SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043.......... .. [ 09/25/2018. | MBS PaydOowN...........c.corvverrrvineiiieneiienns | crvviesesiseeiisnseiens | oo 380,954 | ....... 380,954 | ....... 375,835 09/25/2043.
81745M AA 9 |SEMT 2013-2 A SEQ SNR CSTR 02/25/2043........... .. | 09/25/2018. | MBS PaydowN........c.ovvrevmrieererieiiniinierns | weveesssnersnsseeensnes | oveens 411,914 | ... 411,914 | ... 368,993 |...... 370,797 6,631 | ..... 02/25/2043.
81745R  AB 6 |SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43.... .. [ 09/25/2018. | MBS PaydOowN..........ccocrvvereriiriiieniiienes | cevvieeevieeiisnniiens | oo 461,745 | ....... 461,745 | ....... 426,921 |...... 426,251 8,580 |..... 03/25/2043.
81788Y  AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22.... .1 09/05/2018. | PaYdOWN..........ovvviiiririiinnieiieniienins | cvviniissiisesiienienins | v 227,892 | ... 227,892 | ... 227,892 |..... 227,892 | ..o | e | 10/05/2022.
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81881L AN 7 | SHACK 2014-6A B2R CLO MEZ 3.46 07/17/26......... .. | 07/17/2018. | MBS PaydOWN...........ccoourverrierierenieiinins | cevenerirenieneseeiinnns | v 7,500,000 |..... 7,500,000 |..... 7,500,000 | ...7,500,000 w0 0 001,500,000 [ oo s | o0 [ 194,625 | 07/17/2026. | 1FE........
823210  AA 1 |SHNTN 2015-1A A ABS SNR 4.75 10/15/2042.......... .. | 09/15/2018. | MBS PaydOWN..........cvvueerrinererierineines | seerneeeseiseesesineens | v 608,025 | ....... 608,025 | ....... 602,188 |...... 603,266 3,326 |..... 3,326 | oo | e 608,025 |... 10/15/2042. | 1FE........
825333 ZZ 3 |SUNKROCK A-1L+475 10/31/2023 AR .. | 09/28/2018. | Paydown..........cccvvvuerinrinniicnniseiieriienin | e ....2,856 ....2,856 2,798 Y AN 57 2,855 10/31/2023. | 3FE........
825555 ZZ 1 |SIGMA ELECTRIC A-2 L+475 10/31/2023 AR........... | .. | 09/28/2018. | PaydOWN.........cvorvemrreerrmerierireeereeisneinns | s 5,285 07 T I 107 5,393 10/31/2023. | 3FE........
82817* AA 9 [SILVER SPRINGS CTL lll-A1 3.81 1/5/2029............. .. | 09/05/2018. | PaYdOWN..........cvvviviriiiiniinnierieriinniis | v | s 99,673 | ........99,673 | ... 99,673 | 99,873 | i [ s | e 0 [ s | s 99,673 01/05/2029. | 1............
82817@ AA 7 |SILVER SPRINGS CTL IV-A1 3.89 1/5/2029 .. | 09/05/2018. | PaYdOWN..........cvvvmrirerirrirriinnrieriereneninns | cevene 26,986 | ........26,986 | .........26,986 | ......26,986 | .....cccccomrirer e [ 0 26,986 01/05/2029. | 1............
82922T  AA 7 |SINAIHEALTH SYS 3.034 01/20/2036 .1 07/20/2018. | Sinking Fund Redemption.............cccovevneee | cevermerrnerineeerneiinnes | cvvneens 90,000 | .........90,000 | ........90,000 | .......90,000 | ..oosvemmmermerrne | cormerrmrrirneiieies | venes (V1 ORI IO 90,000 01/20/2036.
83149U AB 7 |SLMA 2011-B A2 ABS 3.74 02/15/2029 o[+ [ 09/15/2018. | MBS PaydOWN.........corivirireerieiisisiernnes | seeenserisnsssesennninns | coeres 467,793 O 3 4| i | e 467,793 |... 02/15/2029.
83238P AB 0 |SMITHS GROUP PLC 7.20 05/15/2019 ... | C| 09/04/2018. | Make WhoIe Call...........cccoevrmremeremrrrerirens | corererneesseiseninenens | e 1,544,565 |..... 1,500,000 |..... 1,498,200 |...1,499,673 327 |..... 327 .....1,500,000 |... 05/15/2019.
83402Q  AA 0 |SCLP 2016-2A A ABS SSNR 3.09 10/27/2025.......... .. [ 09/25/2018. | MBS PaydOowN..........ovourvvererrierriieniiinnns | cevvieesisessinsssines | oo 961,875 | ....... 961,875 | ....... 961,724 |...... 961,773 .67 |.... 67 | | s 961,875 10/27/2025.
83404J AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/2026 .. | 09/25/2018. | MBS PaydOWN..........cvevevmmrinerierirerineenes | ceereeinsrnerieseneens | s 429,887 | ....... 429,887 | ....... 429,887 |...... 429,887 0) ] [(0)] SN IO 429,887 | ... 05/25/2026.
83405A  AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026 .. | 09/25/2018. | MBS PaydOWN..........cvoueerrinerierierineenins | seerneeiseiseiseseneens | s 969,858 | ....... 969,858 | ....... 969,776 |...... 969,790 .39 | 39 | e [ e 969,858 | ... 01/26/2026.
83405L AA 8 |SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026... .. | 09/25/2018. | MBS Paydown........c.cvuivnieneererieinninninerins | covveeninersnsseerennnes | oees 2,463,166 | ..... 2,463,166 |..... 2,463,061 |...2,463,070 92 | 92 .....2,463,166 09/25/2026.
83405Q  AA 7 |SCLP 2017-6 A1 ABS SSNR 2.2 11/25/2026 .. | 09/25/2018. | MBS PaydOWN...........coorveeirierirerireerinnins | servssrsenieseseessnnes | cevns 2,828,688 |..... 2,828,688 |..... 2,827,599 |...2,827,702 894 |..... 894 | . | e 2,828,688 | ... 11/25/2026.
83405R  AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027... .. | 09/25/2018. | MBS Paydown. 1,860,279 1,860,279 .88 ... 88 | .o | 1,860,279 |... 02/25/2027.
83405X  AA 2 [SCLP 2018-3 A1 ABS SSNR 3.2 08/25/2027. .. | 09/25/2018. | MBS Paydown. 9 9 ....1,590,241 08/25/2027.
83416W  AA 1 |SOLAR STAR FUND 5.375 06/30/2035. .. | 06/30/2018. | Sinking Fund Redemption............cccccouvennees | versermnrnneiinniineens | e 18,803 | 10010 18,803 | ... 18,803 | 11t 18,803 | oo | e [ 0 06/30/2035.
83416W  AB 9 |SOLAR STAR FUND 3.95 06/30/2035. .. | 06/30/2018. | Sinking Fund Redemption............ccccouvveens | cvvrvvnrcnnrvercinnns | 9,123 | 100 49,123 | 149,123 | 149123 | e | e [ 0 06/30/2035.
83417E  AA 0 [SOCTY 2014-1 A ABS 4.59 04/20/2044 .. | 09/20/2018. | MBS PaydOwN...........cccnevrrrvnerieriniencnins | sevvsnersernenirseerneens | ereeenn 30,083 | ........30,063 | .........30,050 | ....... 30,049 N1 I 0 04/20/2044.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044 .. [ 07/20/2018. | MBS Paydown..........cc.ovvvvemmrvinrnrinnniinnnns | cevvvnnerirnssnirsneninns | cveennn 82,407 | 082,407 | ........82,405 | ....... 82,407 | .oooovvvverviies | e [ s 0 07/20/2044.
83417P  AA 5 [SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45. .. | 08/20/2018. | MBS Paydown. 35,442 I A 7 08/21/2045.
83546D  AD 0 |SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46....... .. | 09/20/2018. | MBS Paydown...........cccveermrvmernerirerirnenans | veeserivseisersenerneens | 2o 116,667 | ... 116,667 | .......116,667 |...... 116,667 | ovvveereeineins [ e | e 0 05/20/2046.
83611M  HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035 .. | 09/25/2018. | MBS Paydown............couvveervmerverirnrenininns | cevverieserirerrseeinnens | c00eerns80,316 | ..0060,316 | .........32,947 | ....... 16,055 8,571 | ... 8,571 05/25/2035.
83611M  HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035 .. | 09/25/2018. | Pass-Through LOSS..........c.ueerrreneernneeneenns | ereneerenrinmennneninneens | eoneenmeinsenennens | oenneen 71192 | 8,114 | i | e | e 0 05/25/2035.
83611M JX 7 | SVHE 2005-OPT4 2A4 SEQ FLT 12/25/2035 .. | 09/25/2018. | MBS PaydowN...........ccvvvvrreeeierierinneinns | cevenereniineriscrnnees | 2o 107,146 | 1......107,146 | .........81,967 | ....... 97,201 | oo | s (5,101) | oo [ e (5,101) | oo | o 107,146 12/25/2035.
841222 ZZ 8 |SPECTRA FINANCE L+450 04/02/2023 AR.. .. | 09/28/2018. | Paydown . 121 |..... 6,044 04/02/2023.
84474Y  AA 4 |SOUTHWEST AIR 6.15 08/01/22 .. | 08/01/2018. | Sinking Fund Redemption...........ccccoevenecee | vevnvrnneirneiiveirncens | 2.....382,002 | .......382,002 | .......383,003 |...... 382,317 | i | s (68) [ .oovereerrrins [ erverrrrena(B8) [ i | v 382,002 08/01/2022.
84858W  AA 4 |SPIRIT AIR 2017-1 AA 3.375 02/15/2030 .. | 08/15/2018. | Sinking Fund Redemption............ccccovvvcvees | vevvrvvnnrverivernnen | 10 112,805 | .......112,805 | .......112,805 |...... 112,806 w8 [ L8 i | 112,805 02/15/2030.
84861C  AB 1 | SPMF 2014-4A A2 ABS SNR 4.6291 01/20/4 .. | 09/20/2018. | MBS PaydOwN...........cccneevrrvnerierirneirneninns | sevsseiiserseeirseerssens | c00eens868,796 | ......68,796 | .........68,628 | ....... 68,630 TN L2 IO IS 68,796 01/20/2045.
84861C AC 9 [SPMF 2017-1A A ABS SSNR 4.36 12/01/2047.......... .. | 09/20/2018. [ MBS Paydown..........cocvvvvirriernisrerernninne | rvrierenissiennsiinnn | cevvernnnns 7,590 | oo 7,590 | .o 7,629 | .o OO T S I IR 7,590 12/20/2047.
85022W  AA 2 |SCFT 2016-AA A ABS SSNR 3.05 04/25/2029.......... .. | 09/25/2018. | MBS PaydOWN...........coovveirierirererneersnnins | cevveerseriesenseesnnnes | cevns 1,436,957 |..... 1,436,957 445,040 |...1,442,200 | ..oocoovvvvvrrinens | verrreeens(4,408) | oo [ e (4,408) | e ....1,436,957 04/25/2029.
850777 ZZ 9 |SUNSHINE SUB TL L+475 05/18/2023 AR............... . [ 09/28/2018. [ PAYAOWN........coonivrrereirrrieiierieeisseeisseins | eeeeseesienissessssinnes | eeeeneens 4191 | e 4191 | oo 4108 | oo [ | e84 [ [ e84 i | s 4,191 05/18/2023.
85172L  AA 4 |SLFT 2015-AA AABS SEQ SNR 3.16 11/15/24........ .. | 09/15/2018. | MBS PaydOWN...........couveirierirerernceririns | vevveerierienenneesnnes | ceves 2,125,118 | ..... 2,125,118 |..... 2,120,040 |..2,123,704 | ..cocovercrmrinee | v 1,252 | s | e 1,252 | e 2,125,118 | ... 11/15/2024.
85208H  AA 1 |SPRTE 2017-1 A ABS SSNR 4.25 12/15/2037.......... .. | 09/15/2018. | MBS PaydOWN.........ccvereerrenerierierineenes | aeernerinsinesieserneens | eeeees 153,454 | ....... 153,454 | ...... 152,880 |...... 152,888 | oo | cervvrirnenns(2844) | v | e (244) | e | e 153,454 |... 12/15/2037.
85208N AA 8 |SPRINT SPECTRUM A-1 3.36 09/20/2021.... .. | 09/20/2018. | Sinking Fund Redemption............cccoveverens | wovvemrrnernnnineirennnes | oveens 312,500 | ....... 312,500 | ....... 312,495 |...... 312,495 | oo |2 | i |2 | e | v 312,500 |... 09/20/2021.
85235* AA 6 |STLOUISCNTY CTL 3.79 12/15/2036 v |+ | 09/15/2018. | PAYAOWN.......covmvvrrircererinrenerienesseessnenens | ceeersenssesssseesssnins | oeeens 143,331 | ....... 143,331 | ....... 143,331 |...... 143,330 | covvoceerineins [ e | e (V1 O 143,330 |... 12/15/2036. | 1............
855541 AC 2 |STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.......... .. [ 09/25/2018. | MBS Paydown............oovvverevermrrrineniiienes | cevees 320,803 320,803 | ....... 300,023 |...... 294,703 | oo | v 10,056 | .ooovveneienns | e 10,056 | .oooveerees | cevrns 320,803 01/25/2037. | 1FM.......
855541 AC 2 |STARM 2007-S1 3A1 SEQ CSTR 01/25/2037.......... .. | 09/25/2018. | Pass-Through LOSS..........c.everrrerenerinerins | cerrvernmerinerienenenns [ eovvveneeiinsinenes | overienes 8,614 | iiieiinB,056 [ oovvierieens | ceveviseinnies [ e | oo 0 8,050 01/25/2037. | 1FM.......
85572R  AA 7 |STARR 2018-1 A ABS SSNR 4.089 05/15/2043........ .. 1 09/15/2018. | MBS Paydown...........ccovceemeemereerierenenans | ceeene A48 . A8 | e | e 250,000 05/15/2043. | 1FE........
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046. .. | 09/20/2018. | MBS Paydown..........cccvevrvvvnrererrneennirnninenns | weeees w2 | Y RN IV 48,671 10/20/2046. | 1FE........
862138 AA 5 |STR 2014-1A A1 ABS 4.21 04/20/2044 v | -+ 1 09/20/2018. | MBS PaydOowN...........ccorrermrenermerirererneeins | ceenne 0 (V1 ORI I 4,375 04/20/2044. | 1FE........
86213C  AA 3 |STR2015-1A A1 ABS SNR 3.75 04/20/2045............. .. | 09/20/2018. | MBS Paydown...........cccceeervvmiriverirnrernnians | cvveae (D] e () TR I 10,375 04/20/2045. | 1FE........
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86213C  AB 1 |STR2015-1A A2 ABS SNR 4.17 04/20/2045. .. | 09/20/2018. | MBS Paydown.............ccccouermvennmveinniiinnes | cevees 26,667 | ........ 26,667 | ......... 26,532 | ....... 26,145 8 8 26,667 04/20/2045.
863222 ZZ 1 |STRIPES 2013 1 LIBOR + 350 4/5/2023 .. [ 09/20/2018. | Partial Call..........c.coovveerereirnirereireciirenns | cevvverevreneirencinens | e 422,524 | ..., 422,524 | ... 425912 | ...... 422,518 b ] (N PO IO 422,524 04/05/2023.
863572 LV 3 |SASC 1996-4 A SEQ CSTR 09/25/2031 .. | 09/25/2018. | MBS Paydown..........c.ccccnmvvennvververinniinns | cevnrivniicsniveiinenis | ereeeenn8,503 | i00ii00n8,503 | 107,972 | i 8,060 337 | ... 337 8,503 09/25/2031.
863576  EQ 3 | SASC 2006-OW1 A4 SEQ FLT 12/25/2035.... woo || 09/25/2018. | MBS PaydOwn............ccoovrvvermvriinnriicniiies | e 589,688 589,688 | .......391,476 |...... 528,363 69,841 | ..o | e 69,841 | .o | e 589,688 12/25/2035.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035...... .. | 09/25/2018. | MBS Paydown...........ccoovuerviniiverirnriniiins | eeveniicsnieeiiesinnins | v 212,900 | ....... 212,900 | .......186,918 |...... 183,702 (2,907) | ..... (2,907) | oo | o 212,900 11/25/2035.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035...... .. | 09/25/2018. | Pass-Through LOSS...........c.courveinmviiinciians | cevvienniisnniinnniinns | ovnmniinneiisnnies | coneevnene(373) | o | v e 0 (244) 11/25/2035.
863579 J9 0 |SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035...... .. [ 09/25/2018. | MBS Paydown............oovvvemmevemrerrennirienes | cevvereneeienevirenninnns | e 131,648 | i 131,648 | ......121,285 | ...... 123,934 | oo | e (1,846) | ..o [ e (1,846) | ..ooevveverns | e 131,648 12/25/2035.
863579 J9 0 | SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035...... .. | 09/25/2018. | Pass-Through LOSS.........c..ccuerenriinniiinniins | covvrirnniiisnineiirenins [ ovevvenissiiniis | coveeens (A1) | S DR B 0 [ | e (5,581)] ... 12/25/2035.
863579  RP 5 | SARM 2005-11 1A1 SEQ SSNR FLT 05/25/2035...... .. | 09/25/2018. | MBS Paydown.............ccocvvmmveermicriirnerienes | ceeees 107,982 | ...... 107,982 | .......94754 | ... 94,246 3494 | i | 3494 | | 107,982 |... 05/25/2035.
863579  SU 3 | SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35....... . 109/25/2018. | MBS PaydOwN............ccvrvemiinirivciieriniiinns | crveeniiissiissiienienins | s 242,182 | ....... 242,182 | .......186,012 | ...... 187,222 29,232 | oo | e 29,232 | oo | s 242,182 06/25/2035.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... . [ 09/25/2018. | MBS Paydown............ccccowmmmeeenmeeinniiinns | cevees 85,163 | ......... 85,163 | ... 6,321 |..... 6,321 85,163 07/25/2035.
863579 UL 0 | SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... | .. 09/25/2018. | Pass-Through LOSS..............ccceereemmrevirnnens [ coorereiinneeirsneiiienes | covevireseineneinns | e (18,136) | ... B 0 2,376 07/25/2035.
863579  UU 0 | SARM 2005-15 4A1 PT SSNR FLT 07/25/2035......... . [ 09/25/2018. | MBS Paydown............ccovvvnivirerirmreniniinnins | cevveeniiverieniinneenns | e 174,166 | i, 174,166 2,080 | ccovvererririenns | e 2,080 | .o | v 174,166 07/25/2035.
863579  UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035......... . | 09/25/2018. | Pass-Through Loss. N 0 (105) 07/25/2035.
863579  VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035 . | 09/25/2018. | MBS Paydown 239,608 | .......226,359 |.....229,531 | ..o | e 14,339 | oo | e 14,339 | e [ e 239,607 08/25/2035.
863579  VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035 . | 09/25/2018. | Pass-Through Loss. (0 :720) | [USSSTORTUTORN (USRI FURRIORRTRN DU PR 0 5,688 .| 08/25/2035.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ | .. 09/25/2018. [ MBS Paydown............ccvverreverrrinnniinnniis [ eevenevrnnnrisnniinnnns | e 30,154 | i, 37,154 | .......25968 | ......23,873 | ..o | (13,664) | ....covorrrans [ e (13,664) | ..oovveerns | v 37,154 08/25/2035.
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35............ . 1 09/25/2018. | PasS-TIOUGN LOSS..........cverurrermrrirnriies | cevvinessienssnensines | ovvesssessesnennes | seeneees 26,999 B 0 08/25/2035.
863579  XR 4 | SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... | .. 09/25/2018. [ MBS Paydown............ccvvervveenniinniienis [ coveneireneivsnniinnnns | e 123,434 | Ll 723,434 | ......653,583 |......653,042 | ....cccoooriiiiurns | crv 21,036 | oo | e 21,036 | oo | e 723,434 09/25/2035.
863579  XR 4 | SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... . | 09/25/2018. | Pass-Through LOSS...........c.courvinmvirinnniiinns | cevvrnnsiiinnniiinnniinns | vnevissnsisnnnies | coveeens 48,969 B 0 09/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035. .. | 09/25/2018. | MBS Paydown. 176,936 2494 | i | 2,494 10/25/2035.
863579 ZL 5 | SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035........ .1 09/25/2018. | Pass-THrough LOSS..........cc.cervumemeememeirnns | cevvreneeirenniireneeinens | coverenrenesnnnnnes | eeenerne(03,988) | coiiviiiriiiieniins | comeiieniiiieneis | vovevieensiieniins | ceeseisenessenees | ceees 0 10/25/2035.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31.... .. [ 09/25/2018. | MBS Paydown............cccovwmmmveinmiinnniiinnns | cevvvsneiiensiisnniinns | e 38,328 | 11000..38,328 | ... 34,355 | .....36,228 | .ooovoovviccis | oo (1,158) | i | e (1,158) [ | s 38,328 |... 08/25/2031.
86358R XY 8 |SASC 2002-AL1 A2 SEQ 3.45 02/25/32 .. | 09/25/2018. | MBS Paydown. 185,445 | ....... 146,065 | ...... 157,234 | oo | e 10,784 | i | 10,784 | | 185,445 | ... 02/25/2032.
86358R  XZ 5 |SASC 2002-AL1 A3 SEQ 3.45 2/25/32... .. | 09/25/2018. | MBS Paydown............coccervvmeriverirnrinnians | crveae 159,734 | ...... 159,734 | ....... 144,203 |..... 145,585 | ....ovvvvcvciee | 5,315 | i | 5,315 | | e 159,734 02/25/2032.
86358R  YB 7 |SASC 2002-AL1 APO PO 02/25/2032 .. | 07/25/2018. | Pass-Through Loss. JUOTIN USRS DY PR 0 ... | 02/25/2032.
86358R  YB 7 |SASC 2002-AL1 APO PO 02/25/2032.... .| .. ] 09/25/2018. | MBS Paydown 22,459 | ..o | e (L7 IS IR (987) 26,930 .| 02/25/2032.
86359A  ME 0 |SASC 2003-AL1 A SEQ 3.3565 4/25/31. .. [ 09/25/2018. | MBS Paydown............cccocvmmmveinmieiinniiinnes | cevvvsneiisnniisncninns | e 0,751 | 167,751 | 10050,359 | L...... 51,787 3132 | oo | 3132 | 04/25/2031.
86359A MG 5 |SASC 2003-AL1 APO 4/25/31 .. [ 09/25/2018. | MBS Paydown.............oocvvemmevemreriinniinenes | cevvvenevrnneesnncniens | coveeenn 14127 | 14,127 ] 19,950 | e 12,023 222 |.... 222 04/25/2031.
86359A  WR 0 | SASC 2003-AL2 A SEQ 3.3565 1/25/2031 .|+ ] 09/25/2018. | MBS PaydOWN............ccvverrvirnrririnrieniines | vvverineerieenninennens | o0 428,089 | .......428,089 | .......371,513 | ...... 390,850 | .oourvernrririnns | v 7,759 | o | v 7,759 | oo 01/25/2031.
86359A  WT 6 |SASC 2003-AL2 APO 0.00 01/25/2031 ceer | | 07/25/2018. | Pass-THrOUGh LOSS............ccveurrvueererienenis | cvererierenieneninnniens | eovnereirnnennnnes | eevreneneneens{38) [ oo | vemeiiienesiinns | eveemeinnsisienes | eevesesienesienens | oo 0 01/25/2031.
86359A  WT 6 |SASC 2003-AL2 APO 0.00 01/25/2031............ccccev..n. .1 09/25/2018. | MBS Paydown..........cc.ooevvermmvemmerirneniinenns | cevvreesiirsnnsirennnnnes | ceeeer50,688 | .........50,688 | .........39,408 | ....... 43,910 | oo | oo 1,010 i [ 1,010 | 01/25/2031.
86359B  4U 2 | SASC 2005-4XS 1A4A SEQ 5.33 03/25/2035 .. | 09/25/2018. | MBS Paydown.............cccccummmvenniinnniiinnns | cevvvsneivsnnivsnniinns | 475,096 | .....475,096 | ......444,215 | ... 463,997 03/25/2035.
863598 LE 9 |SARM 2004-2 4A1 SEQ CSTR 03/25/34 .. [ 09/25/2018. | MBS Paydown............coocvvemmevimmririnneiinnes | cevvvenerrsnnvrsnceinns | ceeeeenn 91,730 | 10000.91,730 | ........88,405 | ....... 87,728 03/25/2034.
86359B  YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034 .. | 09/25/2018. | MBS Paydown..........cccvevvermmrimerinserinenns | cevvenernisessiesennnns | 20eer565,992 | ......565,992 | .......568,280 |...... 568,154 08/25/2034.
86359F  AB 8 |SASC 2006-S2 A2 SEQ 5.50 6/25/36 .1 09/25/2018. | MBS Paydown.............oovvvemmrvemneiinniiinnns | ceveireneirsnnirsncnnnns | e 13,763 | 1000 13,763 | 10,701 | e 1,731 06/25/2036.
86359  NA 3 | SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... | .. 09/25/2018. | MBS Paydown...........ccoovuniiniiiciieiiniiins | e | e 158,592 | ...... 158,592 | ....... 111,620 |...... 123,834 | oo | e 762) | o | ceeereene(762) [ 09/25/2045.
86359Y  AG 6 |SASC 2006-BC1 A5 SEQ FLT 03/25/2036. .. [ 09/25/2018. | MBS Paydown............ovvvermmreinrieiiniiinnes | crvviessiissniessniinns | o 342,819 | ... 342,819 | ....... 243,401 |...... 314,312 03/25/2036.
86360B  AG 3 | SARM 2006-4 4A1 PT SSNR FLT 05/25/2036........... | .. | 09/25/2018. | MBS Paydown...........ccocvverevermmmrimrriiinnniis [ oo | e 385,790 | ....... 385,790 | ....... 311,145 |...... 307,956 05/25/2036.
863608 AG 3 |SARM 2006-4 4A1 PT SSNR FLT 05/25/2036........... . 1 09/25/2018. | Pass-Through LOSS.............cccveienrinerirenins | cevvenrrnerirerisniennes [ evvriveniinniien | evveeres(17,608) [ v | e B 0 05/25/2036.
86360B  AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... .1 09/25/2018. | MBS Paydown............oovvvemmvemnciiieniirienns | cevvvenerirssserennnrins | coeeenn 16,815 | 100, 76,815 | ........65,173 | ... 60,595 2,604 | oo | 2,604 | 05/25/2036.
86360B  AJ 7 |SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... .1 09/25/2018. | Pass-THhrough LOSS..........ccccervenmrennmniiinns | cevvrmmrnisnnninnnnninnns | ovneesnnneinnennes | eerrerne(83,829) | covvviirviinnviins | vovvirinnsiiinnnns | vovvvinessinnneins | coesesssssssnnseiins | ooees 0 05/25/2036.
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863619  AB 8 | SASC 2007-OSI A2 SEQ FLT 06/25/2037 .. [ 09/25/2018. | MBS Paydown............oovvvemmveinriinniiinnes | cvvviensiisseiisnniiinns | o 168,258 | .......168,259 | .......159,004 |.....168,258 |........cccccccoees | corvmmmriimnriians [ o 0 06/25/2037.

866100 ZZ 6 | SUMMIT COMPANIES L+625 09/01/2022 MD. .. [ 07/02/2018. | PaydOWN............cveerriecieiirriereeieesiienns | ceeees 0. 0 09/01/2022.

866105 ZZ 5 | SUMMIT COMPANIES DD L+625 09/01/2022 MD.... | .. | 07/02/2018. | PaydOwn..........ccccoormmrvemmmiinnriinnnicnnniiinnns | cevees B 0 09/01/2022.

866105 ZZ 5 | SUMMIT COMPANIES DD L+625 09/01/2022 MD.... | .. | 07/09/2018. | EXChANGEd............ccoovveemmerreramerraneerennernnnns | cevverenererennnineeninns | coeeen [ T3,A18 | 0 773,889 | i 773,889 | v | o | e (469) | .ovoovvecrrs | e (GL) ) 09/01/2022.

86909%  AA 5 | SUSQUEHANNA CTL 5.73 12/23/2036..................... . [09/23/2018. [ PaydOWN.........oovvvrriirinnieieriseiinniis | cevvesniiverieniinniinins | cveeernn3, 745 | 00000 23,745 | 123,745 | 28745 | e [ e [ 0 12/23/2036.

869507  AA 1 |SPSS2017-1A A ABS SSNR 4.19 01/15/2071.......... .. | 09/15/2018. | MBS Paydown.............ccccoovummveinmieinniiinnes | cevees LA 4 01/15/2071.

870666 ZZ 0 |TERSERA TL L+525 03/30/2023 AR .. | 09/28/2018. | PaydOWN............ccoverriecirierrrieceeieeneieens | ceeees LI 5 03/30/2023.

87155M AA 9 |SYMP 2007-5A A1 CLO FLT 01/15/2024.. o | .. | 07/15/2018. | MBS Paydown...........ccrevviverinrinerinnnererns | wvveseiserisnnsreninnes |00 1,884,716 | .....1,884,716 |.....1,844,077 |..1,897,584 | ...ccccovrvrviins | v (50,027) [ ..vvvuvererrrriens | s [GIU 044 ) — 36,562 | 01/15/2024.

87216M 97 3 | TAYLOR CAPITAL TRUST Il L+268 06/17/2034....... o [ 09/17/2018. | Call.....oouvereiceieieirserisererieniseerseiisnns. | ceeseeieserisernennneens | 226,000,000 | .....6,000,000 |.....5,842,500 | ....coovvrrrerres | overrrerirereienn | cvvenne 157,500 | covvoereris 157,500 | s | 208,000,000 | oo | e | e | 214,648 | 06/17/2034.

87244B  AA 6 |TGIF 2017-1A A2 ABS SNR 6.202 04/30/2047. .. | 07/30/2018. | MBS Paydown. I 12 .3,434 | 04/30/2047.

87266H  AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038........... .. | 07/20/2018. | MBS Paydown.............ccccceummveemmieinniiinnns | cevees . 678 | ..... 678 <ourr. 1,657 | 01/20/2038.

87266H  AA 6 |TFINS 2016-1A A CDO SNR FLT 01/20/2038.. .. | 08/31/2018. | Distribution . ...13,657,839 |.13,895,673 | .....coovvvermrri | 1,333,936 | ..cooovrnnnnens 1,333,936 | oo | 15,217,648 | | e | vereiiiennn0 | 551,049 |01/20/2038.

87305N AV 0 |TTX CO 5.45301/02/22..... .. | 07/02/2018. | Sinking Fund Redemption 1,499 499 | ........1,499 . 0 .85 | 01/02/2022.

874074  AA 5 | TAL2017-1A A ABS SNR 4.50 04/21/2042... .. | 09/20/2018. | MBS Paydown.............ccoceverevermrceiinnirinnes | cevees 0e210,420 | ......212,973 |...... 212,777 | i | v (B11) [ oo | v (RN — 6,326 | 04/20/2042.

87407P  AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038... .. | 09/20/2018. | MBS Paydown...........cc.ovuurivnricciieriiiiins | v | e 655,000 | ....... 655,000 | ....... 648,824 | ...... 650,149 | ...oooovvciiis | v 1,153 | s [ e 1,153 | 02/22/2038.

87407P  AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038... .. [ 09/20/2018. | MBS Paydown..........c.ovvuemmvenrieiiniiinnes | crvveensiiseniiinniinns | o 430,875 430,875 .427,133 427,763 645 | ..... 645 11/20/2038.

87407P  AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039... .. [ 09/20/2018. | MBS Paydown............oocvverevererreneniinenes | cevees 322,075 | ....... 322,075 | ....... 317,293 |...... 284,337 805 | ... 805 02/22/2039.

87407P AP 5 |TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39. .. | 09/20/2018. | MBS PaydOwN...........cccvvvrvinirverireriniiens | eveeniinsiseiirenienens | s 240,625 | ....... 240,625 | ....... 239,666 |...... 239,960 178 | o | v 178 | o 05/20/2039.

87407P AR 1 |TAL2014-3A A ABS SNR 3.27 11/21/2039... .| .. ] 09/20/2018. | MBS Paydown. .150,000 ..149,949 149,964 .6 6 11/21/2039.

875666 ZZ 5 | THE DWYER GROUP TL L+550 05/21/2024 AR....... .. | 09/28/2018. | Paydown..........coovvvierinriiniicnniseiieriieni | v ...3,017 22,949 | s .68 |.... 68 05/21/2024.

87819%#  AA 2 |TD BKMIAMI CTL 3.79 1/15/2038 .. | 09/15/2018. | Paydown ST I ..31,100 | ...... 31,100 e 0 01/15/2038.

881561 LE 2 |TMTS 2004-11HE A SEQ FLT 10/25/2035 .. [ 09/25/2018. | MBS Paydown............coocvwerevermreviinniiienes | cevees .A46137 | ... 50,709 5444 | o | 5444 | ..o 10/25/2035.

881561 LR 3 | TMTS 2004-19HE A1 SEQ FLT 10/25/2034.............. .. | 08/25/2018. | MBS Paydown.............cccccvvmmmvinnmiinnniiinnes | cevvvsneiinnniinnciinns | coeennn 42,752 | 1 42,752 | . 31,476 | L 35,490 6,246 |.... 6,246 10/25/2034.

881561 VY 7 | TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36.. .. | 09/25/2018. | MBS Paydown............coocvverevemreviinniiienns | cevees 289,632 | ......289,632 | .......279,649 |...... 278,822 3420 | oo | e 3,420 |..cooon 07/25/2036.

881561 XJ 8 | TMTS 2005-14HE AF2 SEQ STP 8/25/2036 .. | .1 08/25/2018. | MBS Paydown..........ccoouveerirmriiiiinninniiens [ e | o 48,425 | ........48,425 | .......46,972 | ....... 48,425 | ... | e [ e 0 08/25/2036.

88156E  AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38...... .. | 08/25/2018. | Pass-THrough LOSS...........c..ourvuvemeeieneeinns | cevvrmnerisnniinnniiinns | overesnenennnnenes | ovnrenreeneed (A7) | v | coverveseiieneis | coveveeeseinsnenes | coveesssenessnnees | cenee 0 01/25/2038.

88156E  AB 2 |TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38...... .. | 09/25/2018. | MBS Paydown.........cc.ovevverrrvemrrrirnneriinnnes | cevvienevisnnsirsneennns | eeeeen 191,621 | ... 737,622 | .......636,468 |...... 659,485 | ... | e 10,546 | i [ 10,546 01/25/2038.

88157V AB 3 | TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ .. [ 09/25/2018. | MBS Paydown............cccccevummvimnmiiinniiinnns | cevvvsneiisnniisnciinns | cveen.00,685 | .........60,685 | .........31,556 | ....... 38,638 | ..coooviinriiins | e 116 | | 14,116 . 08/25/2038.

88315F  AA 9 |TMCL 2017-1A A ABS SNR 3.72 05/20/2042............ C|09/20/2018. | MBS Paydown............ccoveerevemmeeirmenrrinneis [ coverevirenenivsnninsnens | eeeeeee87,2868 | 00000087,286 | 10000i87,559 | oo [ e | v (35)] ..... (35) [ coveorvies | e 67,286 | ...oovveeeriiies | e | e (U I 1,462 | 05/20/2042.

885220 DX 8 |TMST 2003-4 M1 MEZ FLT 09/25/2043.... .. | 09/25/2018. | MBS Paydown............ccoovvevrvnerrerirnieniniens | ervvnricseriverrsiinnnns | 200000.98,200 | ... 98,201 | .........82,979 | ....... 84,564 2,811 |..... 2,811 09/25/2043.

885220  GK 3 | TMST 2004-4 5A SEQ CSTR 12/25/2044. .. [ 09/25/2018. | MBS Paydown............ccovvvemmeremrmimnneinnnns | cevvvenerrssniisnciinns | ceeeen54,109 | 10054,109 | ....51,472 | L...... 48472 | e | e (16,786) | ...ovvercrrens | o QL) — 12/25/2044.

88522R  AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46...........ccccouerc. .1 09/25/2018. | MBS Paydown..........cc.ouevvemmvemmerirneneinenns | eevvrenniirsnnsirenennnns | ceeeee 19,932 | 100000019,932 | ... 13,203 | e 10,591 | oo | v 1,486 | ..o [ e 1,486 | ..oovrvi 10/25/2046.

88522R  AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46...........ccccooeunec. . [ 09/25/2018. | Pass-Through LOSS...........c.courvvvemeieneiiens | cevvveneiienniinnniinns | ovneevsneiiennns | eerennn 1,287 | il 1074 | i | i | e | oo 0 10/25/2046.

88606W  AA 0 |TBOLT 2017-A A ABS SSNR 4.212 05/17/2032........ . | 09/15/2018. | MBS Paydown et | e | 191,964 1 1.191,964 | .......191,956 | ... 191,957 1] LI [ROOI E 191,964 05/17/2032.

887317 AW 5 | TIME WARNER INC 3.60 07/15/25.........cccccovrvrrrurnns .. 1 06/28/2018. [ MORGAN STANLEY.......cooiririreriininniiens | v | ovnesnssissnnes | vernvensninneiens | seesssiessssmnssnens | eonnmnesesnnsies | sevosssssssesnsenns | rerssssssssosssnsons | veves 0 07/15/2025.

89054X  AB 1 |TOPAZ SOLAR FARM 4.875 09/30/2039 .. | 09/30/2018. | Sinking Fund Redemption.............cccccoueeves | covvemmeviimneirinciiins | e 156,800 | ....... 156,800 | ....... 156,800 | ...... 156,800 B (V1 O 156,800 09/30/2039.

89412L  AA 6 | TRPE 2005-1A A11 CDO SSNR FLT 11/10/35. .| .. [ 08/10/2018. | MBS Paydown...........ccccoevuureeneinnivciienis [ s ...65,060,602 |...65,060,602 |...63,017,292 | .....ccccommrrines | corrmmrrirmnriinns [ 2,085,512 | covvorrii 2,085,512 | ..coovvean ....65,060,602 11/10/2035.

89412M  AC 0 | TRAP 2003-3A A1B CDO SSNR FLT 01/20/2034...... .. | 07/20/2018. | MBS Paydown.............cccccovummveermeeinniiinnns | ceeees 62,788 | ......... 62,788 | ......... 58,079 | ...... 58,412 01/20/2034.

89412R  AB 1 |TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034....... . [ 07/15/2018. | MBS PaydOowN..........ccocriverreiinriiieneiienes | cevvieeeeiesesieseniies | oo 9,271,278 | ... 9,271,278 |..... 7,714,476 | ...7,907,252 07/15/2034.

89412W  AA 2 | TRAP 2004-7A A1 CDO SSNR FLT 01/25/2035........ .| 07/25/2018. | MBS PaydOwN........c.ovureviririrnrininiinsierns | sevveenisersnsseeensnnes | onns 1,613,000 |..... 1,613,010 |..... 1,401,554 |...1,420,569 01/25/2035.

89413A  AA 9 |TRAP 2005-9A A1 CDO SSNR FLT 01/27/2040........ .| 07/27/2018. | MBS PaydOowN..........ccoorvvereriinciiieniiienes | cevviensiieneeisnniiins | cevenes 11,253 | ......... 11,253 | ........ 10,015 | ....... 10,007 01/27/2040.




2¢€'s030

Statement as of September 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

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
Total
F Current Foreign Bond NAIC
o Year's Exchang Interest / Designati
r Prior Year | Unrealized Current | Other-Than-|  Total e Book/Adjusted|  Foreign Stock Stated on or
ei Book/Adjust |  Valuation Year's Temporary | Changein | Change |Carrying Value| Exchange | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of ed Carrying | Increase | (Amortization)| Impairment | B./A.C.V. in at Disposal | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration| Par Value | Actual Cost Value (Decrease) | /Accretion | Recognized| (11+12-13) | B./A.C.V. Date on Disposal | on Disposal | Disposal | During Year Date (a)
894136 AA 6 |TRAP 2007-12A A1 CDO SSNR FLT 04/06/2042...... .| 07/06/2018. | MBS Paydown...........cccovverrvenerirerernreneninns | cevene 23,665 23,665 [ ..ovrrenrrins | e | e | s 373 | 04/06/2042. | 1FE........
89655Y  AA 4 |TRL 2009-1A A ABS 6.657 11/16/2039...........ccoeevennce .. | 09/16/2018. | MBS PaydOWN..........cvoueerrinererierineirins | seernereseinessesineens | veveees 104,388 | .......104,388 | .......106,672 |......108,046 | .....cccocvmurmurr | corrrmerrnan(148) [ coirireiininns [ oveene(148) | s | v 104,388 | ..oovveerrernns | cernerieriinens | eevnriineiinenns0 | s 4,638 | 11/16/2039. | 1FE........
89656C AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040.. .. | 09/16/2018. | MBS Paydown..........cccvevvrvnvererinirneniirenins | woeees 96,162 | ........96,162 | ......100,246 | .......99,224 |......cccoooiiiis | vvieenennna(227) | v [ eeeenend(227) | i | 96,162 | ..evvvvervrires [ cerveernerreninnns | v [ 3,328 | 10/16/2040. | 1FE........
89656F  AA 4 |TRL 2012-1A A1 ABS 2.266 01/15/43.... v |+ [ 09/15/2018. [ MBS Paydown...........cvververeerieenermnerirenens | reees v 94,138 01/15/2043. | 1FE........
89656F  AC 0 |TRL2013-1A A ABS SSNR 3.898 07/15/2043........... . [ 09/15/2018. | MBS PaydOowN..........cooouvverrrirnnrinniinnns | cevveressisessssnsssinns | v 300,956 | .......300,956 | .......306,072 |......305,758 | ....cccoeurrrmunne | orvrreens(1,608) | oovvvoevrirics [ reennn(1,608) | v 07/15/2043. | 1FE........
89679H  AA 3 |TCF 2017-1A A ABS SNR 3.52 06/20/2042............... .1 09/20/2018. | MBS Paydown...........ccuvverrveerierererenenins | ceeene 62,714 06/20/2042. | 1FE........
897088  AA 1 |TROPC 2006-5A A1L1 CDO SSNR FLT 07/15/36..... .1 07/15/2018. | MBS PaydOWN.........ooeereerrierierierinceins | aeeseriseisssssesineens | ceeees 439,654 | ....... 439,654 | ....... 391,510 | v | e | eereeenn(55,854) [ i | e (55,854) | ..ocvvrereres | e 439,654 | ... 07/15/2036. | 1AM.......
898203 AA 2 |TFINS 2017-2A A1 CDO SSNR FLT 09/20/2039....... .| 09/20/2018. | MBS PaydOWN........c..cverevriirirriernniseerns | wrverssseerssssseensnnes | oveens 875,000 | ....... 875,000 | ....... 857,500 |.....857,947 | oo | e 17,053 | o | e 17,053 | oo | e 875,000 |... 09/20/2039. | 1FE........
898203  AB 0 | TFINS 2017-2A A2 CDO SSNR 3.58 09/20/39.......... .. | 09/20/2018. | MBS PaydOWN..........verrermrierieriererneenes | eeereeisssnnesieneneens | v 400,000 | ....... 400,000 | ....... 392,000 |......392,000 | ..coovvrerverrvnnr | wrrrrrne8,000 [ oo [ e 8,000 | .o | v 400,000 | ... 09/20/2039. | 1FE........
898205  AA 7 |TFINS 2017-1A A1 CDO SSNR FLT 04/20/2038....... . [ 07/20/2018. | MBS PaydOWN..........covririircrireeireiinneins | cevemeiseesississeinnes | eveeeees 27,048 | ... 27,048 | ........ 26,236 | ... 26,301 | oo | 122 s [ i 122 | e | e 27,048 04/20/2038. | 1FE........
898205  AB 5 | TFINS 2017-1A A2 CDO SSNR 4.24 04/20/38.......... .. | 07/20/2018. | MBS PaydOWN...........coomveireriereneeiinins | seveesrierieneneesnnes | cvvienes 37,867 | ........37,867 | ........ 37,867 | ... 37,789 | oo | cevvenrirennn(46) [ e (46) | v | s 37,867 04/20/2038. | 1FE........
90253@ AA 1 |UNDER ARMOUR PORTLAND CTL 4.87 02/15/32.... | .. | 09/15/2018. | PAYAOWN.........cevvurrererirerereirnninsiienieenins | seesseessssissesseseneens | seoeees 120,356 | .......120,356 | ...... 121,559 | .. 121,487 | oo | e (69) | v ((1) 1 SRR 120,356 02/15/2032. | 2...........
90272* AA 0 |UNITED HEALTH CARE CTL 3.50 5/15/2033.... o+ | 09/15/2018. [ PAYAOWN........couvvvrirrireririsirnnierssieeenssins | cosreensssissssseennnes | coeseees 42,079 | ......[42,079 | ......... 42,079 | oen82,079 | o e | e 0 [ | e 42,079 |... 05/15/2033. |1...
902752  AA 2 |UIRC-GSAV LLC 2015-A 4.71 12/05/2035. .. | 09/05/2018. | Sinking Fund Redemption............occvvenvees | veernerermeenerresirneens | s 104,506 | .......104,506 | ...... 104,506 |...... 104,506 (0)] [(0)] SN IO 104,506 |... 12/05/2035. | 1...
902753  AA 0 |UIRC-GSA IV LLC 5.00 12/05/2034 .. | 09/05/2018. | Sinking Fund Redemption............c.ccccoueeves | cevees 82,717 | ... 82,717 | e 82,717 | ...... 82,717 . 0 82,717 12/05/2034. | 1............
903329  AA 8 |USCAP 1A A1 CDO SSNR FLT 05/01/203: .. | 08/01/2018. | MBS Paydown...........cccvveemrvenereerirnrenenins | cevene ....1,306,760 |.. 145,684 | . AT27T | oo | s 181,631 | .. ....181,631 ..1,306,760 05/01/2034.
90342B°  AA 1 |USCAP 3A A1 CDO SSNR FLT 12/01/2035.. .. 1 09/01/2018. | MBS PaydOWN...........coorerivreiierineiiniinns | cevvmeiseeriesiseininnes | cevns 3,167,120 12,632,159 | oo | s 549,994 ..549,994 | i | 3,167,120 12/01/2035.
90342W AA 5 [USCAP 2006-5A A1 CDO SSNR FLT 10/10/2040..... .| 07/10/2018. | MBS Paydown...........ccevivnrermrrernernrirenns | woeees 26,071 | ........26,071 | ........21,639 | ...... 21,743 | o | e ((CH0) ) OO o (6,140) 26,071 10/10/2040.
90352W  AA 2 |STEAM 2018-1 A1 ABS 3.783 04/25/48..................... .. | 09/25/2018. | MBS Paydown............ccveermrvrnerierieeenenins | ceeene 202,847 | ......202,847 | ......202,847 | ....ccormirnnnns (0)] [(0)] SR IO 202,847 04/25/2048.
90390K  AA 2 |USCAP 2A A1 CDO SSNR FLT 08/01/2034.. .. | 08/01/2018. | MBS Paydown. ..1,927,515 239,531 |..... 239,531 | | 2,108,690 08/01/2034.
907818 DA 3 |UNION PACIFIC CORP 5.70 08/15/2018.. .. | 08/15/2018. | Maturity... ...4,998,705 1,295 |.. B 1,295 08/15/2018.
907833  AE 7 |UNION PACIFIC RR 6.7 02/23/19 .. | 08/23/2018. | Sinking Fund Redemption............ccccovevneee | vevvvrevvmerineenncrnen | w000 24,952 | . 24,952 | ... 24,020 | ....... 24,888 294 L 94 02/23/2019.
90783X  AA 9 |UNION PACIFIC RR 6.176 01/02/31 .. | 07/02/2018. | Sinking Fund Redemption............cccccevrcvens | vevvvrcverirerrniinin | c0en95,143 | 1.....95,143 | ........95,143 | ... 95,133 OO I 1 01/02/2031.
909287  AA 2 |UAL 2007 PT TRUST 6.636 07/02/22.... .. | 07/02/2018. | Sinking Fund Redemption............ccccccevevneee | vervvmevvnerncensernen | w0 37,317 | 000l 37,317 | 35724 | 36,503 07/02/2022.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025 .| 08/15/2018. | Sinking Fund Redemption...........ccccovrvvve | vvvrerverevncveinns | e 174,429 | 174,429 | .. 174,429 | ... 1T4429 | oo | e | eeveveenneninns [ vererineieen0 e | v 174,429 | ... 08/15/2025.
90932Q  AA 4 |UNITED AIR 2014-2 A 3.75 09/03/2026. .. | 09/03/2018. | Sinking Fund Redemption............cooceveeenees | vevrnevvvnernerinernnens | e 111,811 | 111,811 | 111,811 | 111,811 111,811 09/03/2026.
91845#  AA 2 |VERIZON CTL 3.812 05/15/2035 .. | 09/15/2018. | PAYAOWN........coorvrrirrireirniiserierieeisnsins | ceveseiissiiesirseesnens | 20000.68,329 | ........68,329 | .........68,329 | ....... 68,329 | ..o [ e | eevineneinnnes | e | | e 68,329 05/15/2035. | 2............
91854* AA 4 |VZ(IRVING TX) CTL 3.62 08/15/2036 .. | 09/15/2018. | PaYdOWN.........cvrvvrirrirrirnrienrierierineienns | cevveriserrenirseeinnees | creen.82,083 | 1......62,083 | .........62,083 | ....... 62,083 | ..o [ e | e |0 | | s 62,083 08/15/2036. | 2............
92211M  AC 7 |VDC 2018-1A A2 ABS SNR 4.072 02/16/2043... .. | 09/15/2018. | MBS Paydown...........ccveevrrenereerirerenenins | ceeene 25,000 | ........25,000 | .........25,000 | ..cooorrrirennne 25,000 02/16/2043. | 1FE........
92239M AE 1 |VECTREN UTILITY 5.7508/01/2018 o+ | 08/01/2018. [ MALUIIY......voveevieireicirerieiesisisissnienens | cvveesensessnsseensnnes | oees 3,000,000 ...2,998,594 .....3,000,000 |... 08/01/2018. | 1FE........
92257L  AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047.......... | .. | 09/25/2018. | MBS PaydOWN.........ccorremermerirerireernninens | eoverierienisneessnnins | veeens 734,852 | ......734,852 | .......734,655 |...... 733,348 | oo | (16,381 [ [0 (16,381) [ o | e 734,852 | ... 05/25/2047. | 1FE........
92258N  AB 1 |VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46.......... .. | 09/25/2018. | MBS PaydOWN..........cveueirrinererierineiins | seerseeiseiseiineseneens | voeees 305,792 | ......305,793 | .......305,793 |...... 305,563 | ..ocvvvcrerrirnnen | eerereennen(T14) [ [ (114) i | s 305,792 04/25/2046. | 1FE........
92276M AW 5 | VENTAS REALTY LP 4.75 06/01/2021 .. | 08/15/2018. | CaSh TENAET........cvuuererrercrirrireririrserirenes | cevveerierieseseesenes | ceves 8,364,560 1,972,610 | | evreennh865 | s | e 4,665 | e 1,977,275 06/01/2021. | 2FE........
92343V BR 4 |VERIZON COMM INC 5.15 09/15/2023 veee | o+ | 06/21/2018. | EXChANGE.......cvvnvrrrerrireererierieeieeines | e 987 |...... coe [ e | e | 0 09/15/2023. | 2FE........
92535V AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046....... .| 09/15/2018. | MBS Paydown...........ccevrienrernrrernerniererns | woeees 22,503 | ......... 22,503 | ......... 22,502 | ... 22,502 BRSO I 0 22,503 10/15/2046. | 2AM........
92557G  AS 7 |VIBR 2013-2A A2BR CLO MEZ 3.2 07/24/2024......... .. | 07/24/12018. | MBS PaydOWN...........cevreirierierirneerinninns | cervssrienieseseesinnes | cevns 6,000,000 |..... 6,000,000 |..... 6,000,000 |...6,000,081 | ....ccoverermreree | worrerrrrinn 81)] ... (30 TR IV 6,000,000 07/24/2024. | 1FE........
92565E  AB 9 |VICI PROPERTIES TL L+225 12/15/2024................ . 109/14/2018. [ CITIGROUP........ovvvmrirerinrieeiieeiseirserinns | cereesiseesiesissessnees | ceves 2,403,000 |..... 2,400,000 |..... 2,409,000 | cooorvreriieins [ s | i 4455 | o | e 4455 | .o | 2,413,454 12/15/2024. | 3FE........
92765Y  AA 5 |VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023......... C| 07/23/2018. | Sinking Fund Redemption............ccevevrerrs [ wevmrrmverireceneenininns | vveens 434,984 | ... 434,984 | ... 434,984 | ...... 434,984 | ..o | oo | (V1 OO IO 434,984 10/23/2023. | 2FE........
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033......... .. | 09/25/2018. | MBS Paydown...........cccoveevmeenereereerinenans | ceenne 20,131 | oo 20,131 | oo 20,213 | ... 20,149 | oo | o892 | [ s 492 20,131 06/25/2033. | 1FM.......
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35.... |.. | 09/25/2018. | MBS PaydowWN...........cccrvvuervrinverernerenninnins | eormeivversnnerisnscrens | 0. 466,548 | .......466,548 | ......440,596 |......443,076 | .....cocooovvivmiee | oo 11134 | | v 11134 | | 466,548 10/25/2035. | 1FM.......
92922F 7C 6 |WAMU 2005-AR16 2A1 SEQ SSNR FLT 12/25/35.... | .. | 09/25/2018. | MBS Paydown..........cccouevreremremmmrnnninneriens | wovmerireeeneessssinsenns | eonreenne 16,464 | 10 76,464 | 000 84,572 | 083,720 | oo | e 182 | s | s 4182 | s | i 76,464 12/25/2035. | 1FM.......
92922F  GY 8 |WAMU 2003-S11 3A3 SEQ SNR FLT 11/25/2033..... .1 09/25/2018. | MBS Paydown..........ccccvevvermrvenmnrinnnriinenns | eevvinensinenniinenninns | eevvennnen @82 | i 4,482 | 4,892 | 896 | i | e 175 | | s LA [ O 4,482 11/25/2033. | 1FM.......
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92922F J5 8 |WAMU 2005-AR6 2A1C SEQ SSUP FLT 04/25/45.... | .. | 09/25/2018. | MBS PaydowN...........covverererierrinirnerirenis | verireresseisnineniens | evveeed 600,372 | ....... 600,372 | ....... 499,247 | ...... 509,486 25818 |..... 25,818 | ovvvvriene | 00ree800,372 | o [ | ceiinriinenn0 [ 9,810 | 04/25/2045. | 1FM.......
92925C  CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... .. | 09/25/2018. | MBS PaydOWN...........covrerienerierirneirinninns | sevvssessesseseseesannes | everneens 48474 | ........ 48474 | ... 39,143 | ....... 34,313 5,119 | oo | e 5119 | e reennrennennenne | eneenennnninens | eeeeseneenien0 [ s 753 | 01/25/2046. [ 1FM.......
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... .. | 09/25/2018. | MBS Paydown...........ccvevervneeernirvennirenns | wveees . 260,528 | ... 264,514 | oo | e 4411 | e | s 4411 | i | e 290,596 | ...coveeirian [ erererennnns | o0 [ e 6,514 | 02/25/2037. | 1FM.......
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... .. | 09/25/2018. | Pass-Through Loss. (RSSO RV (1,635) [ ovveereeeh, 307 | oo [ e | v [ o (V18 O IO (1,513) | oo [ e 1,513 | 1,513 | e 02/25/2037. | 1FM.......
92935J BC 8 |WFRBS 2011-C2 A4 SEQ CSTR 02/15/44............... .. | 09/15/2018. | MBS PaydOWN..........ccoreriiniierinrieeinns | eeereeiissieeiissieeens | s 271,038 | ....... 271,038 | .......283,320 |...... 275,175 | ovveeneiinen | v (4,585) [ oo | e (4,585) | .ooovvvrris | e 271,038 | oo i | e 0| e 8,765 | 02/15/2044. | 1FM.......
92937W  AA 2 |WCP ISSUER LLC 3.819 08/15/2020.............cccconuce. .. | 09/15/2018. | Sinking Fund Redemption............cccccevvevens | ceveee 53,053 B 0 53,053 08/15/2020. | 1FE........
92977Y  BW 0 |WMLT 2005-B 2A4 SEQ SSNR FLT 10/20/2035....... .. | 09/20/2018. | MBS PaydOWN...........cccevvneenericreneineninns | serveseiinerneserseersenes | eveeenns84,659 | o.i64,659 | .........60,864 | .......60,524 | ..o | corveriens 1,702 | s [ v 1,702 | v 10/20/2035. | 1FM.......
92990G AG 8 | WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37...... .. | 09/25/2018. | MBS Paydown..........ccccvevevvneerernrinnernnneinns | wovverenssrssnsnnerinnes | 001,857,475 {.....1,857,475 |.....1,386,458 |...1,336,822 | .....cecorurvrrne | worrres 311,320 [ .o 311,320 | 05/25/2037. | 1FM.......
92990G  AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37...... .. | 09/25/2018. | PasS-TrOUGN LOSS.........vvermrrerrreernneennns | eevernmnnesnnnesnnnnenns | onseeennnsennneees | ooreeDI8,085 | iiviviiviiiiriins | vrveerneeeninnnins | voveeenneesnnnesnn | ooveeessnesssnneens | voeee 0 05/25/2037. | 1FM.......
929906  AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37...... .. | 09/25/2018. | MBS PaydowN...........ccovvevrremerierirnrirnnenns | severirserserneernnnns | 200 106,093 | .......106,093 | .........96,180 | ......94,833 | .cooovvirvirioni | corrrrrens (1,448) [ oo [ v (1,448) | ..o 05/25/2037. | 1FM.......
929906 AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37...... .. | 09/25/2018. | PaSS-TIOUGN LOSS.........vvermrrerrrernnreiins | ceverneeesnnensnnensnns | onseessnnsssnnenes | seevrnnnneenssB88 | tovvviiisrrinnniins | vovvenseeesinnnnns | vovsvesesssnnneens | ooveeesssssssnnnses | voeee 0 05/25/2037. | 1FM.......
93147#  AA 3 |WALGREENS (MARICOPA) CTL 4.51 10/31/2034.... | .. | 09/15/2018. | Paydown B 0 10/31/2034. | 2............
933636 AA 0 |WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37...... .. | 09/25/2018. | MBS Paydown v 94,062 | 194,048 | i | s 1,673 | o | v 1,673 | e 04/25/2037.
933636  AA 0 |WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37...... .. | 09/25/2018. | Pass-Through LOSS..........cceeurererernerrnerins | veemerinnmmnerinesineens | eoneriseesneniinenn | ceneeeens (3,067) | ... B 0 04/25/2037.
933636  AG 7 | WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37...... .. | 09/25/2018. | MBS Paydown.............coovvvemevermrrriienirienes | cevees 567,050 | .......538,571 |.....533,769 | ...cccoemrrvmurns | wrvirans 12,976 | oo | 12,976 | oo 04/25/2037.
933636  AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37 .. | 09/25/2018. | Pass-Through Loss. .(24,069) B 0 .| 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36... | .. | 09/25/2018. | MBS Paydown.............ccocvvervvermmrvermmreirienns | cevees 268,578 | ... 5,879 | oo | s 5879 | v . 11/25/2036.
933636 AL 6 |WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36... | .. | 09/25/2018. | Pass-Through LOSS...........cccccuervmrrrrerirnrirnns [ wovviriverieriniiiisnins | coviiveiissiiennns | v (2,062) | ... B (U SOOI ISR (2,056) [ .vooorrererrins | 2,056 | 2,056 | v 11/25/2036.
93363E  AB 1 |WAMU 2006-AR10 1A2 SEQ SSNR FLT 09/25/36.... | .. | 09/25/2018. | MBS PaydOWN..........cccemrvreriererneernneinnnins | cervnersnenieeeneennnes | e 116,951 | i, 116,951 | ... 111,874 | MLATT | | s 1,289 | v [ v 1,289 | oo | e 116,951 | covoeeerieen | e | 0 | s 2,553 | 09/25/2036.
93363E  AB 1 |WAMU 2006-AR10 1A2 SEQ SSNR FLT 09/25/36.... | .. | 09/25/2018. | Pass-Through Loss. B 0 (684) [ .oveveerrrireis | crereeeenn 084 | i B84 [ 09/25/2036.
93363N  AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36...... | .. | 09/25/2018. | MBS Paydown. .(116)] .. 10/25/2036.
93363N  AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36...... .. | 09/25/2018. | Pass-Through Loss. B 10/25/2036.
93363P  AA 8 |WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36.... | .. | 09/25/2018. | MBS Paydown v 98,988 | 99,145 | s [ e 1,590 | .o 11/25/2036.
93363P  AA 8 |WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36.... | .. | 09/25/2018. [ Pass-ThroUgh LOSS..........cccererurmreneennnes | coevrreeerseesssisessens | cevesesnensneessnes | ceveneeens (V2T E:) T ORI IO B 11/25/2036.
93363P  AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36.... |.. | 09/25/2018. | MBS Paydown...........cccceveervemmmrirmmrrrneniins | eoveeevrnnnrrnnninnenns | e 1,173,882 | 1,173,882 |.....1,101,043 |...1,104,491 | ..ccoovvirvmrrnes | v 13,117 | 11/25/2036.
93363P  AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36.... | .. | 09/25/2018. | Pass-Through Loss. 1(25,554) [ oo | e [ e | e | e .| 11/25/2036.
93363P  AD 2 |WAMU 2006-AR14 1A4 SEQ SSNR FLT 11/25/36.... | .. | 09/25/2018. | MBS Paydown 308 |..... 11/25/2036.
93363P  AD 2 |WAMU 2006-AR14 1A4 SEQ SSNR FLT 11/25/36.... | .. | 09/25/2018. | Pass-Through LOSS.........cc.cceeuuervneremrernnnn | corrererierennennniinens | evvennmenneninnnes | cenvverenen394) [ | v e | v [ e 11/25/2036.
935777 ZZ 8 |VISTAPHARM TL L+600 12/21/2021 AR....c..csvvvrrenne .. | 09/28/2018. | PAYAOWN.........oorvrrrrrerireirnriseiseriererseninne | ceenne 103 | ..... 12/21/2021.
936444 ZZ 4 |VISUAL EDGE TECHNOLOGY L+575 08/31/23 AR.. | .. | 09/28/2018. | PAYdOWN.........cocrvvverirrrrrernirreirerississersninnins | weeees 134 ... 08/31/2023.
936666 ZZ 2 |VISUAL EDGE TECH DD L+575 08/31/2023 AR....... .. | 09/28/2018. | PAYAOWN.........oorvvmrirrireereinerierieresenenne | ceeene 182 | ... 08/31/2023.
939336 TX 1 |WAMMS 2003-MS7 P PO 3/25/2033.........cccconvvumenne .. | 09/25/2018. | MBS Paydown...........ccoocevrremerreriereneeins | ceenee 22 03/25/2033.
939336 X9 9 |WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045.... | .. | 09/25/2018. | MBS Paydown..........ccovvvmerierernmereninninens | ceverireriesesnensnsnins | oveeens 192,619 | ....... 192,619 | ....... 169,986 |...... 168,942 | ..o | e (5,083) [ .oovvererinnne 01/25/2045.
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. .. | 09/25/2018. | MBS PaydOWN.........oocevmrerrereriererneernnins | sevessesnesseseseesnsnes | eevrneens 14,230 | ......... 14,230 | ...co..e. 11,242 | ......... 5,692 687 |..... 07/25/2036.
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.. .. | 09/25/2018. | Pass-THhrough LOSS..........cc.crrermrermenninns | cevveneerinenrinsniins e 0 07/25/2036.
940333 ZZ 3 |VLSBUYER TL L+600 10/17/2023 AR ceee | o [ 07/02/2018. [ PAYAOWN.......cocvviirrirricrieeieesseieiinenes | reees LL725 IT 182 | 10/17/2023.
940555 ZZ 1 |VLS BUYER DDTL L+600 10/17/2023 AR................. .. [ 07/02/2018. | PaydOWN..........corveecriiriiinniinreeieeneiieens | ceeees I A 7 10/17/2023.
94353W  AA 3 |WAAV 2017-1A A ABS SSNR 3.844 11/15/2042....... .. | 09/15/2018. | MBS PaydOWN..........cvorevemrinirierierineenes | ceerneeensrnerieserneens | s 172,800 | ....... 172,800 | ....... 172,799 |..... 172,799 0 (V1 OO IO 172,800 |... 11/15/2042.
94945P  AA 3 |WLKRG 2017-AA A ABS SNR 2.82 06/15/33............. .. | 09/15/2018. | MBS PaydOWN.........ocvvueerrinerierierineinnns | seesneeiseineiseseneens | e 456,870 | ....... 456,870 | ....... 456,824 | ...... 456,827 OO I LI [T P 456,870 | ... 06/15/2033.
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037.. .. | 09/25/2018. | MBS Paydown..........cccvevvvvnvererrneiisennirenns | weeees 296,422 | ......296,422 | ......308,722 |...... 300,686 | ..coovvereeererriins | v (7,939) [ oo | v (7,939) | coovvvvvrens | v 296,422 05/25/2037.
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037.. .. | 09/25/2018. | Pass-Through LOSS..........cceerreereneenerins | erernersnsrinernnenineens [ eoneennseesenennnns | oernnen 18,884 | viiiiiiieiiinniins e o | vevvierineesneninee | e 0 0 [ 05/25/2037.
94980G AR 2 |WFHET 2004-2 M4 MEZ FLT 5/25/2034...........cccoo.... .. | 07/25/2018. | MBS PaydOWN..........coireiereiirerieeiiniinns | sevineisesiinssieniennes | cveeeens 17,385 | .........17,386 | ........11,996 | ...... 13,469 | oo | s 4,235 | oo | e 4,235 | oo | i 17,386 | oo | oreereiiseienns | e 0 | i 366 | 10/25/2034.
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94980M  AE 8 | WFMBS 2004-P B1 MEZ NAS FLT 09/25/2034......... .. | 09/25/2018. | MBS Paydown. (395) | cvvvverriens | 0rreeenn340,782 | oo [ | eviieniiiiennn0 [, 8,520 | 09/25/2034.
949815 AN 4 |WFMBS 2005-16 A10 PAC 5.75 1/25/2036. v |+ [ 09/25/2018. | MBS Paydown..........ccocvcvvemevemmniinnnirnenns | cevvienevesnneireneeinns | coeeenn 44,143 | 44,143 | 44,535 | 40,158 | s | eereeenenn(834) | i | e (834) 01/25/2036.
949818 AN 4 |WFMBS 2005-16 A10 PAC 5.75 1/25/2036............... .. | 09/25/2018. | Pass-Through Loss. B 0 01/25/2036.
94982A  AA 0 |WFMBS 2004-Y 1A1 SEQ SNR FLT 11/25/2034....... .. [ 09/25/2018. | MBS Paydown............coocvvemmvvemmmeimneiiinnns | cevvrenerrenensnnniinns | e 196,321 | 1..196,321 | .......198,526 |......198,832 | .coooooivriiccrs | o 1,569 | v [ e 1,569 196,321 11/25/2034.
949837  BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037................. .. | 09/25/2018. | MBS Paydown................. 2,634 | oo | 2,634 29,425 07/25/2037.
949837  BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037................. .. | 09/25/2018. | Pass-Through LOSS..........cc.courviinmviisnniiens | crvvvenniinnniinneiinns | ovsreinnsiinnnis | eeveeenen2y008 | 12,807 | e | v | v | oo 0 07/25/2037.
94983K  AE 9 |WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36 .. | 09/25/2018. | MBS Paydown............coocvveemevemmevirinnerienns | cevvreneeirsnerrsnnernns | coeeern00,670 | 1.ie0..65,670 | .........50,238 | ......53,452 | .coovooriiiicris | s 11,081 | oo | e 11,061 03/25/2036.
94983Q AN 6 |WFMBS 2006-3 APO PO 3/25/2036... .. [ 09/25/2018. | MBS Paydown..........ccocrvvemmrierrineniineens | cevenensimnnsinenninns | servereeererne308 | viviireennnn355 | i 203 | i85 | e | e (1,113) | e [ e (1,113) ... | 03/25/2036.
94983Q AN 6 | WFMBS 2006-3 APO PO 3/25/2036... .. | 09/25/2018. | Pass-Through Loss. - 0 .| 03/25/2036.
94983T  AJ 9 |WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... .. [ 09/25/2018. | MBS Paydown..........cc.ovevvermrrirmnriienniinnns | cevvienevisnnsinensinns | veeer 156,655 | .......156,655 | .......138,836 |......139,482 | ..coocvvvrvrvurrrs | v 13,480 | oo | v 13,480 03/25/2036.
94983Y  AH 2 |WFMBS 2006-AR10 4A1 PT SSNR FLT 07/25/36..... | .. | 09/25/2018. | MBS Paydown...........cccccovummvmmmiimnmiiinnins [ eovnrnvvenerisnniinnnns | covveneenn 2,043 | i 2,043 | 1000002026 [ oo [ | e (18)] .. (18) 07/25/2036.
94983Y  AH 2 |WFMBS 2006-AR10 4A1 PT SSNR FLT 07/25/36..... | .. | 09/25/2018. | Pass-Through Loss. - 0 07/25/2036.
94984D  AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.... | .. | 09/25/2018. | MBS Paydown 3,075 | covvvoerriienns | v 3,075 09/25/2036.
94984D  AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.... | .. | 09/25/2018. | Pass-ThroUgh LOSS...........cccccvurvurmreeimreiins | covmerremneimneiinnniins [ coveneeinneinenns | cvnrerirennin32. | covrrreeneeen 16 | i v [ e | o 0 09/25/2036.
94984F  AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036.......... .. | 09/25/2018. | MBS Paydown .23 23 09/25/2036.
94984F  AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036.. .. | 09/25/2018. | Pass-TroUG LOSS..........ccverrrermreernneeinns | cevermenersnnmnsnnnnenne | onseeemnnsssnnnenen | seevnnnenenseD0T | i T | i | vovveissnninnnei | covevennsesnnnses | e 0 .| 09/25/2036.
94984L  AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.... | .. | 09/25/2018. | MBS Paydown.............coocvvemmvvemmerirnnniinnnns | cevvererevirsnenrnneninns | 2eeen 469,657 | ... 469,657 | ......447,592 | ... 445757 | oo | v 10,915 | oo | e 10,915 10/25/2036.
949841 AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.... | .. | 09/25/2018. | Pass-Through LOSS..........ccceureermurrerrnrnnerens | seererrverssmrmnrensnnnnne | eoverrmnnnnnnnenns | ervnrenenn 1,019 | 972 e [ [ [ 0 10/25/2036.
94985A  AA 7 |WFMBS 2006-AR15 A1 SEQ SSNR CSTR 10/36...... .. | 09/25/2018. | MBS Paydown 10/25/2036.
94985A  AA 7 |WFMBS 2006-AR15 A1 SEQ SSNR CSTR 10/36...... .. | 09/25/2018. | Pass-Through Loss. 10/25/2036.
94985T  AD 0 |WFMBS 2007-3 1A4 SEQ SNR 6.00 04/25/2037....... | .. | 09/25/2018. | MBS Paydown. 04/25/2037.
94985T  AD 0 |WFMBS 2007-3 1A4 SEQ SNR 6.00 04/25/2037....... .. | 09/25/2018. | Pass-Through Loss. 04/25/2037.
94986L AJ 3 | WFMBS 2007-16 1APO PO 12/28/2037.................... .. | 09/25/2018. | MBS Paydown. 12/28/2037.
94986M  AA 0 | WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | .. | 09/25/2018. | MBS Paydown. W31 31 01/25/2038.
95058X AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45... .. | 09/15/2018. | MBS Paydown. B 0 06/15/2045.
95058X  AC 2 |WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45. .. | 09/15/2018. | MBS Paydown. L34 34 06/15/2045.
95259#  AA 2 |WALGREEN CO-W DUNDE IL 6.69 12/15/18.... .. [ 09/15/2018. | PaydOWN..........crvverriirrrinirisneiisenvinens | cevvireneviensnisnneiinns | ceeeerD8,760 | 1000 58,760 | ........83,347 | .....59,388 | oo | v (439) [ oo | e (439) 12/15/2018. | 2............
95810D AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023... .. | 09/28/2018. | Paydown B I 3 . 04/29/2023. | 2FE........
96032X  AA 5 |WESTR 2014-1A AABS SSNR PT 2.15 12/26... .. [ 09/20/2018. | MBS PaydOowN...........cocrvvemririreiiieniiienes | ceevienesieeeeisnseiens | e 332,439 331,166 | ... 330,148 200 |..... 200 332,439 | ... 12/20/2026. | 1FE........
96033C AA 0 |WESTR 2016-1A A ABS SSNR 3.50 12/20/2028....... .. | 09/20/2018. | MBS Paydown........c.ovureverineererieinsinrienns | covvesssnesssssseennnes | oveens 762,437 | ... 762,437 | ....... 759,697 |...... 760,181 564 |..... 564 762,437 |... 12/20/2028. | 1FE........
96033C  AB 8 |WESTR 2016-1A B ABS MEZ 4.50 12/20/2028......... .. [ 09/20/2018. | MBS PaydOowN...........coorvverreneriiiciiienns | cevvienerisnesiseneiens | oo 469,192 | ....... 469,192 | ....... 466,204 | ...... 466,880 623 |..... 623 469,192 | ... 12/20/2028. | 2AM.......
96033D  AA 8 |WESTR 2017-1A A ABS SSNR 3.05 12/20/2030....... .. [ 09/20/2018. | MBS PaydOowN..........ccocurvverirererieriiinnns | cevviesssiseesisnsiiens | oo 555,342 | ....... 555,342 | ....... 554,669 | ......oocrurvrenn. LI TN I 195 555,342 12/20/2030. | 1FE........
96033D  AB 6 |WESTR 2017-1A B ABS MEZ 4.05 12/20/2030.. .. [ 09/20/2018. | MBS Paydown............covvvemeveneieiiniiinnes | crvviensisnsiessniiinns | e 166,602 | ....... 166,603 | ...... 166,355 | ...... 166,336 W43 43 166,602 | ... 12/20/2030. | 2AM.......
96033L  AA 0 |WESTR2015-2A AABS SEQ SSNR 3.2 07/28.. .. [ 09/20/2018. | MBS PaydOowN..........ccoourvverrrrineiiieniiienns | cevvieeesiseeiesneiiens | oo 456,421 | ...... 456,421 | ....... 455,814 | ...... 455,719 219 ... 219 07/20/2028. | 1FE........
96033W  AA 6 |WESTR 2018-1A A ABS SSNR 3.38 12/20/2031....... .. | 09/20/2018. | MBS PaydowN........c.ovurevrrirerenieiisinnierins | wevvisssnersnsseeennnes | oveenn 272,734 | ....... 272,734 | ... 272,254 | ... 24 | 24 12/20/2031. | 1FE........
96033W  AB 4 |WESTR 2018-1A B ABS SNR 3.58 12/20/2031......... .. [ 09/20/2018. | MBS PaydOowN...........c.crvvereriineiiieniiienes | cevvienevieesisseeiens | oo 381,827 | ....... 381,827 | ....... 379,918 |... 260 |..... 260 12/20/2031. | 1FE........
96038%#  AA 8 |WESTIN ST LOUIS CTL 4.453 07/15/2047............... .. [ 09/15/2018. | PaydOWN.........ocvvviiiririniisniiesieriieniis | s | s 10,098 | .........10,098 | ........10,098 | .......10,098 | ...cccccimiimmmins [ rrmriririnriinis | e 0 07/15/2047. | 1............
96928  CQ 8 |WALGREEN-IDAHO FALLS ID 6.66 6/15/2033.. .. | 09/15/2018. | PaydOwn............ccovervvirriincicnissniiinns | e 29,480 | .........29,480 | .........29,480 | .......29,480 |......ccccoiinus | e [ e 0 06/15/2033.
96928* CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034 o+ [ 09/15/2018. | PYAOWN..........ooovverciiirceiiceiieeeeiesniiienns | ceeviesesieseeienssiins | cevenenes 36,094 | .........36,094 | .........36,094 | ......36,094 |...ccccomns | [ 0 05/15/2034.
96928* CX 3 |HD WM BLAIR SER 2010-A 6.19 1/15/2035. .| 09/15/2018. [ PAYAOWN........couvvrirrireririsirnrierssieeseninins | covveensssissssssennnes | coereees 56,878 (19) 01/15/2035.
96928* DA 2 |VET AFFAIR HENDERSON NV 5.37 8/15/2031........ | .. | 09/15/2018. [ PAYAOWN...........cooourvierrieeceiiineeiseciiseneees | eoiereiieneeisnniiennns | e 156,994 | ...... 156,994 | ....... 158,685 | ...... 158,129 (81) 156,994 08/15/2031. | 1...
96928* DE 4 |KOHL'S CORP CTL 5.80 1/25/2029..........couurrvrnene o+ [ 09/25/2018. | PYAOWN..........ooorverriireriienriesiiesiiiens | ceevieessssessissssines | oo 221771 | ... 221,771 | ... 223,833 |...... 223,102 | ovvvveeriinenne | e (126) | v [ s (126) 221,771 01/25/2029. | 2............
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96928* DJ 3 |FRANKLIN COUNTY OH 5.25 9/15/2031 .. | 09/15/2018. | PAYAOWN.........oorvvnvirrirrirriinrierierinenins | ceesreisssnesienineens | s 110,995 | ....... 110,995 | ....... 110,995 |...... 110,995 | oo [ | vevrvreenninens | eveneriveennd | v | e 110,995 | s [ [0 | 3,886 | 09/15/2031.
96928* DZ 7 |BANK OF AMERICA 2011-D 5.60 10/15/2029 .. [ 09/15/2018. | PAYAOWN.......oourvrrereireireeineiserieninenins | seessesiseisesseseneens | reeees 120,570 | ....... 120,570 | ....... 121,678 |...... 121,304 | oo | e (58) | e 10/15/2029.
96928* EN 3 |VET AFFAIRS MANSFIELD OH 4.16 2/15/2034 .| 09/15/2018. [ PAYAOWN........covvvrvrireriniirireriernnineireninins | cverernsissrsnseninnns | 000 95,000 1 ........95,000 | .........96,023 | ....... 95,737 | o | vrvieeennn(49) | e (45) 02/15/2034.
96928* EZ 6 |VHACTL SERIES 2012-1 5.04 9/15/2033 veee | o [ 09/15/2018. [ PAYAOWN........ovvrerirrierieriereseenseisseins | ceersensensseesssninnens | vevinenen 11,283 | 071,283 | 071,283 | e 71,283 | oo [ e | e 0 09/15/2033.
96928* FH 5 |LAFARGE CTL SER 2013-D 6.17 4/15/2025........... .. | 09/15/2018. | PaydOwn..........ccoovvveeririnninniseiieriieenins | e | 2000 219,842 | 1....219,842 | .......219,842 | ...... 219,842 | oovociiiis | e [ 0 04/15/2025.
96928* FK 8 |CAHIGHWAY PATROL CTL F 5.93 11/15/2032 .. | 09/15/2018. | PAYAOWN.........ovrvvrirrirriinrinnrierierissiens | ceviveriserrenirseennees | cvieeen 13793 | i 73,754 | 1 T3,754 | i, 73,753 | covvevrernennns [ e | e 0 11/15/2032.
96928* FQ 5 |GSA PORTLAND OR CTL 4.01 9/15/2033 .. | 09/15/2018. | PAYAOWN........coovvrrirrircirnriserierieeisneins | sevveseiissnnesirseerneens | e 99,139 | 1000..99,139 | .........99,139 | ... 99,139 | oo [ | e 0 09/15/2033.
96928* FV 4 |BCBS OF NC CTL 4.09% 09/15/2044.... .. | 09/15/2018. [ PAYAOWN........covvvvriiireriririenierinineirerinens | cvvrernnisnrsnneninnns | coenen 89,742 | 1 49,743 | ... 49,743 | ... 49,742 | oo | e | e 0 09/15/2044.
96928* FX 0 |SUMMIT COUNTY 4.01% 02/15/2036... ceee | o [ 09/15/2018. [ PAYAOWN.........ccoviirnrieirierierireesseissrinenes | vevienesseesssesessnnens | o0 183,008 | .......183,008 | .......183,008 |...... 183,008 | ...oooevreiers [ e | e 0 02/15/2036.
96928* FY 8 |WAGS (FAIRBANKS, AK) CTL 4.51 01/15/2035........ .. | 09/15/2018. | PaydOwN..........ccovveviririniicnnivcrieiiisnis | e | 20e68,201 | 1.00068,202 | .........68,202 | ....... 68,201 | ..o [ | e 0 01/15/2035.
96928@ AA 3 |SOUTH CAROLINA CTL 4.00 6/15/2023 .. | 09/15/2018. | PaYdOWN.........ovrvemrirrircirrrinnrrerirerinenenns | ceeneeiesersennennneens | e 191,750 | 100 191,750 | ... 191,750 |...... 191,750 | oveoceeiveins [ e | e 0 06/15/2023.
96930@ AA 9 |WAGS (FRANKLIN NJ) CTL 4.37 08/15/2035........... | .. | 09/15/2018. | PAYAOWN......c.vverrrrrrereerceirerirsenisnsinenines | cerveriseessenisssinenns | eorneeneD3,222 | 100000053,222 | .....53,222 | ... LK 1727 [T ORI IO 0 08/15/2035.
97063Q AA 0 |WESTF 2017-A A ABS SSNR 4.69 08/15/2042......... .| 09/15/2018. [ MBS Paydown.........ccocovvvrrneerernninnirnniinions | wovvrennensnnseneninnes | e 112,500 1 ......112,500 | .......112,404 | ...... 112,408 | oo [ T [ 7 08/15/2042.
975222 ZZ 6 |WORLDWIDE FACILITIES L+425 04/26/2024 AR..... | .. | 09/28/2018. | PaydOWN........ccccoivererrmrrneriereneersninnneines | wevnerinerinseensnnnnnns | cernenenees 1,390 [ i, 1,390 | oo 1,376 | e | e | v 14 | 14 i | 1,390 [ [ | v | s 37 | 04/26/2024.
976444 ZZ 5 |WORLDWIDE FACILITIES DD L+425 04/26/24AR.... | .. | 09/28/2018. | PaydOwn..........ccccovuverivniiierinriiniinniicninns | coverinniensiissienis | sevveneennned388 | wovriennenn333 | 333 [ i | e [ 04/26/2024.
97652P AL 5 |WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044. .. | 09/20/2018. | MBS PaydOowN...........cccvvurrvemrrverirererneenee | weerveeieerisernenrenens | 00erni207,223 | ... 257,223 | .......255,615 |......255,659 | ...ooovvrveriivins | v 439 | i 06/20/2044.
980555 ZZ 2 |WRENCH GROUP TL L+450 12/15/2024 AR............ .. | 09/28/2018. | PAYAOWN.........ooverircrirrieiineiserierieenins | eeseressinsernsnnenens | seveeeeen 1,083 | i 1,583 | 1,859 | 11,559 | e | 24 [ 12/15/2024.
980777 ZZ 2 |WRENCH GROUP DDTL L+450 12/15/2024 AR....... .+ 1 09/28/2018. [ PAYAOWN........covvvrerireriririreiersniseireninnns | cvvirennensssnnnennnnes | ernnrnnenenneB18 | 15 | 810 | s | e | cerveieiienennd | e 12/15/2024.
983666 ZZ 4 | XEBEC GLOBAL L+550 02/09/2024 MD............c.cc.... .. | 09/28/2018. | Paydown...........cc.revernnne 13,272 | we | e [ | 02/09/2024.
BL2625 18 6 |ENERGIZER HOLDINGS TL B L+225 06/21/2025..... | .. | 09/12/2018. | JP MORGAN SECURITIES INC........ccccoeves | wovmrrrerirmrinriiniinns 2,415,000 | .....2,400,000 |..... 2,388,000 | ..covvverinnies [ | e (40) | e 06/21/2025.
G0620B  AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039 .| 09/15/2018. | MBS Paydown. 108,436 | .......108,436 | .......108,436 |......108,436 | ......cccourrrurrs | verrmrrrmerrrenirnes | 12/15/2039.
G3600K  AB 2 |FLOATEL INTL TL B LIBOR+500 06/13/2020............ | D| 09/28/2018. | PAYAOWN........cvvurvrrrrireirnerinniserienirneeinnees | eoneeiserssessesisseesns | eveeennens 9,588 rernerenn T ABT | i B,088 [ e [ [ e 06/13/2020.
G4301U  AF 1 |HAIL2017-1 A ABS SSNR 4.00 11/15/37 .. | 09/15/2018. | MBS Paydown. 233,419 233,419 | ... 231,928 |...... 11/15/2037.
G7256K  AB 0 |PROP 2017-1 A ABS SSNR 5.30 03/15/42.... .. | 09/15/2018. | MBS PaydOWN..........cveueirrineirerierineenins | seerneeiseisesseseneens | veeees 193,730 | ....... 193,730 | ....... 193,614 03/15/2042.
(G9368P AY 0 |VIRGIN MEDIA TL K L+250 01/15/2026.... .| 09/12/12018. | Private Placement...........couvveernernrnerinins | wovveeeirerenneerennens | oveens 800,500 | ....... 800,000 | ....... 803,500 01/15/2026.
G9368P  AY 0 |VIRGIN MEDIA TL K L+250 01/15/2026 .. | 09/14/2018. | BNP PARIBAS.... 602,000 600,000 ,606,500 01/15/2026.
G9368P  AY 0 |VIRGIN MEDIA TL K L+250 01/15/2026.... .. | 09/14/2018. | Private Placement... 1,602,000 |..... 1,600,000 |..... 1,606,000 |... 01/15/2026.
L2968E  AB 8 |ENDO INTL B 1L L+425 04/12/2024 . [ 09/28/2018. [ PAYAOWN.......cvvvviviriririiiirinniisrierissinininies | conreensenesssnssniennns | covvesenens 7,000 | .o 7,000 | .o 6,965 | ......... 6,965 | ..o | i35 | 04/12/2024.
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... rvuiieiririeiiiseis i cesiessssesees st 826,078,757 | 828,077,664 |.793,119,057 |662,723934 | ....... 35,074 |..16,293,341 | .ooovvrens 0 16,328,415 | ........... 0 25,124,905 XXX
8399997. T0tal - BONAS = PAI 4.t th bbb .855,759,984 | .857,758,892 | .823,394,944 692,294,820 | ........ 35,074 26,355,562 XXX
8399999. TO1AL = BOMAS. ettt fRE R 855,759,984 | .857,758,892 |.823,394,944 692,294,820 | ....... 35,074 26,355,562 XXX
Common Stocks - Industrial and Miscellaneous
001747  AE AMMC CLO 2012-11A SUB 0 10/30/23.. .. | 04/30/2018. | Distribution of Funds... XXX | o v | e [ e | e XXX [V
00175N  AC AMMC CLO 2014-15A SUB 0 12/09/26.. .. | 04/30/2018. | Distribution of Funds... XXX | e e | veveneeenneis | e | e XXX [
00176K AC AMMC CLO 2014-15A SUB 0 12/09/26.. .. | 04/30/2018. | Distribution of Funds XXX e e | e [ | e XXX [V
00176M  AC AMMC CLO 2015-17A SUB 0 11/15/27.. .. | 08/15/2018. | Distribution . ... |..15,120,000.000 |.... XXX ...13,041,000 |... JOORN IO (69,695) ..1,510,550 XXX [
12673A 10 CYS INVESTMENTS INC......cvvvernriiciierinniicsnis .. | 07/18/2018. | CORNERSTONE MACRO..........ccccoovmrirnnc 14,000.000 | ....... 105,500 XXX ] s 112,521 |...... 112,420 | ......... (1,120) | oo | e [reeen(1,120) [ | e 111,300 | s | eeeeen(5,800) | <.cec..(5,800) | ... 6,360 XXX [
12673A 10 CYS INVESTMENTS INC .. | 07/19/2018. | CORNERSTONE MACRO . 52,300.000 395,848 XXX ] 418,457 |...... 419,969 4,184) | oo [ [ eeeend(@184) [ | 00 815,785 | i | e(19,937) | ..(19,937) | ... 23,402 XXX [V
12673A 10 CYS INVESTMENTS INC .. | 07/20/2018. | CORNERSTONE MACRO.......cccosvvvmrirnecs 70,000.000 | ...... 528,983 XXX ] 558,859 |...... 562,100 (5,600) [ ..oovvvrrererreeen | vereneerenrirnnns | weeeenn(5,800) | covevriinris | 00000556,500 | oo | ceeen(27,517) | e (27,517) | e 37,569 XXX [V
12673A 10 CYS INVESTMENTS INC.. .. | 08/01/2018. [ MErger.......ccocrvvrvrvnns 639,700.000 |..... 4,702,115 XXX [ 4,954,568 |...5,136,791 | ... (185,987) | vvvovvvevvriveriens | evervrierrnnns | o(185,987) | covvvivvivvis | 04,950,804 | oo | ...(248,689) | ......(248,689) | ... 343,331 XXX .
17275R 10 CISCO SYSTEMS INC < | .| 09/28/2018. | RBC CAPITAL MARKETS........cocoommrvrnrrrnnns 250,000.000 |...12,134,042 XXX | 4,098,086 |...9,575,000 | ..(5,476,914) | ....coccorvvrverrnes [ worerrseirnnnnne | (5,476,914) | ..o | +....4,098,086 | .....cc0ooncenee | ..8,035,956 |.....8,035,956 | ..... 237,500 XXX L...
24703L 10 DELL TECHNOLOGIES-CL V....cocovviririiniricris .. 1 07/13/2018. | CORNERSTONE MACRO.......cccccocuvmrirnn 18,500.000 1,754,214 XX | 1,314,129 | i v | e | e | eevvvsriieeennd0 | e | 001,314,129 | i | ..440,085 | ......440,085 | .....ccoovvvnnees XXX | I
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SCHEDULE D - PART 4

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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F Current Foreign Bond NAIC
o Year's Exchang Interest / Designati
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24703L 10 3 |DELL TECHNOLOGIES-CLV.... .. | 07/16/2018. | CORNERSTONE MACRO.. .5,292.000 | ....... 502,601 XXX | 253,694 | ... 416,560 (174,660) v | (174,660) | .... ....248,907 XXX L.
24703L 10 3 |DELL TECHNOLOGIES-CLV.... .. | 08/30/2018. | ISI GROUP, 17,167.000 |..... 1,649,853 XXX | 810,282 |...1,395,334 (585,051) .| ...(585,051) | .... ....839,570 . XXX L.
82481R 10 6 |SHIREPLC-ADR......cccovvvvrivciinrirciieriens .. | 09/27/2018. | STIFEL NICOLAUS. 25,000.000 |..... 4,535,816 XXX ] 3,625,653 | ..o | e [ | e 0 .1,010,164 |....1,010,164 | ....... 22,343 XXX L.
82481R 10 6 |SHIRE PLC-ADR.......coooorveerriecrieccienenes .. | 09/28/2018. | STIFEL NICOLAUS 37,500.000 |..... 6,784,236 XXX | 5,192,495 | .o | e [ s | e 0 1,591,741 |....1,591,741 | ... 29,045 XXX L.
901878 40 8 |TWO HARBORS INVESTMENT CORP...........cccuvuuce .. | 08/14/2018. | CORNERSTONE MACRO 26,000.000 | ...... 398,094 XXX ] 403,000 | ..o | e [ | s 0 [ oo | 2000ee403,000 | oo | e (4,906) | ... (4,906) | ... 21,797 XXX | I
901878 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/15/2018. | CORNERSTONE MACRO 50,000.000 | ....... 769,000 XXX ] 775,000 | oo [ e [ v [ oo 0 [ | ceeeee 775,000 | v | c00ee(6,000) | .........(6,000) | ...... 41,917 XXX L.
901878 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/16/2018. | CORNERSTONE MACRO. 50,000.000 | ....... 774,595 XX | 775,000 | oooocvveecvires [ oo [ e [ e 0 [ overvveene | eeeee 775,000 | v | cvvreerenn(405) | e (405) | . 41,917 XXX L.
90187B 40 8 |TWO HARBORS INVESTMENT CORP. .. | 08/17/2018. | CORNERSTONE MACRO 50,000.000 | ....... 777,630 XXX | e 775,000 [ .vovecvvirinis | revvreeerrciveens | evereniveeniennee | e 0 [ | eeeee 775,000 [ o | 2000000 2,630 | ... 2,630 | ..o 41,917 XXX L...
901878 40 8 | TWO HARBORS INVESTMENT CORP. ... | . | 08/20/2018. | CORNERSTONE MACRO 50,000.000 | ....... 779,090 XX | 775,000 |... JUOTRN (USRS DY PR 0 [ vovvervivee | e0eeen 775,000 | oo | eereenn4,090 | c.o4,090 | e 41,917 XXX L.
90187B 40 8 | TWO HARBORS INVESTMENT CORP.........c.covuunrne .. | 08/21/2018. | CORNERSTONE MACRO 50,000.000 | ....... 781,625 XXX 775,000 | .ovvvevrirerinns | eorerrverinnneirens | ceveiesseineeinnes | e 0 | eovevvevene | eeeeeen 775,000 | oo | 086,625 | ..on.8,625 | .o 41,917 XXX | ISR
901878 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/22/2018. | CORNERSTONE MACRO. 50,000.000 | ....... 776,370 XX | 761,517 |..... 432,857 (60,842) | ..ooovveriienis | vererieniiiens [ 200nn(60,842) | oo | 734,390 | i | 141,980 | 41,980 41,389 XXX L.
901878 40 8 | TWO HARBORS INVESTMENT CORP. .. | 08/23/2018. | CORNERSTONE MACRO. 50,000.000 | ....... 774,640 XX | 749,675 |...... 813,000 (114,275) | v | e | (114,275) || 000 898,725 | e | 75,915 | 175,915 | ... 41,945 XXX L.
90187B 40 8 |TWO HARBORS INVESTMENT CORP. .. | 08/24/2018. | CORNERSTONE MACRO 50,000.000 | ....... 773,000 XXX ] s 749,382 |...... 813,000 (114,275) | oo | eovernrnvrnnine | o 1T14,275) | v | 000een898,725 | s | e TA275 | 0 TA2T5 | 79,233 XXX L...
901878 40 8 | TWO HARBORS INVESTMENT CORP. w.o | .. | 08/27/2018. | ISI GROUP 35,576.000 | ....... 553,897 XXX ] 530,816 |...... 578,466 (81,309) | ..o | eeenrieneiiens [ eeenn(81,309) | oo | 97,157 | i | 56,740 | .......56,740 | ......... 9,292 XXX L.
901878 40 8 |TWO HARBORS INVESTMENT CORP, ... | .. | 08/28/2018. | ISI GROUP 30,267.000 | ....... 470,652 XXX ] 451,017 |...... 492,141 (69,175) | oo | cerverreriienis | ceen(69,175) | oo | 10 422,966 | oo | 1 47,686 | ... 47,686 | ....... 24,760 XXX L.
901878 40 8 |TWO HARBORS INVESTMENT CORP. .. | 08/29/2018. | CORNERSTONE MACRO 45,733.000 71,217 XXX 680,887 |.... 99,502) | .ovvoovviriiens [ e | e (99,502) | ....vvvvarrs | 00ennn040,539 | i | 1 TOBTT | TOBTT | 59,731 XXX
G81276 10 0 [SIGNET JEWELERS LTD. . | 08/30/2018. | IS| GROUP. 20,000.000 |..... 1,369,308 XXX | TT7,979 | oo | | e e | e | |l 777,979 [ | 591,330 | .......591,330 | ....... 12,523 XXX .
9099999. Total - Common Stocks - Industrial and Miscellaneous.. ...42,838,328 XXX ..43,259,016 | 21,455,534 ) .0 (7,042,591) | .... ..2,710,356 XXX XXX
9799997. Total - Common Stocks - Part 4 ...42,838,328 XXX ...43,259,016 | .21,455,534 ) .0 (7,042,591) ] .... 12,825,116 ..2,710,356 XXX XXX
9799999. Total - Common Stocks.............ccoe.... ..42,838,328 XXX ...43,259,016 | .21,455,534 )| .0 (7,042,591) | ... 12,825,116 ..2,710,356 XXX XXX
9899999. Total - Preferred and Common Stocks ...42,838,328 XXX ...43,259,016 |.21,455,534 ) .0 (7,042,591) 12,825,116 ..2,710,356 XXX XXX
9999999. Total - Bonds, Preferred and Common Stock: .898,598,312 XXX .866,653,960 713,750,354 ) | ...16,206,750 19,199,234 12,897,420 29,065,917 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 5.
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Statement as of September 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 4 5 7 8 9 10 1 12 13 14 15 16 17 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium 0 Valuation Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central Clearinghouse Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) )  Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS........cccooeeeeererevevereres A.ooovvee [WELLS FARGO......ooovvvvie oriveriririsisisisssisinisinens LLUAPIZINE:] [— 2,479,925 | ...2,553.1400 | .........87,623 | cooovovvrvvrrercrircrees | i [ s 197,944 ...197,944 120,028 (50,717) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A 11/09/2018] .covvvvvvvvveens | e 1,820,729 |...2,593.0400 | .........46,644 | ..cooovvvvrvvrrvrnvcnces | o [ s 123,787 ...123,787 78,059 | oo [ e (34,983) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A.ooovvee [WELLS FARGO......ooovvvivie ermiermrmiimnisinmsasannnnnnns 1211412018 .ovvvvvvvvvvecnc | e ..3,057,615 | ....2,651.3200 101,877 SN SRRSO (B, 179,674 .. 179,674 148,510 | .ooovvevvvvvevvvrnenns [ e (76,408) 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns Aeovoeees [WELLS FARGO.....occoviers wevrererrerverieenessnnenns 01/11/2019] .ovvvvvvvvene 11,214,640 | ...2,748.2300 | ..ovovvvcvvveriiiiinens ...42,416 27,283 27,283 13,145 | oo [ e (28,277) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns Anoiieee. [WELLS FARGO......cociiiers woviesereceveviesiescsnnnens 02/08/2019] ......cooovuenene ....1,836,123 | ....2,685.4900 66,492 92,512 92,512 64,807 (38,787) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns Anoieeee. [WELLS FARGO......cocciiees wevvreserecevevieiiescssenens 03/08/2019] ......coooveveene 1,755,073 1...2,726.1000 | ..ooovvvncvrriiiinnens L BTABT e | 72,393 28,818 | ..o [ e (43,576) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 04/12/2019 ....1,891,939 | ....2,642.6000 112,213 (35,752) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. 05/10/2019 11,731,070 | ....2,697.6000 .121,832 74,859 (23,486) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 06/14/2019 ....1,686,413 | ...2,772.1800 58,637 88,881 88,881 44,903 | .o [ e (14,659) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunnne EQUITY INDEX PRODUCTS.......ccoccvvvvvcriiisissennns | NfA it | Aveiccci. JUBS SECURITIES.....oooes v 071212019 ..oovvvvccreanc | e 1,745,150 | ....2,773.6200 68,583 | ..o | e 100,010 ...100,010 | ......... LI R IR (11,430) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A.ooovvee [WELLS FARGO......ooovvvivie eriveriririsisisisssisinininins 08/09/2019 ..ooovvvvvvevenns | e 1,756,943 |...2,856.4300 | ....ccccocoecererevene ....49,354 68,754 68,754 23,512 | oo [ e (4,113) 0002
EQUITY INDEX CALL OPTIONS..........covvvvrrerenens EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A.oovvvee [WELLS FARGO......ooovcvvvie rinririsismiisisnsesinininons 09/13/2019 .......cccccen. ....1,288,468 | ...2,886.3900 | .....cocovvcrcrcrcccns ....48,402 50,468 50,468 2,066 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvrenens EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A MORGAN STANLEY........ oo 10/06/2018] ...covvvvvvvveeec | e 7,072,470 | ....2,357.4900 261,733 551,454 551,454 236,624 ) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A MORGAN STANLEY........ oo 10/20/2018] .ovvevvvvvvveenc | e .6,596,352 | ....2,355.8400 2T TGN Y ISR [ 542,578 ...542,578 232,374 ) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A SOCIETE GENERALE...... oo 11/06/2018| ................. ...9,171,424 | ....2,399.2900 KISHIRICTAN [T [ORIPRNY [ 750,805 ....750,805 337,210 ) 0002
EQUITY INDEX CALL OPTIONS..........ccccooeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A SOCIETE GENERALE...... oo ARTZIVPIONE] [— ....6,378,205 | ....2,381.7300 251,569 | oovooveeirirecnrenis | e | e 518,905 ...518,905 229,382 ) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns Aniiicco. [WELLS FARGO......coccciiees o 12/06/2018] ....covvvvvvvnene ...9,012,184 | ...2,429.3300 366,114 | ..ooooveveeeverevivennns [ oo | v 756,800 ....756,800 375,852 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 12/20/2018 ....8,994,691 | ...2,437.0300 ....138,762 ..738,762 367,908 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. 01/06/2019 .5,715,808 | ....2,409.7500 ...408,984 ..408,984 ..196,513 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.........ccoommmmmmmrvvuviernes | NFAccccciii [ Avecei.. [MORGAN STANLEY........ v 01/20/2019 ....3,957,520 | ....2,473.4500 ...140,279 275,526 275,526 140,461 ) 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmuunene EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes 02/06/2019] ...ooovvvverrenc | e .8,622,959 | ....2,476.8300 304,639 584,909 584,909 299,684 | ) 0002
EQUITY INDEX CALL OPTIONS..........ccovvverrerennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A 02/20/2019 w.ooovvvvvvvenns | e ..6,853,003 | ....2,425.5500 PZIeIV X I Y ISR [DOOOO 482,977 ..482,977 230,760 | ) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvvenene EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A 03/06/2019 ................. .....5,683,604 | ....2,465.5400 209,775 384,153 384,153 190,234 e ) 0002
EQUITY INDEX CALL OPTIONS..........cccocouemmuunens EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A 03/20/2019] ...ovvvvvvvennene ....7,264,110 | ....2,508.2400 264,095 | ..oovoveerecnnenns [ e | e 479,821 ...479,821 248,086 | ) 0002
EQUITY INDEX CALL OPTIONS..........cccocvmemmrunens EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A..cccee. IMORGAN STANLEY...cc.  woverrervcrrerievrircrsneens 04/06/2019) ......cocovvvnene ....8,412,789 | ...2,549.3300 305,396 534,763 534,763 293,008 o ) 0002
EQUITY INDEX CALL OPTIONS...........ccccoeemmuunens EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A 10/06/2018| ................. ...19,946,626 121.0900 466,174 0 0 |.....(150,334) ...(349,630) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns Aneiicce [IMERRILL LYNCH....occcices e 10/06/2018| ................ .....2,235,666 80.2500 | ... 49,310 [ oo [ e | e 10,050 cererernn 10,080 | s 500 ) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns Anciiies IMERRILL LYNCH....ooccciees s 10/06/2018| ................. ...94,328,286 | ...2,549.3300 | ......1,882,992 [ .....cooouuuveueumninins [ corrrrerrrsscserssis ..4,431,839 | ... .o 4,431,839 | ....2,864,508 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS........cccooeemummmvvvurenaes | NFAGccciiii [ Avecci | JP MORGAN CHASE........ v 10/06/2018 ...25,323,252 | ...2,549.3300 (SKIUETISTH Y VN ..1599,488 | .| ....... 1,599,488 | ....1,358,961 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. 10/06/2018 ....68,795,686 | ...2,549.3300 | ......1,726,281 3,266,539 3,266,539 ,314,894 ) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS........ccccoceeecrcvmemvvvvenee | NfAcccciccis [ Averccccco. | BNP PARIBAS NY cccocciiiies v 10/06/2018 ....33,804,067 | ...2,549.3300 669,364 .1.216491 | e 1,216,491 863,147 ...(502,023) 0002
EQUITY INDEX CALL OPTIONS..........cvwvvurrvrinnns EQUITY INDEX PRODUCTS.........ccvvvvvmrvvvvvvrvnenns | NFA e [ Avccccccci. [ BNP PARIBAS NY s s 10/06/2018] .....cvcovvvvvene ...96,605,602 | ....2,549.3300 | .....2,097,840 [ ......cccoovccrvcic [ cormsrvrsrssiiissnicrs ..3,862,768 | .| ....... 3,862,768 | ...2,740,340 ...(1,573,380) 0002
EQUITY INDEX CALL OPTIONS..........cvvvvurrvrenens EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A..cceee | BNP PARIBAS NY....ooovvvvs s 10/06/2018] ......vcovvvvvene ...82,804,340 | ...2,549.3300 | .....1,894,281 | ....ccoooomuvererrrinnns [ v ..3,517,851 | .| ...... 3,517,851 | ...2,495,250 ..(1,420,711) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvrinene EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A 10/06/2018] ......occvvvveee .109,475,447 | ....2,549.3300 2,629,389 4924516 | ... ... 4,924,516 | ....3,493,008 ..(1,972,042) 0002
EQUITY INDEX CALL OPTIONS..........cccooomemmuunens EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns [ 10/06/2018| .........oocccen. ...59,957,063 | ...2,549.3300 | ... 1,477,448 | .ccovvvvvrvmrevmrenecs [ v ..2,786,935 | ... | oo 2,786,935 | ....1974,610 ...(1,108,086) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A 10/06/2018| ................. ...93,912,304 |...2,549.3300 | .....2, 457,465 [ ...ccovvvvvurevmrenens [ o 4,693,795 | .. ... 4,693,795 | ....3,326,406 ...(1,843,099) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeeumuunens EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A...cccc.. [IMORGAN STANLEY ...oooo. omrerermrmmmrmranmmesmnnnnnnns 10/06/2018] ....ccveovevevene ...64,498,049 | ...2,549.3300 | ......1,755,926 3,384,821 3,384,821 | ...2,399,863 ...(1,316,945) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A 10/06/2018| ................. ...69,612,460 | ...2,549.3300 | .....1,979,425 [ ....ccoooummveveemnenens [ corrrrererescrerssiis ..3,861,957 | .| .cccc 3,861,957 | ...2,738,425 ...(1,484,569) 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmuunnns EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A 10/06/2018| .........ccccuene ...11,258,557 872.2600 LT0 TV Y O ..1,504,103 | .| ....... 1,504,103 | ....1,112,349 (340,560) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS........ccccomummmrmvvvuviennns | NFAcccciiii [ Avecen . JUBS SECURITIES.......o. i 10/06/2018] ...covvvvvveverns | v 911,731 444.4400 33,697 63,102 63,102 46,276 (25,272) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. 04/20/2019 7,537,435 | ...2,575.2100 ....281,979 ...479,493 479,493 .274,321 (140,990) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS........ccccoceeecvcvmvmvvvvenee | NfAcccciccis [ Avrcicc . INELLS FARGO...ccoocciviers v 10/20/2018 ...14,207,572 121.6100 305,788 843 843 | .....(111,540)] .. ..(229,341) 0002
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1 2 4 5 6 7 8 9 10 1 12 13 14 15 16 17 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium 0 Valuation Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d 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 | e Fair Value (Decrease) )  Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A WELLS FARGO 10/23/2017(10/20/2018 .....vvvvvecacc | weveee 3,021,651 80.8200 (7210 I [N [ORRTY N 18,453 | .| oo 18,453 | ... TSI (PR (47,055) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A CREDIT SUISSE........cccoee orrvrvvvisnsnnsscsisinnnens 10/23/2017[ 10/20/2018| ................. ...71,933,808 | ...2,575.2100 | ....1,437,721 | oo [ v ..3,340923 | ... ....... 3,340,923 | ...2,348,515 ...(1,078,291) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A JPMORGAN CHASE........ ocoeveveveveveresnrerenennnens 10/23/2017]10/20/2018] ................. ...19,645,806 | ...2,575.2100 | ........ (IR G Y R ..1518,193 | .| ...... 1,518,193 |...1,371,179 ...(381,620) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A CITIBANK 10/23/2017]10/20/2018] ................. ...61,821,762 | ...2,575.2100 | ....1,643484 | .....coooovoverrs [ o ....3,092,801 | .| .cccc 3,092,801 | ...2,283,101 ..(1,232,613) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A CITIBANK 10/23/2017 10/20/2018( ................. ...50,706,727 | ...2,575.2100 | ......1,108,959 [ ...cvvvvrvrrevrmrerece [ v ..2,011,585 | .| ...... 2,011,585 | ....1481,659 ...(831,720) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A CITIBANK 10/23/2017 10/20/2018| ................. ...55,351,346 | ...2,575.2100 | ......1,262,983 2,305,198 2,305,198 | ....1,699,306 ...(947,237) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A CITIBANK 10/23/2017 10/20/2018( ................. ...66,102,529 | ...2,575.2100 | ......1,568,620 2,883,460 | ... ... 2,883,460 | ....2,126,269 ...(1,176,465) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| CITIBANK 10/23/2017 10/20/2018 ...49,254.914 | ...2,575.2100 | .....1,190,437 2,197,149 ...1,620,022 ...(892,828) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. CITIBANK 10/23/2017( 10/20/2018 ....40,149,860 | ...2,575.2100 811,351 1,453,855 ,070,734 (608,513) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| CITIBANK 10/23/2017 | 10/20/2018 ...91475,625 | ...2,575.2100 .2,585,264 4,936,148 ....3,646,938 .(1,938,948) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS CITIBANK 10/23/2017 [ 10/20/2018 .......cvvvvvveee | 58,752,944 | ...2,575.2100 | .....1,459,920 [ .....cooomuuvevvumvenens | cormrrrrcriscrcsssircs ....2,707,751 ....1,997,529 ...(1,094,940) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A CITIBANK 10/23/2017]10/20/2018 ] ......oovvvvvercs | oo 58,719,471 | ...2,575.2100 | .....1511,305 | .ccoooooiiisicvvcniccacs | o ....2,821,952 ....2,083,041 ...(1,133,478) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A MORGAN STANLEY.....cc..  wooovovererescscrcssscsessseses 10/23/2017]10/20/2018] ................. ...10,334,655 881.1100 399,025 ....1,265,062 959,881 .(299,269) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A UBS SECURITIES............ oo 10/23/2017]10/20/2018] ......vvvvvvcsc | et 755,415 446.2000 27511 [ e [ o | e 49,891 | .| oo 49,891 | ......... TV N IR (20,633) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A CITIBANK 11/07/2017] 05/06/2019] .......ccvvvvvcrc | e .8,236,750 | ...2,591.1300 | ........ 311,652 520,488 520,488 304,654 ...(155,826) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A WELLS FARGO......occiiers wevrimrrnsencrnvieiesscnsnenns 11/07/2017| 11/06/2018| ................. ...16,131,472 121.6500 352,731 8,032 8,032 | .....(117,726) ....(264,548) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A UBS SECURITIES........... oo 11/07/2017| 11/06/2018| ................. ...2,615,053 81.3600 | .......... 61,009 [ ..o | e | v 17,992 || v 17,992 | ......... 15,493 | .ooovvvvccrireceens [ e (45,802) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A MERRILL LYNCH....cccooooee v 11/07/2017)| 11/06/2018] .........cccccce. .102,963,153 | ...2,591.1300 | ... 2,119,162 | ..oooovvvverveveeeninnns [ covrrrererescsesssris ..A4879939 | ... ... 4,879,939 | ...3,588,875 ...(1,589,372) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| JP MORGAN CHASE 11/07/2017( 11/06/2018 ...31,942,344 | ...2,591.1300 | ........ 808,141 11,035,260 785,194 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 11/07/2017 [ 11/06/2018 ...48,195,018 | ...2,591.1300 | ......1,265,994 .2,346,791 ,346,791 ,759,099 949,496) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| CREDIT SUISSE.... 11/07/2017 [ 11/06/2018 ...45,101,342 | ...2,591.1300 902,504 1,607,572 ,607,572 | ....1,197,491 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS MORGAN STANLEY........ ovecvevivisesnnnrcviniennnns 11/07/2017 [ 11/06/2018 ......vvvvvvveee | 52,081,713 | ...2,591.1300 | .....1,158,448 | ...occooovivvcvicnvccacs | o ...2,08359 | .| ....... 2,083,594 | ....1,558,321 ...(868,836) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A MORGAN STANLEY.....cc..  wooovovevercscscscssscsesssenes 11/07/2017] 11/06/2018] .......covvvvveec | .. 62,446,233 | ....2,591.1300 | .....1,459,597 | ...occooovimviimmmeuacs | o ..2,649271 | .| .. 2,649,271 | ...1,981,721 ...(1,094,698) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A MORGAN STANLEY........ oo 11/07/2017) 11/06/2018] ................. ...98,981,166 | ...2,591.1300 | .....2,384,223 | .....cccoooomccvvrcccc | cormsvcrsrsccicrsrics L.A4342708 | .. ... 4,342,708 | ....3,252,356 ...(1,788,167) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A MORGAN STANLEY........ cooevveeeverereecrerieeennens 11/07/2017 11/06/2018| ................. ...55,450,182 | ...2,591.1300 | ... 1,371,402 [ .ocovcvrvvveerirerens [ v ..2,513,103 | .| ....... 2,513,103 | ....1,881,760 ...(1,028,552) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A MORGAN STANLEY........ covevveeerrerernecrericinnnens 11/07/2017| 11/06/2018( ................. ...54,672,843 | ...2,591.1300 | ......1,424,550 2,635,916 2,635,916 | ...1,975,692 ..(1,068,412) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A MORGAN STANLEY........ oo 11/07/2017| 11/06/2018| ................. ...64,260,024 | ...2,591.1300 | ......1,399,072 [ ..ccoovcrrvvrivmrenens [ crrrmrerrriiiiciiinns ...2,508,567 |...| ... 2,508,567 | ....1,875494 ...(1,049,304) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A MORGAN STANLEY........ oo 11/07/2017| 11/06/2018| ................. ...66,332,928 | ...2,591.1300 | ......1,770,604 3,293,783 3,293,783 | ...2,469,421 ..(1,327,953) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A MORGAN STANLEY........ oo 11/07/2017[ 11/06/2018| ................. ...61,668,894 | ...2,591.1300 | .....1,712,034 | ..ooooovvemmvirermninins [ covrrrererescscsssics ..3,210234 | .| 3,210,234 | ....2,409,166 ...(1,284,026) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 11/07/2017 | 11/06/2018 ...50,786,148 | ...2,591.1300 | .....1,450,678 [ .....coooueemeueuuvinees [ covmrrrrrrsscscsssiis .2,741,062 2,741,062 | ...2,057,367 .(1,088,009) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 11/07/2017 | 11/06/2018 ...19,692,588 | ...2,591.1300 582,040 11,109,938 ,109,938 ..833,452 (436,530) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 11/07/2017 [ 11/06/2018 ...52,859,052 | ...2,591.1300 | ....1,330,778 [ ..ooooovouumvevvrmvennns [ covrrrcrcreccscsssics .2,446,640 ,446,640 | ....1,832,553 ...(998,083) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS MORGAN STANLEY......c..  wovovovererescscscssscsesssenes 11/07/2017] 11/06/2018] ......oovvvvvevcc | woee 13,561,779 886.5600 | ........ 551,001 [ oo | e ..1,569,989 | ... ....... 1,569,989 | ....1,234,343 ...(413,251) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A UBS SECURITIES.........c.. oo 11/07/2017] 11/06/2018] ......oovvvvvvccs | ovene 1,029,312 444.8900 38,217 [ ooovevevvevvervnineiens [ oo | e 72519 [ ] 72,519 52,220 (28,663) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A MORGAN STANLEY........ oo 11/21/2017)05/20/2019] ................. ....5,945,132 | ....2,582.1400 | ......... 234,639 372,191 ...372,191 219,618 ..(117,319) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A SOCIETE GENERALE...... oo 11/21/2017[ 11/20/2018| ................. .. 17,117,692 121.3100 | ......... 423,321 20,465 20,465 | .....(113,314) ....(317,491) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A CITIBANK 11/21/2017| 11/20/2018| ................. ...2,971,305 81.9700 | .......... VECHT YA [T [ORRRTY N 19,558 | ..o | v 19,558 22,928 (55,461) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A WELLS FARGO.......cccvoins worismsencsnieviiiicinniens 1112112017 11/20/2018] .......cvcvvecee ...80,407,979 | ...2,582.1400 | .....1,916,047 | ..oooooeoevmvemmvirinnns [ covrrrererescresssrcs ..3,847,828 | .| e 3,847,828 | ....2,904,525 ...(1,437,035) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A CITIBANK 11/21/2017[ 11/20/2018| ................. ...22,823,035 | ...2,582.1400 | ........ (SIS 0LSTH Y IO ..1,235970 | .| coee. 1,235,970 | ....1,022,037 ...(511,807) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A UBS SECURITIES........... oo 11/21/2017[11/20/2018| ................. ...80,721,615 | ...2,582.1400 | .....2,079,829 [ ....ccoouuummeveumvinens [ corrsrerirsscsisssirs ..3517,222 | .| e 3,517,222 | ....2,684,950 ...(1,559,872) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 11/21/2017( 11/20/2018 ...65,397,787 | ...2,582.1400 | ....1,978,416 [ .....coooouuvevervvirnns [ corrrrrrescscicscsics .3,444,222 3,444,222 | ...2,635,246 .(1,483,812) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 11/21/2017] 11/20/2018 ...38,821,505 | ....2,582.1400 833,595 1,373,784 1,373,784 | ....1,046,745 ...(625,196) 0002
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 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/AC.V. )  Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvumrerernrnrennns NA......... A UBS SECURITIES.......c.c..  ooovoverercscrercscscscsisenes 11/21/2017) 11/20/2018] ........cc ...51,071,760 | ...2,582.1400 | .....1,189,104 [ .....cooooouvevevmvernns [ covmrrcrcrsccicissicas 001,979,665 | .| oo 1,979,665 | ....1,509,986 | .......cccocccvcveees ...(891,828) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........cooovvvvumrvvernrnrennns N/A......... A UBS SECURITIES.......c.c..  ooooovcrercserercscscscsisenes 11/21/2017) 11/20/2018] ........cccccrc ...56,855,431 | ...2,582.1400 | .....1,406,667 [ ......oooooumeuvemverens [ cormrrerrrsscicsssiccs 002,368,034 | .. ... 2,368,034 | ...1,805,278 | ....ccoooveircrce. ...(1,055,000) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns NA......... A UBS SECURITIES.........c.. oo 1112112017 11/20/2018] ........ccccc...c ...65,304,592 | ...2,582.1400 | ....1,759,613 | ...oooooouvrvererrviinns [ o 003,002,143 | e 3,002,143 | ...2291,419 | oo ..(1,319,710) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns NA........ A UBS SECURITIES............ oo 11/21/2017)11/20/2018] ................. ...51,789,258 | ...2,582.1400 | ....1,423,526 | .....cccoooicccvvs [ covrsvessrsciiciisis 2,430,464 | e 2,430,464 | ...1,858,005 | .....ccccoveecccce. ...(1,067,644) 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns NA........ A UBS SECURITIES........cc.  worvvrrerirrernneeererieiennens 11/21/2017| 11/20/2018| ................. 122,779,527 | ...2,582.1400 | ......3,600,212 6,231,896 | ... 6,231,896 | ...4,764,561 | ....ooovvoccierea ..(2,700,159) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns NA........ A UBS SECURITIES........... oo 11/21/2017| 11/20/2018| ................. ...55,207,949 | ...2,582.1400 | .....1,744,879 | .ccooovvrrvvrivmrenees [ crrrererrriiiciinnns 003,065,310 | | s 3,065,310 | ...2,347 467 | .....cccocrevuunncs ...(1,308,659) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns NA........ A UBS SECURITIES........... oo 11/21/2017| 11/20/2018| ................. ...49,927,628 | ...2,582.1400 | ....1,417,698 [ ...ccovvrrvvrcvmrevecs [ e 2,438,705 | e 2,438,705 | ...1,863,717 | .ccoovvvvciicrra ...(1,083,273) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 11/21/2017( 11/20/2018 ...12,932,286 | ....... 883.4900 590,047 1,549,999 | i 1,549,999 | ...1,238,374 (442,535) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. UBS SECURITIES. 11/21/2017]11/20/2018 950,780 449.0600 37,234 58,579 | ... 58,579 47,046 27,926) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. 12/07/2017]06/06/2019 4,876,867 | ...2,629.2700 | ........ 191,141 | e [ i [ i 282,859 |...| ..........282,859 ..174,660 (95,571) 0002
EQUITY INDEX CALL OPTIONS........cccovvvvuvrerennns EQUITY INDEX PRODUCTS BNP PARIBAS NY...cccccee sovereserercsescncssscscssseses 12/07/2017)12/06/2018] ................. ...18,287,491 | ...... 120.0700 | ......... 412,752 38,830 | ... 38,830 | .....(184,312) | .ccccccccvccccnnns ......(309,564) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns NA........ A WELLS FARGO......oovoriiirs evevererevinnrisesssssinesnnens 12/07/2017)12/06/2018] ................. 12,704,487 | ......... 80.9800 63,454 30,555 | ... 30,555 | ......... LG N IR (47,591) 0002
EQUITY INDEX CALL OPTIONS..........covvvvrrerenens EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns NA......... A CREDIT SUISSE 12/07/2017)12/06/2018] ................. ...73,870,910 | ...2,629.2700 | ....1,711,022 | .oooovvvververernninnns [ v 3,512934 | 3,512,934 | ...2,990,074 | ....cccooouvecccc. ...(1,283,267) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvrenens EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns NA......... A MORGAN STANLEY........ oo 12/07/2017)12/06/2018] ................. ...25,140,652 | ...2,629.2700 | ........ YPASKOZATN [FURORIRPOOY [N I 669,252 |...| ..........669,252 | ....... 491,192 | oo ......(546,809) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns NA......... A CITIBANK 12/07/2017)12/06/2018] ................. ...90,930,521 | ....2,629.2700 2,550,911 e A1T1126 | ] 4,171,126 | ...3,496,407 | .ccccoocovcvvcrrcens ...(1,913,184) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns N/A......... A UBS SECURITIES........... orvvvveicreserecerericiiinens 12/07/2017 12/06/2018| ................. ...27,566,091 | ...2,629.2700 | ......... YT TN [ [N IR 908,294 |...| .........908,294 | ...... 758,940 | ...covvvvvvraen ....(430,197) 0002
EQUITY INDEX CALL OPTIONS..........ccccooeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes NA........ A UBS SECURITIES........... oo 12/07/2017 12/06/2018| ................. ...64,233,681 | ...2,629.2700 | ......1,486,091 [ ...ccoovvrvvveocmrevecs [ oo 02,376,834 | | 2,376,834 | ....1987,997 | ..o ...(1,114,568) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns NA........ A CITIBANK 12/07/2017 12/06/2018| ................. ..44,430,711 [ ...2,629.2700 | .....1,086,236 [ .....coooommveveeerevens | cormrrerersscresssiis e 1743411 | ] 1,743 411 | ...1,460,652 | ..cccooovvrvrrirunnnne <.rn(814,677) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| CITIBANK 12/07/2017 | 12/06/2018 ...42,432,931 | ...2,629.2700 | ......1,099,689 1,778,195 ....1,490,092 ...(824,767) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. CITIBANK 12/07/2017 | 12/06/2018 ..152,429,030 | ....2,629.2700 4,451,816 7,324,989 ,141,058 .(3,338,862) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| CITIBANK 12/07/2017 | 12/06/2018 ...67,848,405 | ...2,629.2700 | ......2,042,727 3,378,251 ...2,832,439 ...(1,632,045) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvuvrerennns EQUITY INDEX PRODUCTS CITIBANK 12/07/2017)12/06/2018] ................. 77,321,450 | ...2,629.2700 | .....2,413,805 | ..ooooovveevvevevrvennns [ covrnrcvesescccsssics <o 4,016,631 103,368,367 [ ..ooovevvvriviiirinnns ..(1,810,353) 0002
EQUITY INDEX CALL OPTIONS..........ccovvverrerennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns NA........ A CITIBANK 12/07/2017)12/06/2018] ................. ...49,270,844 | ...2,629.2700 | .....1,324,123 | ...oocovoorrvererrrinnns [ v 2,151,849 | ] e 2,151,849 | ...1,803,410 | .o .....(993,092) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvvenene EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns NA......... A CITIBANK 12/07/2017)12/06/2018] ................. ...20,403,305 | ....... 899.6100 | ....... (VA IVIC T Y IR 002,049,236 | ... oo 2,049,236 | ...1,751,615 | oo .....(690,951) 0002
EQUITY INDEX CALL OPTIONS..........cccocouemmuunens EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns NA........ A UBS SECURITIES........cc.  worvvrreviirereecrerieinnnnns 12/07/2017 12/06/2018| ................. 202,107,696 | ...... 453.6400 | ........... EHIECKICTN [RRTIRN [ORRPTIITY (SR 110,450 |...| ... 110,450 | ........ (ST 4T [ S (61,152) 0002
EQUITY INDEX CALL OPTIONS..........cccocvmemmrunens EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns NA......... A WELLS FARGO......oovicirs revrimrmseecrsresessscrnneens 12/21/12017|06/20/2019 ..........cccc.. .....5,539,970 | ....2,679.2500 222,405 | oo [ v | v 312,009 |...[ ........312,009 | ...... 210,072 | ccovvvvvevrrien <n(111,203) 0002
EQUITY INDEX CALL OPTIONS...........ccccoeemmuunens EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns NA......... A MERRILL LYNCH....ccooovve oo 12/21/12017[12/20/2018| ................. ...15,550,605 | ....... 120.1400 | ......... 381,840 | oo [ e [ e 43253 | .| s 43,253 | .....(121,354) | cccovvvcrrrrrinnnns .....(286,380) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns N/A........ A CITIBANK 12/21/12017[12/20/2018| ................. ..3,018918 | ...l 79.6300 | ........... 64,829 56,017 | ... 56,017 | ......... 32,465 | .o | (48,622) 0002
EQUITY INDEX CALL OPTIONS........ccocvvvverrerennns EQUITY INDEX PRODUCTS.......ccoomrvvvmmrerevmrnrennns N/A......... A BARCLAYS 121212017 12/20/2018] .......cccceeeeee ..72,814,448 | ...2,679.2500 | .....1,661,885 [ ....ccooouueveuevmninens [ covmrrerrrsscscsssiis 03,196,354 | | e 3,196,354 | ...3,014,709 | ..o ..(1,246 413) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| JP MORGAN CHASE..... 12/21/2017( 12/20/2018 ...21,332,586 | ...2,679.2500 625,045 870,136 .870,136 | ...... 709,665 | .. ....(468,784) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. SOCIETE GENERALE...... 12/21/2017(12/20/2018 ...51,069,809 | ...2,679.2500 | ......1,258,041 1,915,437 1,915,437 | ...1,726,738 (943,531) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO 12/21/2017(12/20/2018 ...31,232,366 | ...2,679.2500 | ......... 664,340 999,823 | ... 999,823 899,423 ....(498,255) 0002
EQUITY INDEX CALL OPTIONS..........cvwvvurrvrinnns EQUITY INDEX PRODUCTS WELLS FARGO......oovoiinnrs eveveveverisererssssssennsnnens 1212112017 12/20/2018] ..........c.... ...61,987,804 | ...2,679.2500 | .....1,446,941 | .....coooovrveveervis [ covrrrcisricccccinis e 194TT4 | 2,194,774 | .. 1976179 | oo ...(1,085,206) 0002
EQUITY INDEX CALL OPTIONS..........cvvvvurrvrenens EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns NA........ A SOCIETE GENERALE...... oo 1212112017 12/20/2018] ........c....... ...52,589,235 | ...2,679.2500 | ......1,360,833 | .....cooouuuvervemrinins [ o en2,081.917 | ] e 2,081,917 | ...1,878,008 | ......cccoooeeercccc ...(1,020,625) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvrinene EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns NA......... A SOCIETE GENERALE...... oo 1212112017 12/20/2018] ................. ...94,009,597 | ....2,679.2500 2,659,673 e 4107,795 | 4,107,795 | ...3,710,400 | ...occcccvcccrnnens ...(1,994,755) 0002
EQUITY INDEX CALL OPTIONS..........cccooomemmuunens EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns NAA........ A SOCIETE GENERALE...... oo 12/21/1201712/20/2018| ................. ...96,278,937 | ...2,679.2500 | .....2,836,352 [ ...covevrvvrevrirerees [ v 4,401,746 | 4,401,746 | ...3,978,422 | .ccoooovvvrrrrrrrnnnns ..(2,127,264) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns NA........ A SOCIETE GENERALE...... oo 12/21/12017[12/20/2018| ................. ...62,203,529 [ ...2,679.2500 | ......1,890,077 [ ..ocovvrvvvrevmrevens [ crovererrriviiicriinns 2,943,575 | | 2,943,575 | ...2,662,259 | .......ccoocreruunnes ...(1,417,558) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeeumuunens EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns NA........ A SOCIETE GENERALE...... .o 121212017 12/20/2018] .......coevveeee ..48,793,173 [ ...2,679.2500 | ... 1,537,779 [ ..oovoveveumrervvininnns [ covrrrerersscsesssris 2,405,748 | .| ... 2,405,748 | ...2177,492 | ...c.ooovvcivcvraan ...(1,153,334) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns N/A......... A SOCIETE GENERALE...... oo 121212017 12/20/2018] .......cccvveeee ...70,144,118 | ...2,679.2500 | ......1,883,949 2,892,780 |...| ........ 2,892,780 | ...2,611,044 | ..o ...(1,412,962) 0002
EQUITY INDEX CALL OPTIONS........ccocrwvvuvrerennns EQUITY INDEX PRODUCTS......ccoumvvvvumrererirnrenens N/A......... A WELLS FARGO.....coovciiiirs wevevrverevesniesesssssennnnnens 121212017 12/20/2018] ........ccccecce. ...16,555,833 | ....... 916.7100 | ........ FEI T (ORI B 1,346,684 | ] e 1,346,684 |...1,270,889 | ....cccccvcccccrnns ....(566,453) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 12/21/2017]12/20/2018 ...1,055,486 | ....... 454.3400 41,144 54,941 | ... 54,941 | ......... YR .(30,858) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. WELLS FARGO. 01/08/2018(07/06/2019 .7,333,120 | ....2,743.1500 ..285,744 380,978 | ... 380,978 222,232 (126,997) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 01/08/2018{01/06/2019 ...16,121519 | ..... 125.3300 KI7RC VA (N ISV 18,718 || v 18,718 | .....(112,059) ...(261,553) 0002
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Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium 0 Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or Received (Received) (Received) | Current Year | Book/Adjusted | d (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central Clearinghouse Date Expiration (Paid) Paid Paid Income Carrying Value | e )  Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A WELLS FARGO 01/08/2018(01/06/2019 79.2900 GYACHICT [T I 45,215 (35,079) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A CREDIT SUISSE........cccoee orrvrvvvisnsnnsscsisinnnens 01/08/2018]01/06/2019 22,743.1500 | oo 21,803,277 | s ...1,625,635 ...(1,068,851) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A MORGAN STANLEY.....cc..  wovovvvcrercscscscssscsessseses 01/08/2018(01/06/2019 202,743.1500 | oo 763,974 582,611 ...(509,316) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A 01/08/2018(01/06/2019 2,743.4500 | oo L A1126,013 s ....1,676,409 .....(750,675) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A WELLS FARGO......ooviiirs wevvuermeeeerssenesssrnnenns 01/08/2018]01/06/2019 2,T43.1500 | oo 21,072,352 [ ....1,579,088 ..(714,901) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A WELLS FARGO......ccciiirs wevvimrsnsnncrniisieasicssnenns 01/08/2018]01/06/2019 n2,T43.4500 | oo ..1,208,359 | .ooovvvrcn ...1,786,322 (t ) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A 01/08/2018]01/06/2019 n2,T43.4500 | oo 1,283,946 | oo ....1,908,744 t ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO 01/08/2018]01/06/2019 ....2,743.1500 ..2,782,130 4,156,531 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 01/08/2018]01/06/2019 ....2,743.1500 ..746,068 11,091,077 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 01/08/2018]01/06/2019 ....2,743.1500 ,354,006 5,022,266 ) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS 01/08/2018]01/06/2019 22,743.1500 | oo 1,616,883 | ..o ..2,427,462 ..(1,077,922) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A 01/08/2018(01/06/2019 202,743.1500 | e 21758951 | ....2,651,007 ..(1,172,634) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A JPMORGAN CHASE........ ocoevevevevererevnresennnenens 01/08/2018(01/06/2019 938.5800 858,516 ..1,191,141 .(572,344) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A UBS SECURITIES............ oo 01/08/2018(01/06/2019 454.9900 | ..ooovvvvvvvrrrererninns ...43,887 57,230 | .| o 57,230 | 82,601 | i e (29,258) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A 01/22/2018(07/20/2019 ..2,810.3000 | oo 200,772 234211 | ] 234211 | 122671 [ [ e (89,232) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A WELLS FARGO......occiiers wevrimrrnsencrnvieiesscnsnenns 01/22/2018]01/20/2019 126.4200 KR7ICI:T T [ IS 16,136 ....(221,572) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A WELLS FARGO.......cccioirs cevrimrnnsencrnvisiiisicnsnenns 01/22/2018]01/20/2019 77.4600 58,916 | .ooveverevernrerernreres [ s 74,866 [ ...| .ccooorrrn 74,866 | .......55227 | oo | o (39,277) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A WELLS FARGO.......cccvoins worisnsencsnieviiisicineiens 01/22/2018]01/20/2019 +2,810.3000 | ooovverereieririnnnens 374,949 | [ s 451,791 .....(916,633) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE...... ..ccccoommrmrrririiiiricracnnns 01/22/2018(01/20/2019 ...2,810.3000 654,519 ....156,476 I ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. 01/22/2018]01/20/2019 ...2,810.3000 466,777 11,819,957 ( ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 01/22/2018]01/20/2019 ...2,810.3000 11,081,715 N ( ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS 01/22/2018]01/20/2019 +.2,810.3000 | oo 107,915 s ...1,405,367 | ) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A 01/22/2018(01/20/2019 +.2,810.3000 | .cccccvcvcccvcrinens 21,163,559 | oo ....1,462,893 ..(775, 706) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A 01/22/2018(01/20/2019 ..2,810.3000 | oo 21738522 | s ....2,093,824 ..(1,159,015) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A 01/22/2018]01/20/2019 22,810.3000 | .ooovvrnrrriiiiinens LAB47,949 [ ....1,658,695 ....(898,633) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A 01/22/2018]01/20/2019 22,810.3000 | oo ....2,967,301 3,624,140 ..(1,978,201) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A 01/22/2018]01/20/2019 2.2,810.3000 | ..oovvovnrrriiiiirens 21837537 | ....1,864,739 ..(1,025,024) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A 01/22/2018]01/20/2019 2.2,810.3000 | ..o ..1,405,949 | oo ....1,730,065 ....(937,299) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A JPMORGAN CHASE....... i 01/22/2018]01/20/2019 961.5500 | ..oovvvvrvvvrnrnrennnnns 891,733 | e | e 755,736 ....(594,489) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES 01/22/2018(01/20/2019 455.5400 ...48,256 61,383 (32,170) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. SOCIETE GENERAL 02/07/2018]08/06/2019 .2,695.1400 ..267,080 358,299 (103,864) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| BNP PARIBAS NY. 02/07/2018]02/06/2019 125.3800 ..489,366 37,799 ...(285,463) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS BNP PARIBAS NY....ccccooee  vovmvmverermsesescssscscssseses 02/07/2018(02/06/2019] ...........ccvcn. | -.....3,629,700 | ......... 74.2600 | oo 102,644 | ...oovovevevererenerenes [ s 177,659 (59,876) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A MERRILL LYNCH....coccooeee o 02/07/2018(02/06/2019 +.2,695.1400 | .cccocvcvcccvcrinnns ...2,118,682 3,288,771 ...(1,235,898) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A SOCIETE GENERALE...... oo 02/07/2018(02/06/2019 ..2,695.1400 | .ccoooccvcccccrnens 940,140 | .coocovcvcvcvcriicieie | e 964,166 ...(548,415) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A SOCIETE GENERALE...... oo 02/07/2018]02/06/2019 22,695.1400 | ..oovvrrrrriiiinens 2,604,212 | oo ....3,869,142 ..(1,519,124) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A SOCIETE GENERALE...... oo 02/07/2018]02/06/2019 202,695.1400 | oo 12,535,801 | oo ...3,704,172 .(1,479,217) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A SOCIETE GENERALE...... .o 02/07/2018]02/06/2019 2:2,895.1400 | .ooovvvrvrrrinnens 21,233,735 | s ....1,808,583 ..(719,679) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A SOCIETE GENERALE...... oo 02/07/2018(02/06/2019 2.2,695.1400 | ..o ..1,749,261 2,591,424 ...(1,020,402) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A SOCIETE GENERALE...... .o 02/07/2018]02/06/2019 22,895.1400 | ..ooooovvvnnnns 22,813,561 [ oo ...4,194,334 ...(1,641,244) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE...... 02/07/2018(02/06/2019 ....2,695.1400 ..2,197,034 3,289,143 3) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE....... 02/07/201802/06/2019 ....2,695.1400 ..630,022 ...913,049 ) 0002
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Cumulative
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EQUITY INDEX CALL OPTIONS...........cccooeemmuunnns EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A SOCIETE GENERALE...... oo 02/07/2018]02/06/2019] ........coceee ...49,329,314 | ...2,695.1400 | ....ocvvvvverrrvrernnens 21,703,466 | ..o ..2,579,945 | .| ...... 2,579,945 | ...1,870,168 ...(993,688) 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmmunens EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A SOCIETE GENERALE...... .oovcvviiviieicerrciiciinnens 02/07/2018]02/06/2019] ........cocouneee ...53,599,074 | ...2,695.1400 | .....coovvrerrrerirnnens 21,367,451 | s ..2,011,738 | .. ] e 2,011,738 | ....1,441,966 .....(797,680) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A SOCIETE GENERALE...... oo 02/07/2018(02/06/2019] ........cocvvvene ...42,333,194 | ...2,695.1400 | ....covrvrervrvrinniens 21,375,953 | s ..2,070,604 |..| ....... 2,070,604 | ....1,497,290 ...(802,639) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A JPMORGAN CHASE........ ocvcvcvevvrererennsesenenniens 02/07/2018(02/06/2019] .........ocovveee ....28,808,507 922.1500 | .oovvvvvvvvvrrrerennnes ..1,297,734 2,264,184 2,264,184 | ...1,723,461 ..(757,012) 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A UBS SECURITIES........cc.  worvvrrerirrernneeererieiennens 02/07/2018]02/06/2019] ........coovnneee 22,316,964 444.7300 92,693 [ oo | v 180,910 creeeeenn 180,910 | ..o 142,288 | ..o | o (54,071) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A MORGAN STANLEY........ oo 02/21/2018]08/20/2019 .......ccoovuveee 24,889,268 | ...2,716.2600 | .....coovcveirrennens 181,340 | oo | v 241,792 e 281,792 | ERIVSTACT [SURRIN B (70,521) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A 02/21/2018]02/20/2019 .......ooovvuvene ...16,986,982 126.2400 | .ooovvvevviriine 410,411 33,008 33,008 |.....(137,996) (239,406) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 02/21/2018(02/20/2019 ....4,169,542 74.1300 115,811 205,449 205,449 | ...... 157,194 N ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. WELLS FARGO. 02/21/2018]02/20/2019 64,433,747 | ...2,716.2600 635,122 2,443,241 443,241 ,761,940 (953,821) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| JP MORGAN CHASE 02/21/2018]02/20/2019 ...21,726,712 | ...2,716.2600 898,345 1,473,001 473,091 | ....1,098,781 ....(524,035) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunnne EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns MORGAN STANLEY........ oo 02/21/2018]02/20/2019] .....oocovcvvcesc | woee 70,079,508 | ...2,716.2600 | .....cccoovevvvvrernnens 12,369,581 [ ..ooovoviiiiiiiiiiinns ...3,502,268 |...| ....... 3,502,268 | ....2,514,942 ...(1,382,255) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A UBS SECURITIES.........c..  ooovoverercsesercscscscsiseses 02/21/2018(02/20/2019] .......oovvvvvene 48,737,771 | ...2,716.2600 | ....ocvvvvvevvverirnnes 21035411 s LAATT887 | e 1,477,687 | ....1,046,266 .....(603,990) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A MORGAN STANLEY.....cc..  wooovovererescscrcssscsessseses 02/21/2018(02/20/2019] .......covvvvvene ...50,250,810 | ...2,716.2600 | ....ococvvvervrerernnens 21,302,663 [ ..ooovoviiiiiiiininns ..1,887,203 | .| ...... 1,887,203 | ....1,344,427 .....(759,887) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A MORGAN STANLEY........ oo 02/21/2018(02/20/2019] .......covvvveene ....55,683,330 | ...2,716.2600 | .....covvvvvrrrererrres L A541.276 | ..2,242337 | .| e 2,242,337 | ...1,600,139 .....(899,078) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A MORGAN STANLEY........ oo 02/21/2018(02/20/2019] .......ccvvvvvee ...60,844,224 | ...2,716.2600 | ....ocovvvvervrerernnes ...1,728,926 2,520,190 2,520,190 | ...1,799,804 ...(1,008,540) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A MORGAN STANLEY........ oo 02/21/2018]02/20/2019 .......ooooveeene ...98,871,864 |...2,716.2600 | ....ccooovrrrrrevuunrene 12,931,809 [ oo ..4,283285 | .| ... 4,283,285 | ....3,061,698 .(1,710,222) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A 02/21/2018]02/20/2019 .......oooovueene ...57,876,609 | ...2,716.2600 | ....ccoooerrrrrevuunrene 21,355,794 [ ..1,945468 | .| ... 1,945,468 | ....1,380,554 .....(790,880) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A MORGAN STANLEY........ coovoveeircsercccicriciinnens 02/21/2018]02/20/2019 .......ccoocce ...46,991,298 | ...2,716.2600 | ....ccvvvvverrrvrernrene 144,468 s ..1,654,070 |...| ... 1,654,070 | ....1,177,208 ......(667,606) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 02/21/2018]02/20/2019 ....67,906,500 | ....2,716.2600 ...2,121,605 .3,120,031 3,120,031 | ...2,236,028 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 02/21/2018]02/20/2019 ....26,687,349 921.8600 .1,236,431 .2,130,433 ,130,433 615,254 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 02/21/2018]02/20/2019 202,362,988 446.4200 95,701 .A77,841 e ATT841 | L 137,966 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes 03/07/2018] 09/06/2019] .......cocvucnrc | oo .5,149,596 [ ...2,728.1200 | .....cccoovuvcrvrcccrccc | cooree LTI RN [ 241,451 coeennennn241,451 | L 116,227 ) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A MORGAN STANLEY.....cc..  wooovovevercscscscssscsesssenes 03/07/2018(03/06/2019] ........cocoovene ....17,890,909 126.5300 | ..ooovvvvvevvvrviinninns [ v 438,329 33,936 33,936 | .....(185,228) (219,165) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A WELLS FARGO......oovvivvers cevevevcrevevevesssnsssennnnnens 03/07/2018(03/06/2019] ........cocovveee ...5,166,741 | ....... VLWLV [ 142,054 233,046 233,046 | ....... 162,019 | oo [ e (71,027) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A WELLS FARGO......ooviiirs wevvimrmenecrsresesssssnneens 03/07/2018]03/06/2019] ........coovnnene T1417,136 |...2,728.1200 | oo 11,656,553 | ..ooovevevcrs ..2,377657 | .| ..c... 2,377,657 | ....1,549,381 ...(828,277) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A JPMORGAN CHASE....... ccvovecrnrieiiiricrnnenns 03/07/2018]03/06/2019 .......ccoovunene ..25,719,466 | ...2,728.1200 | ...covevrreveerrcrirene | wovreenne TABA36 | ..o | e 678,246 creeeeennn 878,246 | ...... 304,027 ...(374,218) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A WELLS FARGO......cccviirs wervimrsmsencrnvisiiiscssnenns 03/07/2018]03/06/2019] ........ccouueeee ..103,806,677 | ...2,728.1200 | ...cccoovvrrrvrevuurrens 2,376,642 | oo ..3,244833 | .| ... 3,244,833 | ....2,056,512 (1,188,321) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A 03/07/2018]03/06/2019] ........ccceceeee ...52,677,266 | ...2,728.1200 | ...cccoovvrvvrrirurns 21,264,160 | v LA742,480 | 1,742,180 | ....1,110,099 ...(632,080) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A 03/07/2018(03/06/2019] .......ccvvvvvene ...46,499,672 | ...2,728.1200 | ..ooovvvrvverrrrrennnens L1184.257 [ ..1,637,89% |...| ........ 1,637,896 | ....1,045,767 (592,129) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 03/07/2018]03/06/2019 ...85,988,234 | ...2,728.1200 ..2,279,156 .3,150,748 3,150,748 | ...2,011,170 (1,139,578) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 03/07/2018]03/06/2019 ...32,394,057 | ...2,728.1200 .670,651 917,275 917,275 ..581,950 (335,325) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 03/07/2018]03/06/2019 ...43,968,337 | ...2,728.1200 ...1,265,968 11,764,309 ,764,309 | ...1,131,325 ...(632,984) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns 03/07/2018{03/06/2019] .......ccocovvens | oo 54,388,778 | ...2,728.1200 | .ccovvvvvevveeririrne 21,628,601 [ ..o ..2,275429 | .| ... 2275429 | ...1,461,128 ...(814,301) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A 03/07/2018(03/06/2019] ........cocoovene ...52,119,979 [ ...2,728.1200 | ..ooovvvvvvvrvrvrirniens ...1,643,197 2,303,237 2,303,237 | ...1,481,639 ....(821,598) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A 03/07/2018(03/06/2019] .........ccoveene ....68,633,527 | ...2,728.1200 | ..ooovvvvvvevvrerernes ....2,298,921 3,236,029 3,236,029 | ...2,086,568 ...(1,149,460) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A 03/07/2018]03/06/2019] ........coovunene ...91,685,445 | ...2,728.1200 | ...ccoveverrrvriernirene ...2,539,387 3,520,263 3,520,263 | ....2,250,569 ...(1,269,694) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A JPMORGAN CHASE....... oo 03/07/2018]03/06/2019] ........ccovueeee ...25,391,983 923.9800 | ..ooovvverrrrriiiiirens 21,224,283 | ...2,006,688 |...| ....... 2,006,688 | ....1,394,546 ...(612,142) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A UBS SECURITIES............ oo 03/07/2018]03/06/2019] ........cccoceeee .2,394,204 448.0500 | ..ooovvvvvveeerererennns [ v 100,751 | covvevevevevnrerennrenes [ evveennnns 174,945 e 174945 | L 124,569 | ...oovvvevvevreveenres | e (50,375) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A MORGAN STANLEY.....cce.  woveenrerercsssercsssescsssssen 03/21/2018]09/20/2019] .......ccoccceee ......1,064,044 | ...2,716.9400 259,699 337,398 337,398 | ...... 164,266 | ...oovvvvvverrereenres | e (86,566) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS......ccoumvvvvumrererirnrenens A WELLS FARGO.....coovciiiirs wevevrverevesniesesssssennnnnens 03/21/2018(03/20/2019] .......oovvvvvene ...19,289,382 124.3100 | .oooovveevvmvviiiinninns [ v 534,566 58,676 58,676 | .....(208,607) (267,283) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO. 03/21/2018(03/20/2019 25,143,008 | ......... 75.7100 139,932 207,939 207,939 | ....... 137,973 ) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. WELLS FARGO. 03/21/2018(03/20/2019 ...71,165,823 | ...2,716.9400 ,728,500 2,668,266 ,668,266 804,016 ) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| JP MORGAN CHASE 03/21/2018{03/20/2019 ...30,132,937 | ...2,716.9400 885,908 1,456,062 456,062 | ....1,013,107 ) 0002
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Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium 0 Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or Notional Received (Received) (Received) | Current Year | Book/Adjusted | d (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central Clearinghouse Date Expiration Amount (Paid) Paid Paid Income Carrying Value | e Fair Value )  Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A MORGAN STANLEY........ ovevvevivisesnnnscvisinnnnns 03/21/2018]03/20/2019 ...39,123,936 | ...2,716.9400 | ....ovvvurvrerirnnens 21,002,877 | s ..1,378,849 | .. ... 1,378,849 ...(501,438) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A MORGAN STANLEY........ ooecvevcvisesnnnrcvisiennnns 03/21/2018]03/20/2019 ...52,436,942 | ...2,716.9400 | ....covvvverrrerirnnnns ..1,689,024 | ...ooooviiiinns ..2,348,569 |...| ... 2,348,569 ...(844,512) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A MORGAN STANLEY.....cc..  wovovvvcrercscscscssscsessseses 03/21/2018(03/20/2019 ...39,667,324 [ ...2,716.9400 | ..ooovvvvvvevrrvvccrenns [ crvrene 842,627 | ..o L 1,148494 | 1,148,494 ...(421,314) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A MORGAN STANLEY........ oo 03/21/2018(03/20/2019 ...69,010,276 | ...2,716.9400 | ...oovvvvvvevrrcrcrnres 21,591,925 | s 2178474 | e 2,178,474 ...(795,962) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A MORGAN STANLEY........ covvvveeererereecrericinnnnns 03/21/2018]03/20/2019 77,161,096 |...2,716.9400 | ..oovvveviiininene ..1,880,768 | ..oooveveocrs ..2,578271 | .| v 2,578,271 .....(940,384) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A MORGAN STANLEY........ oo 03/21/2018]03/20/2019 ...96,451,370 | ...2,716.9400 | ...cccoovvrvrrrirrens 22,593,779 | oo ....3,573,889 | .| ..cccc 3,573,889 ...(1,296,890) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A MORGAN STANLEY........ oo 03/21/2018]03/20/2019 ...95,907,982 |...2,716.9400 | ...ccooovvrrrvrivuns 22,699,187 | oo ..3,725,601 | .| oo 3,725,601 ...(1,349,593) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 03/21/2018]03/20/2019 ...54,610,494 | ...2,716.9400 ...1,602,658 2,218,164 ...(801,329) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 03/21/2018]03/20/2019 ...49,991,69 | ...2,716.9400 528,013 2,118,156 (764,007) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 03/21/2018]03/20/2019 ...77,704,484 | ...2,716.9400 ....2,663,638 3,717,016 .(1,331,819) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns A JPMORGAN CHASE....... oo 03/21/2018]03/20/2019 ...30,429,893 921.9400 | ..oovvvvvvvnvrrrrinnnnns 21,468,783 | s ....2,495,358 ...(734,392) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A UBS SECURITIES.........c..  ooovoverercsesercscscscsiseses 03/21/2018(03/20/2019 ....2,580,900 449.0300 | ..ooovvvvvveervrveerenns | v 108,402 | ..ooovevevevnvereverenes [ ovrininnns 185,967 ... 185,967 | ... 131,766 | ..oooveveveeveriinns [ e (54,201) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A MORGAN STANLEY.....cc..  wooovovererescscrcssscsessseses 04/09/2018( 10/06/2019 ...5,729,834 [ ...2,604.4700 | ....ccooooovvircruccicsc | v 217,083 299,661 299,661 | ... 142,879 | oo | e (60,301) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A 04/09/2018 | 04/06/2019 ...20,413,690 126.3900 | ..oooveeevvecevrincninns [ i 510,383 52,016 52,016 ...(212,659) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A GOLDMAN SACHS.......c..  woovvoveiermisieiescsciessssses 04/09/2018 | 04/06/2019 .. 7,378,998 | ......... YN EV/U [ I 206,691 304,085 304,085 | ......183,515 | ...oovvvvvevercvircnes [ e (86,121) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A 04/09/2018] 04/06/2019 ...86,336,832 | ...2,604.4700 | ...cccooverrrrrirunrn 12,253,502 | oo ...3,760,882 | ... | .o 3,760,882 ...(938,959) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A 04/09/2018] 04/06/2019 ...32,356,111 | ...2,604.4700 | ...cccoovvrrvrrirrnrn 221,015,982 [ ..1,384,565 | .| ... 1,384,565 (423,326) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A MORGAN STANLEY.....cc.  woveerrereressrercsssescsssssen 04/09/2018(04/06/2019 ...57,037,893 |...2,604.4700 | ....ccooovrrrrrirrrers ...1,540,976 2,234,758 2,234,758 ...(642,073) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 04/09/2018] 04/06/2019 ...60,944,598 | ....2,604.4700 ...2,089,484 .3,078,336 3,078,336 ...(870,619) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 04/09/2018( 04/06/2019 ...31,514,087 | ...2,604.4700 .678,740 973,543 ..973,543 (282,808) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 04/09/2018] 04/06/2019 ..108,866,846 | ....2,604.4700 584,252 .3,726,024 ,726,024 ...(1,076,772) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS MORGAN STANLEY........ ovecvevivisesnnnrcviniennnns 04/09/2018] 04/06/2019 ..101,053,436 | ....2,604.4700 | ....ovvvvervrvrinnnens ...2,534,579 3,667,909 3,667,909 ...(1,056,075) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A MORGAN STANLEY.....cc..  wooovovevercscscscssscsesssenes 04/09/2018 | 04/06/2019 ...54,433,423 | ...2,604.4700 | ...vrvrerrrerirnnens ...1,973,466 2,922,121 2,922,121 ...(822,277) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A MORGAN STANLEY........ oo 04/09/2018 | 04/06/2019 ..154,445,071 | ...2,604.4700 | ...oovvvrvrcrvrvrernnes 4,500,527 | oo ...6,556,453 | .| ....... 6,556,453 ..(1,875,219) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A MORGAN STANLEY........ cooevveeeverereecrerieeennens 04/09/2018] 04/06/2019 ...51,047,612 | ...2,604.4700 | ...ccooorvrrrrrerrnens 21,852,794 [ 22,270,742 | .| v 2,270,742 ...(646,998) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A MORGAN STANLEY........ covevveeerrerernecrericinnnens 04/09/2018] 04/06/2019 .. 77,352,759 | ...2,604.4700 | ...coooervrrrrrerrnrn 2149217 | ..3,125,832 | .| e 3,125,832 ...(895,507) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A MORGAN STANLEY........ oo 04/09/2018] 04/06/2019 ...60,944,598 | ...2,604.4700 | ...cccoovvrrrrriirns 1,964,528 | .o ..2,883,183 | .| oo 2,883,183 ( ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A MORGAN STANLEY........ oo 04/09/2018] 04/06/2019 ...31,554,220 904.7900 | ..ocoovevervvrriiiinrens .. 1,536,227 | oo ...3,176,890 | ... | ........ 3,176,890 (¢ ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A UBS SECURITIES............ oo 04/09/2018] 04/06/2019 ...3,323,126 449.2900 | ..ooovvvvrvnenrerenrenns [ v 140,186 | ..oovvevevevnrereverenes [ ovrienenns 242,400 ....242,400 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 04/20/2018]10/20/2019 ...1,243911 | ...2,670.1400 ..263,678 360,760 ..360,760 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. 04/20/2018] 04/20/2019 7,514,323 126.6300 .420,344 47,557 47,557 (175,143) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 04/20/2018(04/20/2019 ...5,590,784 | ......... 73.9300 ..148,198 252,699 252,699 .(61,749) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS CREDIT SUISSE 04/20/2018(04/20/2019 ...65,890,248 | ...2,670.1400 | ..cccooorrrrrrrvrrrnrnns 21515476 | s ..2,682,181 | ... ... 2,682,181 .....(631,448) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A SOCIETE GENERALE...... oo 04/20/2018(04/20/2019 ...26,769,099 | ...2,670.1400 | ..ooovvvvvvvvvrvrecrrnns | crvrene 803,073 | ..ooovvvvrvuvririininnns ..1,481,469 | ... ... 1,481,469 ...(334,614) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A 04/20/2018(04/20/2019 ...62,906,082 | ...2,670.1400 | ...covvvvvvervrercrnnes 21,641,849 | ..2,376,318 | .| ...... 2,376,318 (684,104) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A MORGAN STANLEY........ covovveeererereecrerieinnnens 04/20/2018]04/20/2019 ..27,769,456 | ...2,670.1400 | ..ooovcvrveveeercvraene | wovrernne 577,972 821,252 821,252 ...(240,822) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A 04/20/2018] 04/20/2019 ...82,569,358 | ...2,670.1400 | ...cccoovvrrrrrevuunrenn ..1,890,838 | ..ooovvvecrrer ..2,702,062 | ... .....c.. 2,702,052 ..(787,849) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A 04/20/2018] 04/20/2019 ....88,964,904 | ...2,670.1400 | ...coovereverrrerernnene 2,144,054 | ..o ....3,085,06 |...| ....... 3,085,096 .....(893,356) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A MORGAN STANLEY........ oo 04/20/2018] 04/20/2019 ...96,659,068 | ....2,670.1400 | ....ocvvveverrrerernnene 12,688,364 | ....ooooovvvviiiiniinnns ..3,910,646 |...| ....... 3,910,646 ..(1,120,152) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A MORGAN STANLEY......cc.  wovceeverercscsercssscscsssenens 04/20/2018(04/20/2019 ....73,695,864 | ...2,670.1400 | ....covvvverrrvrernnens ...2,197,558 3,205,037 3,205,037 ...(915,649) 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 .2,808,705 2,808,705 ...(792,048) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 04/20/2018|04/20/2019 ...43,790,29 | ...2,670.1400 11,498,434 .2,213,004 ,213,004 ...(624,348) 0002
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1 2 4 5 6 7 8 9 10 1 12 13 14 15 16 17 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium 0 Valuation Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS...........cccooeemmuunnns EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A MORGAN STANLEY........ ovevvevivisesnnnscvisinnnnns 04/20/2018] 04/20/2019| .......covvvnneee ...65,418,430 | ...2,670.1400 | ...cocovvvvervrvrirnnens 21,754,068 | s w2 546,647 | .. e 2,546,647 | ...1,523,446 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmmunens EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A JP MORGAN CHASE....... oo 04/20/2018]04/20/2019| .......coovvuneee ....22,951,660 915.7500 | .ooovvvvrvvvvrrerinninns 21,094,794 s ...2,069,707 | .| ........ 2,069,707 | ...1,431,077 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A UBS SECURITIES.........c.. oo 04/20/2018(04/20/2019] ........cvvvvvene .....3,070,312 449.8400 | ...oovvvvvvvrrrerinnnns 132,638 223,926 223,926 146,555 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A 05/04/2018( 11/06/2019] ........cocovvene ...9,817,727 | ...2,663.4200 K7V (R I 497,840 coeve. 497,840 216,071 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A 05/04/2018(05/06/2019] ........cccovveee ...21,563,014 124.5400 526,349 83,317 83,317 | ......(267,583) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A CREDIT SUISSE. 05/04/2018] 05/06/2019] ........ccoueeene .....6,919,767 76.7400 | oo 188,218 | oo | crvviiinend 241,904 coreenennn241,904 116,426 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A MERRILL LYNCH....cccooovve oo 05/04/2018] 05/06/2019] ........ccooueeee 77,297,223 | ...2,663.4200 | ...ccoocrvvvrrrivnnnrens LAT15998 [ 3,147,535 | .| 3,147,535 | ....2,003,536 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE...... 05/04/2018] 05/06/2019 ...30,236,023 | ....2,663.4200 879,868 1,051,574 1,051,574 464,995 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. SOCIETE GENERAL 05/04/2018]05/06/2019 ...98,795,023 | ....2,663.4200 ,726,743 4,009,546 ,009,546 191,718 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH 05/04/2018] 05/06/2019 ...53,467,438 | ....2,663.4200 ...1,283,219 1,858,824 ,858,824 | ....1,003,344 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunnne EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns SOCIETE GENERALE...... .o 05/04/2018] 05/06/2019] .......cocceveerc | ool 62,055,843 | ....2,663.4200 | ......ccccoecorcrecene 21501751 s ..2,181,692 | .| ....... 2,181,692 | ...1,180,524 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A SOCIETE GENERALE...... oo 05/04/2018(05/06/2019] ........cocovvene ...53,646,412 | ...2,663.4200 | ....covvvvervrerirnnens 21,362,619 [ i ..1,990,634 | .. ....... 1,990,634 | ....1,082,221 0002
EQUITY INDEX CALL OPTIONS..........covvvvrrerenens EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A MERRILL LYNCH....coccoocee o 05/04/2018(05/06/2019] ........cocovvene ...35,296,447 | ...2,663.4200 | ...oocvvvvvervrvrinnnens 727107 | oo ..1,046,011 | e 1,046,011 561,273 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvmrvrenens EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A SOCIETE GENERALE..... oo 05/04/2018(05/06/2019] ........cocoveene ....86,260,543 | ....2,663.4200 | ....ocvvrvvevrrerirnnens ..2,217,278 3,334,607 3,334,607 | ...1,816,421 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerinnns EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A SOCIETE GENERALE..... oo 05/04/2018(05/06/2019] .........ocovvene ...39,831,851 | ...2,663.4200 | ...oovvvvvvvvrrcrernres AOT1ATT s ..1,570,561 | .| ....... 1,570,561 856,243 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A WELLS FARGO......occiiers wevrimrrnsencrnvieiesscnsnenns 05/04/2018] 05/06/2019] ........ccoounene ...45,855,499 |...2,663.4200 | ....ccooourrrrrirrnn ..1,320,638 | ..oovveveen L1,948793 | 1,948,793 | ....1,068,367 0002
EQUITY INDEX CALL OPTIONS..........ccccooeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A 05/04/2018]05/06/2019] ........ccooueene ...57,409,493 |...2,663.4200 | ....ccoovvrrrrrivuunrenn LATAB249 | 12,592,362 | ... | oo 2,592,362 | ....1,428,863 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuununs EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A SOCIETE GENERALE...... .o 05/04/2018(05/06/2019] .......vcvvvvvene ...49,531,860 | ...2,663.4200 | ...covvvreverrrerernnene 1,589,973 | oo ..2,385,387 | .| oo 2,385,387 | ...1,325,405 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. S [MERRILLLYNCH....ccccoeee worvenenncrviiiciiriciaeee 05/04/2018] 05/06/2019 ...89,912,816 | ...2,663.4200 ....2,041,021 .2,949,275 ....1,588,594 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. 05/04/2018]05/06/2019 ...46,411,343 | ...2,663.4200 ,564,062 .2,355,635 312,926 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. [ JPMORGAN CHASE....... oo 05/04/2018]05/06/2019 ...25,377,469 915.8500 ..1,218,118 .2,311,561 ,311,561 | ....1,499,482 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmuunene EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes UBS SECURITIES............ ooveevevivisesnnrvcsiniennens 05/04/2018] 05/06/2019] .......cocccucesc | oo ..3,055,025 451.3900 | ..oovvvvvvvverrrrinnnnns 133,810 | covvevevevevnrevenerenes [ vvvininens 216,683 .....216,683 127,476 0002
EQUITY INDEX CALL OPTIONS..........ccovvverrerennns EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A MORGAN STANLEY.....cc..  wooovovevercscscscssscsesssenes 05/18/2018( 11/20/2019] ......vcovvvvvene .....8,681,504 | ...2,712.9700 KT [ I 430,580 .....430,580 176,604 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvvenene EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A SOCIETE GENERALE...... oo 05/18/2018(05/20/2019] ........cvcvvveee ....18,086,835 VY[V 459,406 | .oooveveverercrereieies | v 105,173 ....105,173 | ......(201,097) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A BNP PARIBAS NY...oovvvrs corrvrreeiineneecrerieinnnens 05/18/2018]05/20/2019 .......covvvevene .....6,501,526 FEYCCI U [T I 171,646 260,552 260,552 146,121 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A MERRILL LYNCH.....ccovvve wervvrrivieserecrerieinnnnns 05/18/2018]05/20/2019 ......coovvvevene 71,132,136 |...2,712.9700 [ oo 21,614,699 [ 22,713,905 | .| 2,713,905 | ....1,637,439 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A MORGAN STANLEY........ oo 05/18/2018]05/20/2019] .......ccoovuveee 129,779,526 | ...2,712.9700 | ..covvcvrveveeercvianns | wovreeene 911,254 | oo 1418789 | 1,418,789 811,287 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A WELLS FARGO.......cccioins wovismsencsniisiiasiciseiens 05/18/2018]05/20/2019] ........coecee ...57,150,675 |...2,712.9700 | ..cccooummrrrrrirrens 21,537,353 [ ..2,138952 | .| ........ 2,138,952 | ...1,114,050 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A MERRILL LYNCH....cccoooeee v 05/18/2018]05/20/2019] .......ccooueeee 122,945,202 [ ...2,712.9700 | .oooovvvvvvererrrnerenns | evvrennn 479,555 653,992 653,992 334,289 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| WELLS FARGO 05/18/2018]05/20/2019 ...58,861,319 | ...2,712.9700 ...1,347,924 11,854,972 ...1,854,972 956,356 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 05/18/2018]05/20/2019 ...50,732,539 | ...2,712.9700 ,223,246 11,693,364 ,693,364 .8717,867 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH.. 05/18/2018]05/20/2019 ...54,684,961 | ...2,712.9700 ...1,334,314 11,845,579 ...1,845,579 956,037 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns MERRILL LYNCH....coccooce. o 05/18/201805/20/2019] .....ocovvvvvees | oo 49,360,589 | ...2,712.9700 | ...cccoooooeceverecene I IV £:1: N ..1,738,850 |...| ....... 1,738,850 903,012 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A MORGAN STANLEY.....cc..  wooovoverercscscscssscsesssenes 05/18/2018(05/20/2019] .......covvvvvene ...82,493,805 | ...2,712.9700 | ..ocovvvrvverrrvrirniens ...2,293,328 3,207,362 3,207,362 | ...1,678,477 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A MORGAN STANLEY........ oo 05/18/2018(05/20/2019] ........cocevveee LTA8T7.972 [ ...2,712.9700 | oo 2217224 | ..3,126,596 |...| ...... 3,126,596 | ...1,648,447 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A MORGAN STANLEY........ covovveeererereecrerieinnnens 05/18/2018]05/20/2019 .......ccovvuvene ...67,824,250 |...2,712.9700 [ ..coovrrvrrrrrerrn ..2,171,355 3,095,448 3,095,448 | ....1,647,878 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A MORGAN STANLEY........ oo 05/18/2018]05/20/2019] .......ccoovuveee ...45,306,599 | ...2,712.9700 | ...ccooerrrrrrririrens 1,536,470 [ oo ..2,208,789 | .| oo 2,208,789 | ....1,184,475 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A MERRILL LYNCH...ccccooooee v 05/18/2018]05/20/2019] ........coceceee 17,764,390 | ...2,712.9700 | cooovvveveverererernnens 12,068,533 | ..oooveviiiriiiiiiiinns ..2,882,071 | .| e 2,882,071 | ...1,503,050 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A JPMORGAN CHASE....... oo 05/18/2018]05/20/2019] ........cooecee ...23,696,779 925.4800 | ..oovvvvrevernrererninns 127,967 | s ..1,961,638 | .| .cccc 1,961,638 | ....1,209,660 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A UBS SECURITIES........... oo 05/18/2018]05/20/2019 .......coouveeeee 22,971,571 451.8200 | ..ooovvvveveenvereenenns [ v 129,858 | ..oovvvvevevnrerenernnes [ evviinnnns 211,630 —a L] 125,058 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY........ wecvciesernnrvcvieiririsisnnnns 06/06/2018 [ 12/06/2019 .....9,703,225 | ....2,772.3500 ..366,885 .449,754 144,017 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. 06/06/2018 | 06/06/2019 9,979,018 122.9200 ..498,988 ..121,855 (252,386) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. JWELLS FARGO.....coovviiiersevivevevivensvsvensseninsninens 06/06/2018 | 06/06/2019 < 1,216,205 79.1400 ..196,281 ..184,053 36,843 0002
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1 2 4 5 7 8 9 10 1 12 13 14 15 16 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium 0 Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Maturity or| Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central Clearinghouse Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value )  Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS...........cccooeemmuunnns EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A MERRILLLYNCH.....coovvve v 06/06/2019 .......ooooveeeee ...75,567,733 [ ...2,772.3500 | ...cocvvvvverrrerirnnens 1,624,706 [ .o 002,331,469 | .. ... 2,331,469 ....(406,176) 0002
EQUITY INDEX CALL OPTIONS...........cccooeemmmunens EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A 06/06/2019 .......ooovvuneee ...25,896,834 | ...2,772.3500 | ..ooocvvvvvevrrrverrnnns | v FLIVECZE T (R I 755,179 R o ) ...(185,162) 0002
EQUITY INDEX CALL OPTIONS..........covvverrurenens EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A 06/06/2019 ................. L111,814,391 1...2,772.3500 | .o 12,560,550 [ ..ooovovvvirviiiiiininns ..3,163612 | .| ...... 3,163,612 ...(640,137) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrerenene EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A MERRILLLYNCH......cccoco. o 06/06/2019 ................. ...45,516,949 [ ...2,772.3500 | ..oovvvvvvverrrrrcerrrns [ v 946,753 | ...oovovvvrirririnnnnnns LA167,240 | e 1,167,240 ...(236,688) 0002
EQUITY INDEX CALL OPTIONS..........ccocomemmuunens EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A MORGAN STANLEY........ covvvveeererereecrericinnnnns 06/06/2019) .......ocovvnnene ...84,833,910 |...2,772.3500 | ...coovererrrrrevrrnrene 2,071,135 [ o ...2,566,280 |...| ....... 2,566,280 ...(517,784) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunens EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A MORGAN STANLEY........ oo 06/06/2019] .......ccooouneee ..45743,775 | ...2,772.3500 | ..ccooervrrrrrirrrrn L7874 | L1,442799 | 1,442,799 .....(289,468) 0002
EQUITY INDEX CALL OPTIONS..........ccccoeemmuunens EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A MORGAN STANLEY........ oo 06/06/2019] .......ccooouneee ...51,011,240 |...2,772.3500 | ...ccovererrrvriirrnrens 221,332,052 [ o ..1,657,905 | .| ...... 1,657,905 ....(333,013) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 06/06/2019 .102,854,185 | ....2,772.3500 ...2,850,176 .3,570,480 ..(712,544) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MORGAN STANLEY.. 06/06/2019 ...74,021,745 | ...2,772.3500 ,140,116 .2,682,175 (535,029) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 06/06/2019 ...97,032,250 | ...2,772.3500 ...3,125,645 .3,938,743 ..(781,411) 0002
EQUITY INDEX CALL OPTIONS..........cccccoeemmuunnne EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns MORGAN STANLEY........ oo 06/06/2019) .......coooveeee ...51,011,240 [ ...2,772.3500 | ..ooovvvvvverrrerinnnnns 740,164 | ..2,199,416 | .| ....... 2,199,416 ...(435,041) 0002
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrerennns EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A MORGAN STANLEY.....cc..  wovceevcrercscsercscscscsisenes 06/06/2019 ................. ...94,537,135 | ...2,772.3500 | ...covvvrvrerrrerinnnnns 22,515,699 [ ..ooovoviiiiiiiiiiiiinns L3132671 | e 3,132,671 (628,925) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A BNP PARIBAS NY....cccooee  vormrverermscsescssscscsssenes 06/06/2019 ................. ...28,271,404 941.0900 | .ooovvvvvevvrrrerirninns .. 1,340,065 [ ...oooovvvvviiiiinnnns ..1,987,808 |...| ....... 1,987,808 (335,016) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A UBS SECURITIES............ oo 06/06/2019 ................. .....4,235,906 457.5800 | ..ooovvvvveverveveereees [ v 184,686 257,428 257,428 ) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A MORGAN STANLEY........ oo (PPN L] [— 201,108,830 [...2,767.3200 | ... | e 263,025 323,990 323,990 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A WELLS FARGO......occiiers wevrimrrnsencrnvieiesscnsnenns 06/20/2019 ....oovoovveenene ...17,760,711 120.2600 | ooovvvvveverercrrens | v 444,018 | oo | v 167,565 ....167,565 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A WELLS FARGO.......cccioirs cevrimrnnsencrnvisiiisicnsnenns 06/20/2019 .....oooovvvenene w1647 657 | ... 79.7800 209,546 | ...oovvvevecvenecenns | e 177,831 .A77,831 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A JPMORGAN CHASE....... oo 06/20/2019 .......ccvvveeene ...74,340,703 | ...2,767.3200 | ..ocovvvreverrrrrernnene 21,850,243 | oo ..2,341348 | .| ........ 2,341,348 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 06/20/2019 ...26,617,614 | ...2,767.3200 734,646 ...935,476 ..935,476 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MERRILL LYNCH.. 06/20/2019 ...67,532,451 | ...2,767.3200 ,701,819 .2,101,393 ..2,101,393 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 06/20/2019 ...36,148,422 | ...2,767.3200 762,726 932,844 932,844 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes 06/20/2019] ....ovvvvvvvnneae ...62,958,301 | ...2,767.3200 | ...cocvvrvverrrvrirnnens 21,372,546 | s ..1,688216 |...| ....... 1,688,216 ) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A SOCIETE GENERALE...... oo 06/20/2019 ................. ...54,511,500 | ...2,767.3200 | ...cocvvrvvervrvrinnnens ...1,798,879 2,250,711 2,250,711 ) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A 06/20/2019 ................. ...62,946,706 | ....2,767.3200 | ..ocovvvrvvvrrrerirnnes 21428932 | . A751,086 | e 1,751,036 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A MERRILL LYNCH....coovvve errrreviseseceerieinennns 06/20/2019 ....ovvvevvennene ...65,968,103 | ...2,767.3200 | ...ccooervrrrrrevrrnrens 1,576,637 | o ..1,944,465 | .| ... 1,944,465 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A 06/20/2019 ....ovvoovvennene 70,277,641 | ...2,767.3200 | ..ocoovererrvvrecrrirene LAB8A1AT8 | 2,278,186 | ... | oo 2,278,186 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A 06/20/2019 .....cooovvennene ...64,034,816 |...2,767.3200 | ...cccoorvrrrrrirunnrenn L AT67,406 | ..2,199,322 | ... 2,199,322 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A 06/20/2019 ......ooooveneae ...42,162,113 | ...2,767.3200 | ...ccooerrrrrrrirrens 21,218,553 [ ..1,515,008 | .| ... 1,515,008 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A SOCIETE GENERALE...... .o 06/20/2019 ......ooovveeeeae ...51,160,192 | ...2,767.3200 | ..ocovvvrvverrrerernnens 21,550,154 | i ..1,932464 | ... ....... 1,932,464 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE... 06/20/2019 ...49,753,148 | ...2,767.3200 ..1,716,484 .2,153,636 ...2,153,636 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 06/20/2019 ...24,784,885 939.1400 ,192,153 11,807,467 ..1,807,467 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES 06/20/2019 .....4,560,954 463.3600 198,858 232,736 232,736 ) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrevnrnrennns A WELLS FARGO......oovoiinnrs eveveveverisererssssssennsnnens 01/06/2020] ................. 28,240,222 | ...2,759.8200 | ... | e 230,264 285,645 285,645 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A SOCIETE GENERALE...... oo 07/06/2019 ................. ...17,030,965 118.8600 | ..ooovvvvvvvevvvvinreens [ ovrinnns 430,883 202,635 202,635 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A SOCIETE GENERALE...... oo 07/06/2019 ................ .....1,668,607 | ....... 82.0900 | ..o | e VAP R VIV (R I 131,243 ce 131,243 (35,403) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A MERRILL LYNCH....ccovvvs cerrrriviiresenecrerieinnnens 07/06/2019) ......oocovevnene 77,413,337 |...2,759.8200 | ..oovvvevvvvrivirirene . A772,766 2,534,531 2,534,531 ...(295,461) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A 07/06/2019] .......ocooeeeee ..26,242,744 | ...2,759.8200 | ...oovcvrveveerecianns [ v 768,912 | oo | v 830,531 creeennnn830,531 128,152) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A MERRILL LYNCH...ccccooooee v 07/06/2019 .......ccoueveene ...49,269,672 | ...2,759.8200 | ...covvvrvverrrerernrnne 1,285,938 | ..ooovvvvviiiiiiiiiiinns ..1596,734 | .| ....... 1,596,734 ...(214,323) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A MERRILL LYNCH....cccooooe v 07/06/2019 ........cccce.. ...54,609,812 | ...2,759.8200 | ...coovvrvrerrrerernrene 21,381,627 | s LA715,662 | e 1,715,652 ...(230,271) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A MERRILLLYNCH.....ccooooe i 07/06/2019 .......oooeee ...42,786,816 | ...2,759.8200 902,802 LAMB759 | 1,113,759 ...(150,467) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH.. 07/06/2019 ...55,118,104 | ...2,759.8200 ..1,212,597 11,491,089 ...1,491,089 ...(202,100) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| MERRILL LYNCH.. 07/06/2019 ...54,803,135 | ...2,759.8200 .1,244,031 11,538,282 ..1,638,282 ...(207,338) 0002
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1 2 4 5 6 7 9 10 1 12 13 14 15 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 C Unrealized Current to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium 0 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 | d 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 | e Fair Value (Decrease) )  Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A MERRILLLYNCH.....coovvve v 07/06/2018]07/06/2019 ....81,305,806 | ...2,759.8200 | .....coovvrervrerirnnens 21,959,471 | s ..2,418925 | .| ....... 2,418,925 | ....... 786,032 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A MERRILL LYNCH....coccoocee o 07/06/2018(07/06/2019 ...59,484,958 | ...2,759.8200 | .....cccovvvrvrerirnnens ...1,802,393 2,255,113 2,255,113 | ..... 753,119 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A MERRILLLYNCH....coccooce. o 07/06/2018(07/06/2019 ...58,719,554 | ...2,759.8200 | .....cocvvvvrrrvrinniens ....2,061,057 2,594,349 2,594,349 | ...... 876,802 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A MERRILLLYNCH......cccoco. o 07/06/2018(07/06/2019 ....58,057,135 | ...2,759.8200 | ....ocvvvvvevrrerernres 1944915 | ..2,446,859 | .| ....... 2,446,859 | ...... 826,007 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A MERRILL LYNCH....ccovvvs werrrriicsenecrerieinnnnns 07/06/2018|07/06/2019 ...62,136,349 | ...2,759.8200 | ...cccoovvrrrrrerrnirens LATTTA0T | ..2,216,352 | ... | 2,216,352 | ....... 735434 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A MERRILLLYNCH....ccooovve oo 07/06/2018]07/06/2019 .. 77,762,855 | ...2,759.8200 | ...ccooervrvrvrivunnrens 22,146,254 | oo ..2,672,936 | .| .o 2,672,936 | ....... 884,391 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A MERRILL LYNCH....cccooovve oo 07/06/2018]07/06/2019 ...56,274,390 | ...2,759.8200 | ...cccoovvrrrrrivunnrens 1,496,899 | oo ..1,860,752 | .| ....... 1,860,752 | ....... 613,337 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| JP MORGAN CHASE 07/06/2018]07/06/2019 ....21,670,560 936.4100 ..1,322,653 2,111,797 | ....1,009,586 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. UBS SECURITIES. 07/06/2018]07/06/2019 4,080,969 467.7200 .178,746 ..183,091 34,135 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 07/20/2018]01/20/2020 ..4,763,111 | ....2,801.8300 .178,201 ..212,337 ..212,337 53,936 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS 07/20/2018(07/20/2019 ...17,714,935 116.5600 | ...ooovevevevererirnnnns 445,305 277,484 277,484 | ....... (93,603) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A MORGAN STANLEY.....cc..  wovceevcrercscsercscscscsisenes 07/20/2018(07/20/2019 ...5,438,812 80.2700 | .cccvcveveccrericene 146,848 | ....ooovvveverevererenes [ i 119,461 ...119,461 ..(2912) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A CREDIT SUISSE 07/20/2018(07/20/2019 ...70,622,002 | ....2,801.8300 | ...covvvreverrrvrinnies .. 1,588,995 | .......oooovviiriiinnns ..2,075877 | .| .o 2,075,877 | ...... 751,714 ) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A SOCIETE GENERALE..... oo 07/20/2018(07/20/2019 ...24,339,862 | ...2,801.8300 | ..ooovvvrvvvrrrerirnnes 718,026 855,393 855,393 | ....... 257,038 ) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A 07/20/2018(07/20/2019 ...74,545,502 | ...2,801.8300 | ...oovvvvvrerrrerirnnes L A781644 | ..2,108,088 |...| ... 2,108,058 | ...... 623,354 ) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A 07/20/2018]07/20/2019 ...44,036,474 | ...2,801.8300 995,219 LAATTEN ] 1177511 | ...... 348,162 ) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A GOLDMAN SACHS..........  coovvvveeresenecererieiinnens 07/20/2018]07/20/2019 ...51,706,820 | ...2,801.8300 [ ...cccoervrrrrrevunnrens L1127,209 [ L1,333427 ] 1,333,127 | ...... 393,787 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A GOLDMAN SACHS.......... oo 07/20/2018]07/20/2019 ...64,156,511 | ...2,801.8300 | ..ooovvvrvverrrrrernnens 21,610,328 | i ..1,910,001 |..] e 1,910,001 | ...... 568,061 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY........ woovcveserncrrevieiiiricrsenens 07/20/2018]07/20/2019 ...50,713,123 | ...2,801.8300 ...1,430,699 11,702,039 1,702,039 | ....... 509,790 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. 07/20/2018]07/20/2019 ...40,640,09 | ...2,801.8300 ..865,634 11,021,728 ,021,728 ..300,366 ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| GOLDMAN SACHS........... weovovesernrrveviisneiisisnnnns 07/20/2018]07/20/2019 ...56,240,741 | ...2,801.8300 ...1,467,883 1,740,719 1,740,719 ] 517,483 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS GOLDMAN SACHS.......... covecvevsisesenrscvisinninns 07/20/2018]07/20/2019 ...48,723,095 | ...2,801.8300 | ...covrvrerrrvrinnnens 21,296,034 | ..ooovoviiiiiinns ..1536,570 |...| ........ 1,536,570 | ....... 456,541 ) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A GOLDMAN SACHS......cc..  covevovererescsesesssesessseses 07/20/2018(07/20/2019 ...64,138,960 | ....2,801.8300 | ...cocvvrvvevrrerinniens L A1750,994 | ..2,078,706 |...| ....... 2,078,706 | ...... 619,545 ) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A MORGAN STANLEY........ oo 07/20/2018(07/20/2019 ...70,886,299 | ...2,801.8300 | ..ocovvvrvvcrrrerirnnes 2,198,422 | oo ..2,618,854 | .| ....... 2,618,854 | ...... 786,836 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A MORGAN STANLEY........ cooevveeeverereecrerieeennens 07/20/2018]07/20/2019 ...61,360,077 | ...2,801.8300 [ ...ccooerrrrrrrevrnnrene 12,093,074 | oo ..2,499,955 | .| ........ 2,499,955 | ....... 755,727 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A MORGAN STANLEY........ covevveeerrerernecrericinnnens 07/20/2018]07/20/2019 ...23,153,030 950.6600 | ...oovuvrrrrrirninrene ..1,088,192 [ oo 1,525,877 || v 1525877 | ...... 619,050 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A UBS SECURITIES........... worvvvveiiveserecrrerieiinnens 07/20/2018]07/20/2019 ....3,264,182 466.8900 [ ....corvvvveveciiiens [ o 143,287 | oo | v 154,995 .. 154,995 | ....... 35,589 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A WELLS FARGO.......cccioins wovismsencsniisiiasiciseiens 08/06/2018]02/06/2020 ...10,069,099 | ....2,850.4000 399,743 | oo | e 442,164 442,164 | ... 64,628 ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A CREDIT SUISSE 08/06/2018(08/06/2019 ...19,084,881 114.3300 | .ooovveeevvmvervinnninns [ v 492,390 | ..o | v 366,107 ...366,107 | ........ (85,250) ) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE. 08/06/2018(08/06/2019 ...5,622,424 82.1600 154,617 99,481 99,481 (42,251)] .. ) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. MERRILL LYNCH.. 08/06/2018]08/06/2019 ..97,453,095 | ....2,850.4000 ,095,242 2,414,020 414,020 .493,382 (174,603) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALI 08/06/2018]08/06/2019 ...29,662,127 | ....2,850.4000 860,202 ...872,585 ..872,585 84,066 .(71,683) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS 08/06/2018(08/06/2019 ...52,703,240 | ...2,850.4000 | ...ccooorrrrrrrvrurrrnne 21,391,355 | s ...1,5610,605 | .| ....... 1,510,605 | ....... 235,196 ...(115,946) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A 08/06/2018(08/06/2019 ...63,511,843 | ...2,850.4000 | ...cccoorrrrrrrvrrrrrnne 21,619,659 [ oo L A752,398 | e 1,752,398 | ...... 267,710 ...(134,972) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A 08/06/2018 | 08/06/2019 ...48,467,375 | ...2,850.4000 | ....ocvvvvvvrvrvrerrres L AB72428 | ..1,826,026 |...| ....... 1,826,026 | ...... 293,242 ...(139,344) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A WELLS FARGO......ooviiirs wevvimrmeeeernresesssinneens 08/06/2018]08/06/2019 ...64,620,499 | ...2,850.4000 [ ....ccoovvrrrrrevrnernne ...2,100,166 2,296,002 2,296,002 | ...... 370,849 ..(175,014) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A 08/06/2018]08/06/2019 ...55,019,875 | ...2,850.4000 [ ....ccoovvrrrrrivuunrens 1,579,080 [ oo L1721,036 || e 1,721,036 | ....... 273,546 .....(131,590) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A 08/06/2018]08/06/2019 ...75,246,541 | ...2,850.4000 | ...covvvreverrrerernnene 202,042,960 [ ..ooovovvviiriiiiiiiinns 2,216,519 | .| e 2,216,519 | ....... 343,805 ...(170,247) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A 08/06/2018]08/06/2019 ...71,050,952 | ...2,850.4000 | ...coovvreverrrerernnene LABTET | s ..2,036,496 |...| ........ 2,036,496 | ....... 317,076 ...(156,311) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A 08/06/2018(08/06/2019 .136,275,486 | ....2,850.4000 | .....cccovvevvrerernnens ...2,984,253 3,235,214 3235214 | ....... 499,648 ...(248,688) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 08/06/2018]08/06/2019 ...52,573,326 | ...2,850.4000 ...1,285,431 1,393,591 ..1,393,591 | ....... 215,279 ...(107,119) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. 08/06/2018(08/06/2019 ...60,851,992 | ....2,850.4000 426,982 11,546,270 ,546,270 ..238,204 (118,915) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. 08/06/2018 | 08/06/2019 ...45,304,856 | ....2,850.4000 ...1,035,222 1,126,137 1,126,137 | ..., 177,183 ..(86,268) 0002
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1 2 4 5 6 7 8 9 10 1 12 13 14 15 16 17 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium 0 Valuation Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Hedged Potential | Reference| and at Year-
Description Generation or Replicated (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccovmrrvvvcrirriiinnnnns A 08/06/2018]08/06/2019] ........cccounene ...47,833,788 | ...2,850.4000 | .....coovverrrerirnnens 21226941 | s ..1,332679 | ... e 1,332,679 | ...... 207,983 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccommrrvvvcrirriinnnnes A 08/06/2018]08/06/2019] ........cccouneee ...37,765,206 | ....2,850.4000 | .....cocovvvrrrerernnens 789,248 853,906 853,906 | ....... 130,428 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........coomvvvvumrmrvrnrnrennns A JPMORGAN CHASE........ ocoeveveveveveresnrerenennnens 08/06/2018(08/06/2019] ..........coovene ....23,309,960 967.1400 | ..oovvvvvvvvrrrerinnins 21,100,230 [ oo ..1,292230 | ... oo 1,292,230 | ....... 283,685 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.........cocvvvvvmrmrvvnrnrennns A UBS SECURITIES............ oo 08/06/2018(08/06/2019] .......ccocvvveee | v 4,325,965 YA (VU — 191,208 | oo [ oevinnnnns 180,004 ....180,004 | ........... 4,730 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......cvverrrveerivrrnennns A 08/20/2018]02/20/2020| ........coovnnene ...10,331,750 | ...2,857.0500 [ ....cooevvrrrrreernirens 407,589 | oo | v 442,929 LA442929 | ... 57,984 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......ccocervvvecrivrrsrrncnnns A SOCIETE GENERALE...... oo 08/20/2018]08/20/2019] .......ccoovueeee ..17,337,175 112.6900 | .cvevvvevvverriinnes A17,826 | oo | v 379,383 ...379,383 ....(3,624) 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......coccrvvvecrivrnirnennns A BNP PARIBAS NY...cocoovvs oo 08/20/2018]08/20/2019] .......ccooueeee ....5,102,807 83.2900 | ..o 141,523 | oo | s 77,025 77,025 (52,705) 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 08/20/2018]08/20/2019 ...72,462,673 | ...2,857.0500 L 16815,912 | s ..1,808,725 | .| ....... 1,808,725 | ...... 327,472 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE..... 08/20/2018(08/20/2019 ...25,287,822 | ...2,857.0500 ..758,635 827,847 827,847 .132,432 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 08/20/2018]08/20/2019 ...68,209,791 | ....2,857.0500 ..1,599,524 | .o ...1,698,040 |...| ....... 1,698,040 | ....... 231,810 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS.......couervvvvvrivisiinennns A SOCIETE GENERALE...... .o 08/20/2018]08/20/2019 .......cooovuveee ..100,709,213 | ...2,857.0500 | .....cocvvvervrerernnens 12,688,936 [ ...ooovvvvvvviiiiiiiinns ...2,859,697 | .| ....... 2,859,697 | ....... 394,839 0002
EQUITY INDEX CALL OPTIONS............... EQUITY INDEX PRODUCTS........ccoorvvvumrerernrnrennns A SOCIETE GENERALE...... oo 08/20/2018(08/20/2019] ........cvcevvene ...44,221,134 | ...2,857.0500 | ....ovvvvurrrerirnnens 21,530,061 [ oo ...1,640,870 |...| ....... 1,640,870 | ....... 238,323 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coomvvvvmmrmrernrnrennns A WELLS FARGO......oovvvinnrs woveveverevisnvesesnsssennsnnens 08/20/2018(08/20/2019] ........cvvvvvene ...42,308,596 | ....2,857.0500 | ...ooovvvvverrrrrerrens | v 913,866 [ ..ooovevereriiii | v 971,093 ..971,093 | ...... 133,383 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........cooovvvvvmrmrvenrnrennns A WELLS FARGO......covvivnvrs evevevvvcvvneresesnsssennnnnens 08/20/2018(08/20/2019] ........cocovveee ...75,744,938 | ...2,857.0500 | ....ocvvrvverrrerernrens 1,681,538 | oo ..1,780,867 | .| ....... 1,780,867 | ....... 239,458 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........ccoovvvvvmrvrvrnrnrennns A SOCIETE GENERALE..... oo 08/20/2018(08/20/2019] ........cocvvveee ...49,263,885 | ....2,857.0500 | ....ocovrvverrrererrrens 21,610,929 | LAT22738 e 1,722,738 | ...... 246,053 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccocervvvecvivrrenennns A SOCIETE GENERALE...... oo 08/20/2018]08/20/2019 .......ccoovueeee ...56,931,664 | ...2,857.0500 [ ...cccoovvrrrrrivunnrnns LA707,950 [ ..1,822284 | 1,822,284 | ...... 256,663 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrvvrrrinennes A SOCIETE GENERALE...... oo 08/20/2018]08/20/2019] .......ccoovueeee ...68,334,330 | ...2,857.0500 [ ...cccoorurrrrrirunnrens 1,667,358 | .o LATT5761 | 1,775,761 | ...... 247,350 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coucrvvvvvrivrniincnnns A SOCIETE GENERALE...... .o 08/20/2018]08/20/2019] ........coceceee ....79,784,835 | ...2,857.0500 | ...covvereverrrrrernnnns 22,066,427 | ..ooovvveviiiiiriiniinns ..2,202,056 | ...| ........ 2,202,056 | ....... 307,831 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| SOCIETE GENERALE... 08/20/2018]08/20/2019 ...57,392,573 | ...2,857.0500 ...1,601,253 1,704,844 1,704,844 | ...... 237,029 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. JP MORGAN CHASE 08/20/2018]08/20/2019 ...21,265,718 969.4000 ,003,742 11,168,545 1,168,545 ..248,449 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES 08/20/2018]08/20/2019 ..2,978,673 478.1000 130,466 98,696 98,696 20,897) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccovmrrvvvvrirriiinnnnes A MORGAN STANLEY........ ovecvevivisesnnnrcviniennnns 09/06/2018] 03/06/2020] .......cceevvvers | weve 7,770,735 | ...2,878.0500 | ..ooovvvvvvevrvvrrcrinns | v 300,035 321,397 321,397 | ........ 21,362 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.......coomvvvvumrvrvrnrnrennns A MERRILLLYNCH....coccoocee o 09/06/2018(09/06/2019] ........cocovveee ...18,753,818 113.5400 | ..oooovvvevvcrrivicninns [ v LIKRZCTN Y [ 415,741 LA15741 ] (68,102) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coocvvvvmmrvrvvnrnrennns A 09/06/2018(09/06/2019] .........ccovveee ...6,910,923 | ......... 83.0000 | ..o | e IR [ SRR [N 114,754 114754 (66,762) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coverrvveerivrrrrnennns A JP MORGAN CHASE....... oo 09/06/2018]09/06/2019] ........coovunene ...81,096,168 | ...2,878.0500 [ ....cccoourrrrrevurrrens ...1,840,834 | oo ..1,855,509 | .| ...... 1,855,599 | ......... 14,765 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccvcerrrvecreerrrrnennns A CREDIT SUISSE 09/06/2018]09/06/2019] ........coovenene ..29,149,993 | ...2,878.0500 | ...ocuurrveveeererrnne | wovrennns 824,945 821,656 821,656 ...(3,289) 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......ccoccvvvvecrivrrinennns A 09/06/2018]09/06/2019] ........cccouveue ...45,671,632 | ...2,878.0500 968,165 [ ..eoevevererererererenes | correrr 969,533 ...969,533 ....1,369 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cocervvvivriirsiiscnns A 09/06/2018]09/06/2019] ........ccceceeee ...46,816,520 | ...2,878.0500 | ....cccoourrrrriruunreas 1488733 [ LA497272 ] e 1,497,272 8,539 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......couervvvvvrivrsiinennns A 09/06/2018(09/06/2019] ........cvvvvvene ....55,696,628 | ....2,878.0500 | .....cccovrurrrerernnens 1219770 [ ..1226694 | .| ....... 1,226,694 6,924 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. 09/06/2018]09/06/2019 ...53,807,649 | ...2,878.0500 ..1.377,512 11,380,213 ..1,380,213 | ........... 2,701 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.. CREDIT SUISSE 09/06/2018]09/06/2019 ...59,116,212 | ....2,878.0500 542,933 1,546,285 ,546,285 3,352 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| CREDIT SUISSE 09/06/2018]09/06/2019 ....78,539,682 | ....2,878.0500 ....2,089,156 .2,093,825 ,093,825 | .......... 4,670 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS 09/06/2018{09/06/2019] ........cooovvees | oo 53,647,543 | ...2,878.0500 | .....cccoooecorerecene 21,491,406 [ oo ..1,496912 | e 1,496,912 5,507 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS........coommvvvmmrmrvrnrnrennns A 09/06/2018(09/06/2019] ........cocovvene ...62,067,252 | ...2,878.0500 | ...oocvvrvvervrvrirnnens 21511326 | s LA512753 | 1,512,753 | ......... 1,427 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.........oocvvvvmmrmrvrnrnrennns A WELLS FARGO......covvivrvrs cevevevevcvesnvesssnsssonnsnnens 09/06/2018(09/06/2019] ..........covvene ...68,499,432 | ...2,878.0500 | ...oocvvrvrerrrerirnnes 22,027,583 | oo ..2,028,286 | ...| ........ 2,028,286 | ............. 703 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......cvvervvveerivrrrnernns A 09/06/2018]09/06/2019 ........coovunene ...47,268,115 | ...2,878.0500 [ ....ccoovvrrrrrevrrrrene 21,597,694 | oo ..1,609,312 | .| v 1,609,312 | ......... 11,619 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvecrivrrienenns A 09/06/2018]09/06/2019] ........ccooceene ...38,623,460 | ...2,878.0500 [ ....ccoovvrrrrrivuunrens 21,359,581 [ o ..1,366,722 | .| .o 1,366,722 AT 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coocrvvvivrivrsiiscnns A 09/06/2018]09/06/2019] .........ccocceue ...89,718,977 | ...2,878.0500 | ...covvvrvverrrrrernrene 21,582,579 [ oo ..1590,574 | ... ........ 1,590,574 ....1,995 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coccrvvvivrivrsiinennns A 09/06/2018(09/06/2019] .......ccvvvvvene ....56,688,166 | ....2,878.0500 | .....cocvvverrrerernnene 221,351,983 [ 1,362,367 | ... e 1,352,367 384 0002
EQUITY INDEX CALL OPTIONS. EQUITY INDEX PRODUCTS.......coumrvvvvviirrsiisennns A CREDIT SUISSE.......cccccee v 09/06/2018]09/06/2019] ........cocouneee ...30,271,268 976.5300 | ..oovvvvvevvrrrrrinnnns 21443334 | ..1,592,607 |..| .ccc 1,592,607 | ....... 149,273 0002
EQUITY INDEX CALL OPTIONS. .| EQUITY INDEX PRODUCTS.. .| UBS SECURITIES. 09/06/2018]09/06/2019 ...4,326,936 479.5500 ..190,818 .145516 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. .| MORGAN STANLEY.. 09/20/201803/20/2020 ...8,218,702 | ....2,930.7500 .331,216 ..318,447 0002




Statement as of September 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS.........cocvwvvvvrevennns EQUITY INDEX PRODUCTS........ccoovvvvumrvrvvnrnrennns N/A......... A CITIBANK 09/20/2018|09/20/2019| .......covvvvvene LA7926,711 142700 | covvvvvcrvererreesis | v A48,756 | coovevevevrrercsssirs | ovverene 372,958 |...| ........372,958 | ... (75,798) 0002
EQUITY INDEX CALL OPTIONS........coovrvvvvererennne EQUITY INDEX PRODUCTS......coocvverevvemrerernrerenens N/A......... A BNP PARIBAS NY ..o coverrrereresnsesesssssessssses 09/20/2018{09/20/2019 | ....vvvevevevene ...5,980,436 | ......... 81.9500 | v | e 162,738 | covvevevevevererererenes | evrnnnenns 115449 | ... | .......115449 | ... (47,288) 0002
EQUITY INDEX CALL OPTIONS..........ccvvrrvrrrriee EQUITY INDEX PRODUCTS....coococsvrvvenreresssnnne N/A......... L Y— WELLS FARGO...ovvvvvviivirs eovererevesssissessesnessesns 09/20/2018{09/20/2019 ....vvvvvvvveee ...76,881,398 |....2,930.7500 | .cooccvcverrrrrrrene 1,722,143 | s v 1,483,168 | ... | oo 1,483,168 (238,976) 0002
EQUITY INDEX CALL OPTIONS........ccocrvvverrerennns EQUITY INDEX PRODUCTS.......ccooervveumrerermrnrennns N/A......... A SOCIETE GENERALE...... oo 09/20/2018{09/20/2019 ....vvvvvvvreee 128,042,427 [ ...2,930.7500 | ccocccvcvvvrrrrecsrsis | wevrenes 816,035 | ..ooovvrreccrrrinines [ crrresns 819,324 |...| .........819,324 3,289 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. . | BARCLAYS 09/20/2018 {09/20/2019 ...62,922,403 | ...2,930.7500 ....1,598,206 1,428,847 1,428,847 | ......(169,359) 0002.
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. WELLS FARGO 09/20/201809/20/2019 ...33,905,055 | ....2,930.7500 ,190,067 1,068,099 ,068,099 (121,969) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. [ WELLS FARGO....coovvoiviirs ceveverereversverensserennnenens 09/20/201809/20/2019 ...61,989,993 | ...2,930.7500 ....2,095,262 1,880,755 ,880,755 | ......(214,507) 0002
EQUITY INDEX CALL OPTIONS..........cvwvvvrrerenens EQUITY INDEX PRODUCTS MERRILL LYNCH....coccoooe. o 09/20/2018|09/20/2019| .......ccvvvvvene ...70,924,883 | ...2,930.7500 | ....ocovrvvevvrvrirniens 2,141,933 | s 1,920,977 | | 1,920,977 (220,956) 0002
EQUITY INDEX CALL OPTIONS........ccoovvvvevrerennns EQUITY INDEX PRODUCTS BARCLAYS 09/20/2018{09/20/2019 ....vvvvvvvveee +.53,055,016 | ....2,930.7500 | ccocccrcvvvrrrrecsne 1,490,772 | oo e 1,334703 || 1,334,703 | ......(156,069) 0002
EQUITY INDEX CALL OPTIONS..........ccovvvvvrvrennne EQUITY INDEX PRODUCTS SOCIETE GENERALE...... oo 09/20/2018|09/20/2019| ........cocvvveee ...51,530,908 | ...2,930.7500 | ....ocovrvrerrrerernnens 1,360,416 | e 1,216,659 | ... | oo 1,216,659 | ......(143,757) 0002
EQUITY INDEX CALL OPTIONS........ccocvwvvvvrerennns EQUITY INDEX PRODUCTS SOCIETE GENERALE...... oo 09/20/2018|09/20/2019| .......ccvvvvvene ...39,991,637 | ...2,930.7500 859,820 | ...oovvrvrerrerineres | cevverne 768,150 | ... | occnrn768,150 | ....... (91,670) 0002

EQUITY INDEX CALL OPTIONS...........covvvvervrenens EQUITY INDEX PRODUCTS BARCLAYS 09/20/2018|09/20/2019| ........covvvvene ...68,876,269 | ....2,930.7500 | ....ocovvvvevvrerernnes 201,659,893 | oo 1,485,001 | 1,485,091 |....(174,801) 0002

01,9030

EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. . | BARCLAYS. 09/20/201809/20/2019 ...63,431,248 | ...2,930.7500 ...1,427,163 1,278,715 1,278,715 | .....(148,447) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. BARCLAYS 09/20/2018 | 09/20/2019 ...67,029,799 | ....2,930.7500 ,803,166 1,612,494 612,494 190,672) 0002
EQUITY INDEX CALL OPTIONS EQUITY INDEX PRODUCTS.. BARCLAYS 09/20/201809/20/2019 ...51,051,086 | ...2,930.7500 ,189,552 1,065,133 ,065,133 124,418) 0002
EQUITY INDEX CALL OPTIONS .| EQUITY INDEX PRODUCTS.. . [JPMORGAN CHASE........ ocivrevernierensierennnenens 09/20/201809/20/2019 ..25557,948 | ... 994.4100 1,233,171 11,108,522 ..1,108,522 | .....(124,649) 0002
EQUITY INDEX CALL OPTIONS.......ccoccrerreerereenne EQUITY INDEX PRODUCTS UBS SECURITIES............ covvvsvmsesmsssessssssssssssses 09/20/2018109/20/2019 | ....cvvvevevveene ......2,958,858 | ...... 476.1600 | ..oovovvvvvvecrnrnnennns | crvvennes JRYRIKT [ U 116,793 |.. | ... 116,793 | ........ (16,060) 0002.
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrant ..124,393,489 [..405,998,236 | .......corvueeed 0 |...740,373571 |XX] ....740,373,571 |412,862,536 | ... 0 |(222,463,703) | ...oocvvcvecned (0 I 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ..124,393,489 [..405,998,236 | .......correcd 0 |...740,373,571 |XX] ....740,373,571 |412,862,536 | ......coonnicnd 0 {(222,463,703) | ...oocovcvcned (V] I 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrant; ..124,393,489 |..405,998,236 | ...coooorrrriannnnd 0 |...740,373,571 |XX|...740,373,571 [412,862,536 | ....ccoeovrevnnnd 0 {(222,463,703) | .cvvvveseneen! (] [ 0 XXX XXX
0429999. Total-Purchased Option ..124,393,489 [..405,998,236 | .......corrunncd 0 |...740,373571 |XX| ....740,373,571 |412,862,536 | ......cccnniccd 0 |(222,463,703) | ...oocovcvned (V] [P 0 XXX XXX
Swaps - Hedging Effective - Interest Rate

RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE MBS 1ML......covvvvcvsrscreverrrerens [ D) F (o MORGAN STANLEY...oovvs  covevrrmverereeessssiinies 09/25/2018{08/25/2019 .....vvvvveveee ..100,000,000 2.2158 | ooovvveresscernnnens [ ceveessssisiinenneesens | ceveens (559,880) | ...... (1,070,329) | .. [ wovend (1,070,329) | ......... 16,455 0004.............
RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE MBS 1ML......covvrvcvsrscrrverrrerecs DT (o MORGAN STANLEY...ooov.  covcerrsreererneesessiinins 09/25/2018 [ 12/26/2023 | .......covvvvce. ....89,000,000 2.2158 | covovvvevcsscerennens [ ceveessssiinnnneesens | ceveens (376,618) | ....... (7,335,016) | ... [ vovee (7,335,016) | ...(2,948,984) 0004............
RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE MBS 1mL... .| MORGAN STANLEY.. 09/25/2018|12/26/2023 ....77,000,000 2.2158 .(312,782) | ......(2,865,766) | ... .(2,865,766) | ...(1,063,836)

RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE CLO 3ML.....oucrvvrrrrrerersrivirenns [ DX FR (o MORGAN STANLEY...oovvs  covevsrmeerereeesessninies 07/16/2018 | 04/15/2020 .........ccvee. ..119,000,000 2.3392 | ooovvverersieiennens [ ceveessesienenneesen | ceveens (757,914) | ...... (1,831,524) | ... | ooend (1,831,524) (285,562) 0004.............
RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE CLO 3ML..ccuvvrrmvrrrrrcrsssriiirennes [} P (o MORGAN STANLEY...ooov.  ovvvrrsrmeererneesessinins 07/16/2018 | 04/15/2024 ] .......covvvvee. ..438,000,000 2.3392 [ coovveeernmneennnnnnnnns | e | ceveeend (374,998) | .....(20,279,663) | ... | .....(20,279,663) | (14,430,682) 0004............
RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE CLO 3ML..ccuvvvrvvrrrrrcrsssssmiirennes [} PR (o MORGAN STANLEY...oovve  covcvrssreererneesessiinnns 07/23/2018|04/15/2024 | ................. ..215,000,000 2.3392 [ covoveveressnnnnnens [ e | v 245924 | ....... (1,279,432) | .. | .(1,279,432) | ...(1,279,432) 0004............
RECEIVE SWAPTIONS *PAY VARIABLE*

INTEREST RATE SWAPS FLOATING RATE CLO 3ML..ccrrrererrcererernreserniens [ - [ MORGAN STANLEY.....ccc.  vovererereresereresssesesssesens 09/11/2018|04/15/2024 | ...........ccvcne ..213,000,000 2.3392 [ coooverevernrerenennnens | rmmnnmnnssnsnnnnnnnnns | s 101,450 | .......... (600,882) | ... | veverered (600,882) | ......(600,882) 0004............
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO

INTEREST RATE SWAPS 3mL [ DX P (o MORGAN STANLEY...oovvs  covevrvrmeererneessssinins 09/24/2018 | 06/23/2030 | .....vvvvvvveee ..105,000,000 2.3664 [ .ooovvverersininnnnns [ v | v 233244 | ....... (5,180,832) | ... [ wover (5,180,832) | ...(5,352,527) 0004............
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO

INTEREST RATE SWAPS 3mL DT (o MORGAN STANLEY...oovvs  wovcvrrirmeerernsesessinins 09/24/2018 | 06/23/2030 | ....vvvvvvvveee ..255,000,000 2.3664 ...(1,035,701) | ....(25,308,269) | ... | ....(25,308,269) | (10,350,144) 0004............
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO

INTEREST RATE SWAPS 3mL [0 R [ MORGAN STANLEY.....cc.  wovrrerereresereresssssessssses 09/24/2018{06/23/2030 | ........cccvvc. ..105,000,000 2.3664 223453 | ...... (4,804,580) | ... | -......(4,804,580) | ...(4,943,318) 0004............
RECEIVE SWAPTIONS *PAY VARIABLE* FLOATING RATE TRUST PREFERRED CDO

INTEREST RATE SWAPS 3mL .| MORGAN STANLEY.. 07/03/2018|04/03/2027 ....47,000,000 2.3358 (19,408) | .......(2,565,151) | ... .(2,565,151) | ...(1,777,036)
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Statement as of September 30, 2018 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

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/AC.V. )  Accretion Items Exposure Entity end (b)
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE CLO & CDO 3mL......cccccvuvvvcvees Dl C .| MORGAN STANLEY........ oo 07/25/2018]10/25/2025] ................. | ..147,000,000 PARCKIX T [FRRIITORNE [URPOIITINY [V 154,060 | ......(5,907,739) | ... | ......(5,907,739) | ...(5,432,103) 0004.............
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE CLO & CDO 3mL.......ccccccoecerc. [ R C .| MORGAN STANLEY....... occcvovcvcvivevicsvcvaviiirs 07/25/2018(04/25/2024] .................| ..121,000,000 PACKIK T [FURRRRRRIOIN RN IO 395,588 | ....... (1,544,901) | ... | .......(1,544,901) | ...(1,544,901) 0004............
RECEIVE SWAPTIONS *PAY VARIABLE*
INTEREST RATE SWAPS FLOATING RATE CLO, CDO, &ABS 3nL.........| D1.......... C .| MORGAN STANLEY........ 09/20/201809/20/2023 ..139,000,000 | ...........2.3375 28,860 | .......... (41,390) | oo f o (41,390)] ........ (41,390) 0004.............
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0]...(2,054,723)] ....(80,615474) [XX] ....(80,615,474) | (50,034,343) 0 0 0 0 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0]...(2,054723)] ....(80,615474) [XX] ....(80.615474) | (50,034,343) 0 0 0 0 XXX XXX
1159999. Total-Swaps-Interest Rate 0 0]...(2,054723)] ....(80,615474) [XX] ....(80.615474) | (50,034,343) 0 0 0 0 XXX XXX
1209999. Total-Swaps 0 0]...(2,054723)] ....(80.615474) [XX] ....(80.615474) | (50,034,343) 0 0 0 0 XXX XXX
1399999. Total-Hedging Effective. 0 0]...(2,054,723)] .....(80,615474) [XX]| .....(80,615,474) | (50,034,343) 0 0 0 0 XXX XXX
1409999. Total-Hedging Other. ..124,393,489 |..405,998,236 0 ]...740,373,571 |XX] ...740,373,571 | 412,862,536 0 (222,463,703) 0 0 XXX XXX
1449990, T AL . EE L oL ..124,393 489 |.405,998.236 | .....(2.054,723)] ....659,758,097 |XX|....659,758,097 | 362,828 193 0 ](222,463,703)] ..oooved | o 0 XXX XXX

Code Description of Hedged Risk(s)

A Equity Index

c Interest Rate

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 September 30, 2018 of the 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 September 30, 2018 of the 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.

....670,336,437

80,615,474)

30,007,280

.(80,615,474) | ....

0999999. Gross Total

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 | (ST ST 98,100,000 | ..coovvvevrnne 105,435,791 [ ..ovoiviireerrirerernerernins | e 7,335,791 | oo 105,435,791 | oo | e 7,335,791 0
BINP PARIBAS NY.....ociiuiimiiiiiiiiiesieseseessses sttt sisenssnesns Y Y ..9,968,972 | oo 11,575,002 [ oo | v 1,606,120 | ....ccovevvrnne 11,575,002 | oo | e 1,606,120 0
CITIBANK ...ttt Y Y ....116,070,000 15351191 [ s | e 0 115,351,197 [ oo | e 0 0
CREDIT SUISSE.......coooiimriviiirniiciieienns Y. Yo | e 17,914,000 21,507,506 | ..ooovrrererinrnrnnnnirernnns | e 3,593,506 | ...cvvirrirnns 21,507,506 | ...ooovrierieriiriiniinninens [ e 3,593,506 0
GOLDMAN SACHS.......couiiirerieiceesisiei et Y Y ....8,000,000 ...8,903,208 ....903,208 0
JP MORGAN CHASE........cooiriiernnicerisssssiessie i Y | (TR PPN 30,260,000 .36,199,844 ..36,199,844 5,939,844 0
MERRILL LYNCH. ..coouiitiirriieiisii ettt Y | (SR [P 71,220,000 70,362,364 . 70,362,364 0
MORGAN STANLEY ..ot Y Y ... 147,493,465 189,099,764 (80,615,474) 189,099,764 .(80,615,474) 0
SOCIETE GENERALE........ooiiiiiiieiiiiisee s Y. Yo | e 90,440,000 94,670,801 0
UBS SECURITIES.......ooiiiieririrriere e Y Y 33,940,000 .38,449,365 0
WELLS FARGO. ...ttt Y. Y. 46,930,000 48,818,645 .1,888,645 0
0
0

...670,336,437

80,615,474)

30,007,280

(80,615474) | ....

1. Offset per SSAP No. 64

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

740,373,571
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Statement as of September 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......coiiiiieieieietssieiessiseesssesssssssssssssssssense avsesssssssssessessesssssssesssssssssssssesees | GASH ittt BANK OF NEW YORK (T41001)....0ucvvurverirrrersissiserisiessessssssssessesssssessessssesesssssssssesssesssssssssesss | soessesssessones 98,100,000 | ..cvvvrernenns 98,100,000 XXX | e | e

BNP PARIBAS NY.....ooviriiemeimeinerinerienisesenssrinnsns sssssssensesssssssssssssssensessnessenss | GASH ittt BANK OF NEW YORK (141001)......cvvuuvirrereeressersessesesseesssesessesssesssessessssssssssssssesssessssssses | soveens 9,968,972 | ..o 9,968,972 XXX

CITIBANK ..ot sessssssesssniinne senssnssssessssssssssesssssssesnssnnesns | GASH ittt BANK OF NEW YORK (141001)....ccucvouiirierriiniissiiesiseisssisessssssesssesssssssesssssssessssssssssssessssssssns | sossesesossens 116,070,000 ...116,070,000 XXX

CREDIT SUISSE.......ccooomveeeeeeeeressressis BANK OF NEW YORK (141001) 17,914,000 XXX

GOLDMAN SACHS BANK OF NEW YORK (141001).. ,000,000 XXX

JP MORGAN CHASE........ccoveviiernincirernsnssnniisnnnens svnnnssesssssssssessssssssenssesssssssserses. | GASH ittt BANK OF NEW YORK (141001).....ccvvuivueirrirerierieeresssisssesiessssssessesssiessessssssanssenes 30,260,000 XXX

MERRILL LYNCH. ..couvivmerieriieririnnienienenenssniseennnns svvssssensessssessssssssnsensessnesens | CASH ittt BANK OF NEW YORK (141001)....couvrurirrermriermeriersseeseessssssessessssessesesssssesens 71,220,000 XXX

MORGAN STANLEY ..o eiseissssneiens avesessssssessessesssssssessssssssssessesses | GASH ittt BANK OF NEW YORK (141001).....cccvuiverrriirerierieeresieisesisessssssesessesessesseesssssenes ...21,920,000 21,920,000 XXX

MORGAN STANLEY.... MORGAN STANLEY (0B17HNURA)......couvveuiverririeierireesseisesiesieessesssssesssssssssessesssessssesssssens .125,573,465 ...125,573,465 XXX

SOCIETE GENERALE... BANK OF NEW YORK (141001).. .90,440,000 XXX

UBS SECURITIES.......civinieiiiriiernniseienississnniinins avesnssssssnssensssssesessssssssessessnnss | GASH it BANK OF NEW YORK (141001) s 33,940,000 XXX

WELLS FARGO.......otvvininirisrisssisenissessersssssssnsssnssssssnnsssssnssssessssssssssssnsssssessssssssssss | GASH tit ittt stiisssissss s s BANK OF NEW YORK (141001).c1vuvvrerermesenssssesssnssessseesssnssssesssnsssssssensssesssnssssssnae ...46,930,000 46,930,000 D S IR IR

0299999, TOAIS. ... vttt ettt b bbbt s bbb s s b ee b e ket et sehes Saehebetaesebettaehehe s e R e Rt s e b e b e b e A h e R s b ek E SR e R eSS A E £ s Ao he b SR E ek e Ao b e bt AR e Rt e b e E e bR h e R e AR bt e he b e b e A e b ek esehebetes | Shetaesehete b ehe bt s s e R et e A e b e b SR e b £t R b b LA h b e bbb bbbttt nns .670,336,437 ...670,336,437 XXX XXX XXX




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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Statement as of September 30, 2018 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Bank of New York NEW YOrK, NY ... | cevveniiessiieniies | conveeneed 0.700 4,896 9,921,948 | .............18,346,184 | ...............9,230,278 | XXX
Raymond Jame St PEtersburg, FL.......vvvrerrereeiernesiserenesisssinenes | cenveresessssesssnnns | cvsereeend 0.650 898 2,216,509 | XXX
Charleston Harbor. Charleston, SC. 1,577,399 1,889,126 2,107,643 | XXX
Community Bank of the Bay. Oakland, CA 76 100,000 100,000 100,000 [ XXX
Skipjack Cove. Georgetown, MD. 425,925 375,874 301,692 | XXX
Sailfish Marina Palm Beach Shores, FL 2,154,282 2,079,168 1,965,541 [ XXX
PNC Bank. Pittsburgh, PA 24,150,264 (33,833,694) (21,472,849) [ XXX
Wells Fargo Bank / Norwest Bank Phoenix, AZ 347,250 380,770 312,703 | XXX
Bay Bridge Marina Stevensville, MD. 690,288 792,500 803,370 | XXX
Mountain View Grand. Whitefield, NH 367,338 292,174 532,643 | XXX
Huntington Bank Columbus, OH 52,099 50,788 49,442 | XXX
Federal Home Loan Bank - Cincinnati..............ccccoooveee.. Cincinnati, OH.........ccooviiiiiiosciicscsssssnsicsenniis | convesssssnisssnnns | cvveeeees 1.890 111,307 30,722 27,579,485 31,161,727 20,997,899 | XXX
0199999. Total Open Depositorie: XXX XXX 117,176 30,722 67,366,279 21,634,617 .. 17,144,871 | XXX
0399999. Total Cash on Deposit. XXX XXX 117,176 30,722 67,366,279 21,634,617 ... 17,144,871 | XXX
0599999. Total Cash XXX XXX 117,176 30,722 67,366,279 21,634,617 ... 17,144,871 | XXX

QE12
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Statement as of September 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 09/27/2018....... | oo 1970 | s 591,162,361 831,145
8599999. Total - Exempt Money Market Mutual FUNAS 88 IBNHIEA DY the SVO...........iiviiiieiiii i1 11118 8111111000 591,162,361 831,145 |.
8899999. Total-Cash EQUIVAIENES Rt R et eesebesR e ettt

591,162,361
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