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statement as of June 30, 2017 of e Re@li@ance Standard 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
1 BONAS. ettt | enreeseennis 7,666,048,211 | ..oooveeeeieerereeerenee | v 7,666,048,211 | ......c..c. 7,305,496,260
2. Stocks:
2.1 PrEfErred SIOCKS. ...ttt nsensnans | ssessessessenens 50,588,850 | ....cvevreeririreieireireereinee | e 50,588,850 | ..ovevvureriinnne 50,614,134
2.2 COMMON SOCKS. .. ..eeurerrerrereeeseesesesisessssssesssesssssesssssssssessesssssssssessessssssessessssssessessanssns | ssesssessessnes 269,780,542 | ....oovvvveeererereeenenne | v 269,780,542 | ..cooveeenne 291,782,126
3. Mortgage loans on real estate:
B0 FIISEENS e | ereneenenes 2,222,688,011 | oo 913,108 | ... 2,221,774903 | ............. 1,801,282,978
3.2 Other than fiItSEHENS.........vvrreereeereeiereseeieees e ssess s sessssssesssssses | srssesssesssnns 327,916,078 | .ooooeeeererernnneneeennne | cerereeennnens 327,916,078 | ..o 308,520,077
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES)...v.vvevereereereeeeeseeseeseeeseaseessssees et eessessess e s e ssess st ssees st ssessesssssessessans | sessessssssssesssssnssassessnssnss | nessessassssssmssasssssessassansnss | seessssssessasssssessesssssnsan [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUIMDIANCES)....o.vveeeeereeriseeereeseesesssse et ee et ees bt b st es st st sesb st nnssens | 2hssbssssessastseestessanens 499 | 499 | i (0 R
4.3  Properties held for sale (less §.......... 0 €NCUMDBIANCES)......coovvvvrecirerieieieiese s | coeveeseisssesaenns 3,294,026 |....ooveeveeereereneieeeeenens | e 3,294,026 | ....coovvvnnne. 3,518,502
5. Cash ($....118,338,346), cash equivalents ($.......... 0)
and short-term investments ($.....144,028,844)...........ccccccomrrvemmreemnerernneeesneeessssseessnesess | seeeessssesenns 262,367,190 | ..oovevnerrreeeeeceienrinenens | eereeeenenenns 262,367,190 | ...oooevrenne 435,309,328
6. Contract loans (including §.......... 0 Premium NOLES)........civeireicreisieiee st ssssssesaes | evesissessesssssenais 292,425 | oo | e 292,425 | oo 283,705
7o DEIIVALIVES......ooocvereeereieeeseries sttt ettt sntsenes | aesissessenesans 38,688,375 | ...cvoueererirererenrinseinens | eeenieeeennnes 38,688,375 | ..ovvvrerrinn 26,920,395
8. Other iNVESIEA @SSELS..........cvumiiciiciiiii e | eesiresieniens 245,739,905 | ....cvoririeninninirnninnns | e 245,739,905 | ...ccoevvenne. 246,367,322
9. ReCeivables fOr SECUMHIES. ...t | orsesseensenees B3ATT,316 | .o [ v 33,477,316 | ..o 10,153,684
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).........wwerrrrenerimrrnreieriesessesieneens | oveeeeens 11,120,881,428 | ....cocoovvvvenenne 913,607 | ........... 11,119,967,821 | ........... 10,480,248,511
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | cerverrervvrennns 71,223,738 | oo 1,418,628 | ...ccovvvvnee. 69,805,110 | .ovvvvrrrinnne 75,179,886
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceveveveniies | revrerrernienenenns 254,806 | ..eoveeiireieeineieens | e 254,806 | .cooovrriririrene 257,595
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.cccuiveireieveireesieiesssese e | evesssesssssenens 5,817,219 | oo | e 5,817,219 | coovveriinne 7,913,375
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable under reinSUrance CONTACES............c.ccuevevreureieerreeereseeeeenes | eereevererenenenns 1,731,576 | coeeececeeeeeeeeeeenes | evereesieieiens 1,731,576 | oo 3,176,145
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccoeeeeveveees | cvvvevriisiiennns 35,271,330 | coovoeeeveecreeeeeeeeeeeeeeees | e 35,271,330 | cevvevrrernne 27,524,747
18.2 Net deferred taX @SSEL...........vriirirririreeeiecses sttt sessssessnns | sessssesssnesesans 48,969,421 | ..oovvvvrris 15,790,120 | ..cvvvvvverncs 33,179,301 | .ovvvvrecrir 28,781,473
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveieiieeiiiieieee e | eerenesssensenans 4,628,772 [ cooeveeeeeeeeeeeeeieeens | cveerieseieeinns 4,628,772 | oo 1,394,856
20. Electronic data processing equipment and SOfWaTE............cccueuerieeieiireieieeeeeeie s | evereiesienans 15,608,278 | ...coovverree. 14,165,535 | .oovveveriinas 1,442,743 | oo 1,581,845
21, Furniture and equipment, including health care delivery assets ($.......... (1) IR UURRRITN IDSTOTRRRRRO 5,505,853 | ..coovviririeinns 5,505,853 | ..ooivirereiereieeinad 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates..........c.cccoveeieierierisieeieeeesceieiens | e AT3 | o | e 9473 | e 193,000
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieiirieieeeeeeseeseeines | ererisiesienans 15,852,988 | ...ocovernees 15,852,988 | .o [ I 0
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........covurueririeiereniinrinsiseesssisseseesssssssesessesssssessesssssssssns | essnseees 11,453,015,003 | .....ovvvvvenee. 53,646,731 | ... 11,399,368,272 | ........... 10,736,364,519
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........coceeees | cevevrivnnen. 157,814,086 |....oovvveirereiereeeiceiiceis | cveveieinnas 157,814,086 | ....ccoeveve. 153,069,201
28, Total (LINES 26 GNA 27)......ucuiereririreineieessiseseeessesssessessessssssesssssssssssessessssssssssssssssssssssensans | ssseseeens 11,610,829,089 | ....ccovvvrenee 53,646,731 | .......... 11,557,182,358 | ........... 10,889,433,720
DETAILS OF WRITE-INS

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. Prepaid fees and SUSPENSE AEDILS..............ccueiurieeriiieiiieicicteie et | evsesessssessenns 14,537,420 | ......coueeee. 14,537,420 | oo [0 O
2502. Other than invested assets NONAAMILEd.............cccirinrinriiieeereies | e 20,692 | .oooverrerin 20,692 | oo LU OO
2503. Other assets NONAAMITEM. ..........cc.uererreererirrriiereseerieseeesiees e seess et sestsssesses | cetessssssssseeens 1,294,876 | ..oocvvrvrerenne 1,294,876 | c.oooverceecrierriereind O
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerrrueniresseressrsssensssssesssenes | corensssseesaes 15,852,988 | ....ooovvvricnens 15,852,988 | ...oovvirirriicriinirininns (O IR 0




statement as of June 30, 2017 of e Re@li@ance Standard 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.

Agaregate reserve for life contracts $.....5,201,817,269 less §.......... 0

included in Line 6.3 (including $.......... 0 MOACO RESEIVE)......ouirieeriiiierise ettt sttt nes
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:

41
42  Accident and health

Policyholders' dividends §..........

Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $.......... L0 To (o0 ) OSSR
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........

Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including $.....158,792 accident and health Premiums...............cccc.urvvriveerrierisiseieeseessssese s ssnenes
Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA COMMTACES. ..........ruurvurerrereireieeeeiseesreeeeeese st ee e ss e ss s ss ettt s st ssentae
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating

refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccoerinineireeinineneisineinee
9.3
9.4
Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health §.......... 0
and deposit-type contract funds §.......... 0neeeeeete e
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES QUE OF ACCTUBH...........c.ucvuivieeieeieteses ettt st bessebsebssa s st bens bbbt s bbb baen
Transfers to Separate Accounts due or accrued (net) (including §.......... 0 accrued for expense
allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability............ccccoorerverenierciisiiennns
UNEArNEd INVESIMENT INCOME. ......uiuuririuieeieiee ettt bbb bbb bbb
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....5,550,789 agents' credit balances..
Remittances and items NOL AIOCALEH. ..........c.euiiiieirie bbb bbbt
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.
Borrowed money $.....55,000,000 and interest thereon $
Dividends to stockholders declared and UNPAIM.............cciueieieiiiniiiieicseee ettt nnes
Miscellaneous liabilities:
24,01 ASSEE VAIUBHON FESEIVE. ......euviucirieisiitieesiei ettt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ooveiiirireiiissieieise et ensns
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........cccovrieieiiiiiis e
24,05 Drafts OUESTANGING........euiiirieieiieiesieie ettt s sttt bbbt n
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNGET COINSUIANCE. ........euuivuiueirrieiseisesistise sttt
24.08 Derivatives
24.09 Payable for securities
24,10 Payable for SECUMHES IBNAING.......c.cvcviiiteieiieri ettt bbbt bbb b s bbbt s s bnas
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred CapItal SEOCK..........cciiiveviieiieiiceccte ettt bbb a bbbt bbb a bbbt b e b e benen
Aggregate write-ins for other-than-special surplus funds
SUIPIUS NOES.....veovvaeeiacesieis st ise st bs s ss sttt s s8££ 8888 bbb
Gross paid in and CONHDULBA SUMPIUS...........cveveveriieeeieieicie ettt ettt et sttt bt ss et st en s b st saen
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS)...v.vevveveerisriseieesieiseisssts e sssse et ssses sttt sren
Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... (1) OO
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $
Totals of Lines 29, 30 and 37..........ccoevvveveeererverreerceeeieees
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

5,201,817,269
.1,056,975,775
..... 2,552,383,027

52,431,631
...610,833,559

1,036,881
72,500,516

.......................... 55,342,146

............................ 2,000,000

626,734
148,796,749

4,751,490,326
.1,010,938,207
2,550,224,191

59,137,740
....581,694,748

2,025,843
72,955,324

i 48,475,774

(93,101)
............................ 1,236,206

423,312
..36,704,779

....163,069,201

.9,823,342,657

....100,000,000
....187,876,387

997,351,699

....100,000,000
....187,876,387

1,010,087,950

.1,053,354,812

.1,066,091,063

....11,557,182,358

...10,889,433,720

DETAILS OF WRITE-INS

2501.
2502.
2503.
2598.
2599.

Retained assets program liability to claimants and other miscellaneous liabilities..............ccovcevieriieerceecee e
Liability for pension and postretiremMent DENELS..............curirerin ettt nes

Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ......ruuererurireresieseeisiessssessesssessssessssssssessasssnssssssssssssessesssssssssessesssssssssessassases

.......................... 18,089,064
.......................... 19,507,016

.......................... 19,140,400
.......................... 19,507,016

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 above)

3401.
3402.
3403.
3498.
3499.

Affordable Care Act 9010 fEE @SSESSMENL.........c..c.cuiveieieiiiiie ettt bbbt bbb bbbt b b

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)

Qo3




statement as of June 30, 2017 of e Re@li@ance Standard 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.............cccoevieiivieieieiieceieeeeseesens | e 1,092,862,360 | .............. 867,251,246 | ........... 1,801,139,616
2. Considerations for supplementary contracts with life CONINGENCIES..........ccveuiiiieieieei e | seresisissienas 1,159,841 | (oo 485,045 | ...covcviine 3,207,544
3. NEtINVESIMENT INCOME. .....oieieiiicict e 290,766,292 | .............. 266,739,190 ....549,997,963
4. Amortization of Interest Maintenance Reserve (IMR).........ccocveviereneinienenennns 7,173,971 ..8,398,392 ..14,859,443
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances on reiNSUrANCE CEAEBM. ..ottt
7. Reserve adjustments 0N reiNSUrANCE CEABM. .........viuiiiviieieieieisie ettt sttt st
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

fTOM SEPATALE ACCOUNES.......cuvveireiiiieire ettt bbbt ensenas | esnessntessessnsnes 548,108 | .ooovererrirnnns 515,641 | coovvevvriinnne 1,047,067

8.2 Charges and fees for depoSit-tyPe CONMTACES..........c.ceveiriuiiieieiciisie et sens | ebsessssassessessssessessesssenss | sessessessessssessessessssensessess | sressessssessesesssensessessnsns

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME........c.iueiiiriiiiriieiissiese ettt esensens | ensesssssnsessesas 4,270,438 | ..o 3,857,745 | v 7,871,857
9. Totals (Lines 110 8.3).....cevvurrrrmrrrneirrrirerineirneinees ..1,398,280,284 | ...........1,148,859,936 | .. .2,381,356,890
10, DEALN DENMEMILS. ..ottt | ebieenteeneenes 29,147,705 | .ooovvvnnee 34,981,131 | oo 70,437,192

11. Matured endowments (excluding guaranteed annual pure eNAOWMENES)..........ccovuieieieirireieeinrese e

12. Annuity benefits

13. Disability benefits and benefits under accident and health Contracts............ccccceeviciciceiecccce e

14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16. Group conversions

17. Interest and adjustments on contract or deposit-type CoNtract fuNdS............cccvevveverercviesis e

18. Payments on supplementary contracts with life contingencies

19. Increase in aggregate reserves for life and accident and health contracts.............cccceveevicriciceiesce s
20. TOtalS (LINES 1010 19)....vieeieeicteeeeie ettt ettt ettt bbb s sttt bt a sttt s et rees

21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns

23, General iNSUraNCE EXPENSES.........cvreveererereesesssesssssesssssssessesenas
24. Insurance taxes, licenses and fees, excluding federal income taxes..
25. Increase in loading on deferred and uncollected premiums............
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions..........cccoceeerrrireinienninn.
28. Totals (Lines 20 to 27)............
29. Net gain from operations before dividends to policyholders and federal income taxes ( .
30. Dividends t0 POCYNOIAETS.........oveuuiriiieiiricisie ettt
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30

)

32. Federal and foreign income taxes incurred (excluding tax on capital gains).............ovreerrererrenrermenensereieesseeseessssssesseeees

33. Net gain from operations after dividends to policyholders and federal income taxes and before realized

capital gains or (105ses) (LINE 31 MINUS LINE 32).........ccviueieiiieieee ettt

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(3,618,010) (excluding taxes of $.....3,618,010 transferred to the IMR).........ccc.covveervemreererereeeeeeeeseee e

35. Netincome (Line 33 plus Line 34)
CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, December 31, prior year.
37. Netincome (LINE 35).....ccceviieeiiereeeeietee et

38. Change in net unrealized capital gains (losses) less capital gains tax of $
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax.

41, Change in NONAAMITEEA @SSELS..........c.ccciuireiiieiiicetsce et bbbt a bbb a bbb s b s s
42. Change in liability for reinsurance in unauthorized and certified COMPEANIES...........ccvvririereirieeee e

43. Change in reserve on account of change in valuation basis, (increase) or decrease.

44, Change in asset VaAlULION MBSEIVE............cccuicuiiceeieiiie sttt bbbt b s e
45, Change iN trEASUNY STOCK..........ceiieiiiiieieicie ettt ettt bbbttt a bbbt a b aee

46. Surplus (contributed to) withdrawn from Separate Accounts during period

47. Other changes in surplus in Separate ACCOUNtS StAtEMENL...........cccoueveieviireeeieee et

48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:

D01 PAIA MMt

50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA t0 SUMPIUS.......cvevivieericiicreie ettt ettt st b st a st b st st b s se s sneas

51. Surplus adjustment:

Lo T 1 oS P
51.2 Transferred to capital (StOCK DIVIENM)..........ouuereririeierrirris ettt

51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders

53. Aggregate write-ins for gains and [0SSES iN SUMPIUS..........ovuurererirrerireiieeereeseeesssseseesssess e ssssssessessesssessessessssssessessasssesses

54. Net change in capital and surplus (Lines 37 through 53)....

55. Capital and surplus as of statement date (LINES 36 + 54)..........vurverrurirreeieirriieiecsee st sneseesnssenens

...40,310,942
305,421,384

178,476,172

35,448,929

37,966,225
.............. 289,786,719

..149,848,817

....31,440,992

15,427,474
....581,277,448

64,354,039

1,061,628 | ... 914,418 ....1,904,966
479,507,918 | ...ccovvvvev 249,920,542 ....544,857,605
........... 1,069,364,678 | ............794,858,844 | ...........1,672,590,807

.104,581,796
....825,701
...93,730,494

86,024,853
638,751
88,105,210
19,148,285

(4.187,091)| .
(2,196)] .

............ 0 ceveenneeen0

..1,281,453,188 ..984,586,656 .2,065,653,361
.116,827,096 ..164,273,280 315,703,529
116,827,096 | ... ..164,273,280 315,703,529
32,559,577 | .ccovvvenne. 35,816,388 82,589,756
84,267,519 | ....ccceceee. 128,456,892 ..233,113,773
(782,359) | ..covvveennees (58,419,522) | ....cccounven. (67,067,108)
...83,485,160 .70,037,370 166,046,665
........... 1,066,091,063 | .............923,927,128 ....923,927,128
...83,485,160 | .... ....70,037,370 | .. 166,046,665
............... (15,203,315) 7,113,984

....37,609,767 33,208,534

............... (54,000,000)

(16,752,301)

..2,851,885
9,015,095

(12,736,251)] ..

44,069,928

..1,053,354,812

.1,066,091,063

08.301.  MISCEIIANEOUS INCOME..........ouiiriiiieireicisieiie sttt sse st ensesnsnes | serne 4,270,438 | 3,857,745
08.302. oot AR AR A ettt s b a bbb stnts | ehsestent e s st st b s st bans | esbesie st st bbb s e nes
08.303. ot R bR R AR ARt b bRt st n bt ents | sraentensn b s st s e ntentns | ens
08.398. Summary of remaining write-ins for Line 8.3 from OVEMIOW PAGE........cccveuiiriieiiereeeie et ssssnns | eressessessssssesseesnsessenas
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...
27070, R RS R bR R AR AR R ettt stentaes | sestentese st s an s st ntens | stensessensenses st sesentens | o
2702, et A AR AR R b sttt ettt ssensns | nebsessente s s s ten et entennns | sies
2703, RS ReRR AR E AR AR AR AR AR AR bR n bt n s | nebsesa st sttt
2798.  Summary of remaining write-ins for Line 27 from overflow page..
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE)..........ccveuiiiueriiireiiiiietsisiesesseiessssesssessesessssessssssessssssesssseses | sressssesessssesesssesessssenes
5301.  Prior period adjustment - LTD rESEIVES..........cccevuierrivirereieieseeesssiessesesssssessssesessssssssssesessssesssssessssssessssssessssssessns | sesvesessnnerss( 16,792,301) [ ovviveriiiereeeeesieevens
5302.  Affordable Care Act 9010 fee aSSESSMENL.........ovveererierereieiieriseieresie e 958,464 | ..
5303. Reclassification of Affordable Care Act 9010 fee assessment to special surplus funds ....(958,464) | ..
5398.  Summary of remaining write-ins for Line 53 from oVErflow PAgE............coevirireiiicieiiceiees e sines | ereresisesss s (]
5399. Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above)
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statement as of June 30, 2017 of e Re@li@ance Standard Life Insurance Company

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FBINSUFANCE.........c.oieiuriiir ettt ensesns | sessesinenas 1,105,508,228 863,698,535 | ............ 1,792,850,214
2. Netinvestment income... 216,963,270 209,787,001 | ..... ..437,855,840
3. MiISCEIIANEOUS INCOME. ....oueriecerctreiseecte ettt ettt nnns | fnbsssensansseens 6,311,636 | ..ocoovrnrnrins 5,985,832 | oo 12,148,363
4. Total (LINES 1 TOUGN 3)...vuviveiirriicicise ettt | enssnssas 1,328,783,134 | ............ 1,079,471,368 | ............ 2,242,854,417
5. Benefit and 10SS related PAYMENLS.........cciuiiiieiiieiie ettt sntensenne | sressesnnsenies 534,276,512 | covvvvrrnn 528,031,909 | ............ 1,083,425,677
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS..........c.verrererrienrermerneeernnens | veereereerneeneeeenneens (2,022) | oo (2,191) [ o (4,259)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirieieeieeie e esssssesessssenns | seveensiennes 220,237,625 | ...covvvnvee. 196,565,905 | ..cvvvvinnne 398,331,327
8. Dividends paid t0 POICYNOIAETS. ........cuvieereeiirciieieireis ettt ssessessssntes | netesseesessstessessssnssassessesnns | sesetssnssessessnsnssessesnnsnssens | cosessssesssenssnssessesssassesnnes
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ..27,204,930 .15,951,655 ...43,462,243
10. Total (Lines 5 through 9) ....181,717,045 ...140,547,278 | ........... 1,525,214,988
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueuiviiuiieiiieiiceeiee ettt esae s ssnnaens | evesssessesens 547,066,089 | ............... 338,924,090 | ......ccou. 717,639,429
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ettt | sesesbineeas 1,430,503,920 | ............ 1,131,328,703 | ............ 3,127,959,595
12.2 Stocks 79,735,442 | ................52,069,428 | ............... 113,874,618
12.3 Mortgage loans ....462,514,398 | ...............209,999,570 | ............... 496,390,821
12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et
12,5 Oher INVESIEA @SSELS.........cvuieieciriiiiei ettt bbbttt nsentnen | sbsseensnsinsens 23,751,203 | .coovvrine 11,435,019 | v 36,805,887
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENtS.............cc.ccvcvvveieeeseeieceseeieenes | ceveieieeieiesenns 279,202 | ovverererernns 1,213,391 | oo 1,536,035
12,7 MISCEIIANEOUS PrOCEEUAS. .......cvcvriveiiisieciii ittt b s s st st es s s s s snsensens | dessesssssssensa 74,429,657 [ .oooveviieieiceieiceiiisiies | et
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt sesss s ssssessessssenes | evessessnes 2,071,213,822 | ............ 1,406,046,111 | ............ 3,776,566,956
13.  Cost of investments acquired (long-term only):
1311 BONAS...o.vvoieeiieieciee ittt ss bbbt | sbsesbinenes 1,743,921,220 | ............ 1,051,529,141 | ............ 2,947,813,411
1312 SHOCKS . .ottt | eeiesieniens 55,853,390 | ..ccoovrvrncn. 21,931,401 | oo 51,691,913
13,3 MOMQAGE l0BNS......ceriererirrireirsieise st ssessssssssssssssssessessenssssessenssssessssssnsessessenssesessenss | snssnnssessensQ 11 120,411 | v 855,099,051 | ............ 1,640,986,108
134 REAIESIAIE. ...ttt bbb | Heebeeb bRttt s | eeesent ettt | Sbeb st
13.5  Other iNVESEA @SSELS........cocviveeicice ettt sesss st ssessssessesssssssssssssessssnsensens | sonsenseseesense | 497482 | i, 11,707,853 | oo 43,866,595
13.6  MiSCEIIANEOUS @PPIICALIONS. .......vvevvereiiiriieisiissieie ettt ettt b st ss st ntensessssentens | ansessnssssensessnssntessensnsensans | ossessessssansa 43,264,351 | oo 44,176,187
13.7 Total investments acquired (Lines 13.1 to 13.6)... \ 1,983,531,797
14, Netincrease or (decrease) in contract [0ans and PreMIUM NOES.........cceiuiririieiiinrieiesisese s ssesessssssesesess | sressessessesssssssesenns 8,720 | oo 9,039
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (625,793,401) | ..ovovvenenee (577,494,725)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns
1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes
16.4 Net deposits on deposit-type contracts and other insurance iabilities..............cccovevivieiiiceeiieesieeeeesieees | e (32,634,316) ..302,014,202 | ..ccvvvnene 548,560,058
16.5  DividENdS 10 STOCKNOIAETS.........cuuveiecercirriicieie ettt sttt | sbeseessessasens 52,000,000 52,000,000 | coovvorerenees 54,000,000
16.6  Other cash provided (APPNHEA).........cveveuieiieicreeeies ettt st st es st besse s sasssnsnns | ersssssssssnssnens (9,580,511) ] ..oocvvernvee. (24,080,740 | ................. 13,023,508
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccccovruneees (94,214,827) | ............... 225,933,462 | ............... 507,583,566
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).......ccovvevvverens | verrernnenns (172,942,139) | .ovvvvreneee (12,637,173) | v 273,221,915
19. Cash, cash equivalents and short-term investments:
191 BEGINNMING Of YBAN......oiviiireireiisieeiesesiss sttt b s s enssenssns | sbenssnsssnnes 435,309,329 | ..coovvrene 162,087,414 | ............... 162,087,414
19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiireiieiiieieiireiieiieeise sttt sttt sntens | sbessnssanees 262,367,190 | ..covvovrrennee 149,450,241 | ....ccoeuv.e. 435,309,329
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash acquisitions from invested asset exchanges - bonds, preferred and common Stocks...........ccc.ceveereee | vevrverienienne (37,031,564) | ...oveoevenreneee (9,177,205) | ..vovvvrvenne (214,779,848)
20.0002  Non-cash proceeds from invested asset exchanges - bonds, preferred and common StOCKS.........c.vveevvevrneenees | vevrversrennenns (37,031,564) | ..oovevrerenen (9,177,205) | ..ovevvvrvnne (214,779,848)
20.0003  TaX CIEAIE DONAS.....euvvvverererrirriisrerie et s st s st ens st st enssnssansnes | sessssssssssnnens (6,322,556) | ...ovovvrnrernenne (5,988,018) | ..ovvvrerennns (12,013,965)
20.0004  Mortgage l0aN FEfINANCING.........cvevevriieieie ettt bbbt s s b s s s s ssnsnas | sotessssssessesesssessesassaneaes 25,500,000) ...(54,013,326)
20.0005  Other invested @SSES BXCNANGE. ........cccveviiieiieieiete ettt bbbt bbb es s s sans | sbtessssessestes e s b esse s sanaaes RO [P (1,930,000)
20.0006  Capitalization of mortgage interes .(17,594,648) | .... ..(8,604,520) ...(21,029,845)
20.0007  Capitalization Of DONA INTEIESE..........c.reereririierireie sttt se st sessensnes | snsssesestensnens (3,409,440) | ....ovvvrenenne (3,672,516) | ..ovvverrrerenne (7,520,381)
20.0008  Real estate acquired in SatisTaCion Of AEDL...........c..cveiiiirie e | eevesresissesses s sssens | eressiesesese e senensesens | cresiesesesinaas (3,518,503)
20.0009  NON-CaSh MISCEIIANEOUS ACHVILY........ceuirrireriiiietissiieiitetstessceessssessssssesesseesessasessssssesensesessssesessssesessssesessssesessnseses | sessesessssesessnsesessnsesessnseses | coessssesassssesessnsessssnsesassnse | sressssssesssesens 3,324,071
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statement as of June 30, 2017 of e Re@li@ance Standard Life Insurance Company

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year PriorZYear Prior3 Year
To Date To Date Ended December 31
1o INAUSHTIAL ... e revveri ettt ettt ssnsses | sesessessasssessassansnssestenssnssessessanssnssns | fessnssossunssnssessnssnssastanssnssessansunssess | nessessssonsssssessansunssessasssnssnssansensaness
2. Ordinary life INSUTANCE. .......c.euiiiieiieiieiseie ettt ssssntenses | sessstessesssssssessessessssanees 1,892,236 | ..o 1,921,721 | oo 4,301,156
3. Ordinary individUal @NNUIIES...........vererrieerireieieeiseeeisissiseess st essssssssesssssssessenes | sesessssssessessssssessassnes 568,660,744 | ......coovvrverririinne 322,378,449 | ... 713,272,530
4. Creditlife (Group and iNAIVIAUAI...........ccviirieieiiieieie st sessssesses | stsessstessessesssssssessesssssssessessssessessesse | sassesssssssessessessssessessessssessessessnsassess | stessessessessssessesessssessessessnsassessessnse
5. Group life INSUMANCE. .......c.cvveveevcrcee ettt ess st ssss s saenas | sevssssesssssssesessisseseeses 213187717 | oo, 214,673,417 | oo 429,577,013
8. GrOUD @NNUIIES. ....vvvevvesreirerisieieiiesisesiesi st nsntensses | reeessssssnenssenseeseseees 51,586,528 | .....ccvvrereierririinenens 65,596,988 | .......cocvererrierrinens 118,108,734
7o ABH = IOUD ettt | bttt 398,466,946 | .......ooevererirrinens 405,194,632 | ....oovvverrrirrrirerennne 814,003,340
8. A&H - credit (Group and iNIVIAUA)...........cccvevirireiieeee et besssesens | cresissesssssesessesessssssessssebessssssesssnses | sbessssssessssesesssesessssesasassesesssesassnses | sbesesssesassssesessesessssssesassetesessesessnnes
0. ABH = OlNBI ...ttt | sttt 65,799 | oo 86,743 | covvoreeeeeies 130,922
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11 SUBLOLAL. ...t st | cebi et 1,233,859,970 | ...cvorerrrrrierin 1,009,831,950 | ...cvvrrerreriierinnnes 2,079,393,695
12, DepPOSIt-tyPE COMIACES.......c.cviviveiiercicteteict et esns | sbsseressnsessssssesensnsenas 100,000,000 | ..ocvereiireriiciernias 300,000,000 | oo 600,000,000
13, TOMAL et | et 1,333,859,970 | ...coovrrrrrrricrirns 1,309,831,950 | ...cvvvrrrercriicrinnnes 2,679,393,695

DETAILS OF WRITE-INS

1003.

1098.

1099.

Summary of remaining write-ins for Line 10 from overflow page..........ccccovovvevvririeereennns

Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)......oreierurnrrnresrsissseseessrsseeseesenseens
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statement as of June 30, 2017 ofthe  R€li@NCE Standard Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

1.

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN

A.

Accounting Practices

The accompanying financial statements of Reliance Standard Life Insurance Company (the
“Company”) have been prepared in conformity with statutory accounting practices (“SAP”) as set forth
in the National Association of Insurance Commissioners (“NAIC”) Accounting Practices and
Procedures manuals and the NAIC Annual Statement Instructions manuals and with accounting

practices prescribed by the State of Illinois.

SSAP

FIS
Page

FIS
Line #

June 30,
2017

December 31,
2016

Net Income

(1) RSL State Basis (Page 4, Line 35, Columns 1 & 3)

(2) State Prescribed Practices thatincrease/(decrease) NAIC SAP:

e.g., Depreciation of fixed assets

(3) State Permitted Practices thatincrease/(decrease) NAIC SAP:
e.g., Depreciation, home office property

(4) NAIC SAP (1-2-3=4)

$ 83,485,160

$ 166,046,665

$ 83,485,160

$ 166,046,665

Surplus

(5) RSL State Basis (Page 3, Line 38, Columns 1 & 2)

(6) State Prescribed Practices thatincrease/(decrease) NAIC SAP:

$ 1,053,354,812

$1,066,091,063

(7) State Permitted Practices thatincrease/(decrease) NAIC SAP:

(8) NAIC SAP

e.g., Goodwill, net
e.g., Fixed Assets, net

e.g., Home office Property
(5-6-7=8) XK | XXX [ xxx

$1,053,354,812 | $1,066,091,063

Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with SAP requires management to make
estimates and assumptions that affect the reported amounts of assets and liabilities. SAP also requires
disclosure of contingent assets and liabilities at the date of the financial statements and the reported
amounts of revenue and expenses during the reporting period. Actual results could differ from those
estimates.

Accounting Policy

Ordinary life insurance premiums are recognized as income over the premium-paying period of the
related policies. Group life and accident and health premiums are earned ratably over the terms of the
related insurance and reinsurance contracts or policies. Considerations for annuity and supplementary
contracts with mortality or morbidity risk are recognized as revenue when received. Funds received
from deposit-type contracts, annuity and supplementary contracts without mortality or morbidity risk,
are recorded as an addition to policy reserves and are not recognized as revenue. Expenses incurred
in connection with acquiring new insurance business, including acquisition costs such as sales
commissions, are charged to operations as incurred.

In addition, the Company uses the following accounting policies:

(1) Short-term investments are stated at cost or amortized cost.

(2) Bonds not backed by other loans are stated at amortized cost using the interest method,
except for those in reserve class six, which are stated at the lower of amortized cost or market
value.

3) Common stocks are stated at market value, except common stocks of affiliated companies,
which are valued as stated in item (7) of this Note 1(C) and Note 10 below.

4) Preferred stocks are stated at cost, except for those in reserve classes four through six which
are stated at the lower of cost or market value.

(5) Mortgage loans on real estate are stated at amortized cost using the interest method.

(6) Loan-backed securities are stated at either amortized cost or the lower of amortized cost or

fair market value using the interest method; significant changes in estimated cash flows from
the original purchase assumptions are accounted for using the prospective method.

@) The Company owns 100% of the common stock of First Reliance Standard Life Insurance
Company (“FRSLIC"). The Company's carrying value of the stock is equal to the statutory
capital and surplus of FRSLIC.

(8) The Company has certain ownership interests in limited partnerships and limited liability
companies. The Company carries these interests based on the underlying audited GAAP
equity of the investee.

(9) The Company's derivative instruments that do not meet the criteria to qualify for hedge
accounting are accounted for at fair value and the related changes in fair values during the
holding period are recorded as unrealized gains and losses.

(20) The Company considers anticipated investment income in its review of reserves for potential
premium deficiencies.
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statement as of June 30, 2017 ofthe  R€li@NCE Standard Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

(12) Unpaid claims and claim adjustment expenses include an amount determined from individual
case estimates and loss reports and an amount, based on past experience, for losses
incurred but not reported. Such liabilities are necessarily based on assumptions and
estimates, and while management believes the amount is adequate, the ultimate liability may
be in excess of or less than the amount provided. The methods for making such estimates
and for establishing the resulting liability are continually reviewed and any adjustments are
reflected in the period determined.

The Company has not modified its capitalization policy from the prior period.

Not Applicable.

(12)
(13)

The amounts reported in this statement that pertain to the entire business of the Company include, as
appropriate, the activity of the Company’s separate account business.

Going Concern

Management has no substantial doubt about the Company’s ability to continue as a going concern
based on current capitalization levels, historical profitable operating results, significant operating cash
flows, as well as the existence of a capital support agreement for the Company’s benefit with its parent
company, Tokio Marine & Nichido Fire Insurance Company, Ltd, an insurance company domiciled in
Japan ("TMNF").

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

BUSINESS COMBINATIONS AND GOODWILL

During the first quarter ended March 31, 2017, the Company identified an error on the calculation of
the aggregate contract reserves for accident and health related to the duration of benefits that were
incorrectly applied. The correction of this error, which was made in accordance with Statement of
Statutory Accounting Principle No.3, Accounting Changes and Correction of Errors, resulted in an
increase of the reserves of $24,080,848, for which an amended financial statement was not filed and is
reported as an adjustment, net of a federal income tax benefit, to unassigned surplus.

Not applicable.

DISCONTINUED OPERATIONS

Not applicable.

INVESTMENTS

A. Mortgage Loans

(1) During 2017, the Company acquired commercial other mortgage loans with a maximum and

minimum lending rate of 15.22% and 3.02%, respectively.

(2) The maximum percentage of any one loan to the value of security at the time of the loan

was 92.31%.
3) Not applicable.

4) Age Analysis of Mortgage Loans:

Residential Commercial

Farm Insured | All Other | Insured All Other Mezzanine

Total

a. Current Year

1. Recorded Investments (All)
(a) Current $ - $ - $ -9 $2,214970,117 [ $ 327,916,078
(b) 30-59 Days pastdue - - - - - .
(c) 60-89 Days pastdue - - - - - .
(d) 90-179 Days pastdue - - - 6,804,786 -
(e) 180+ Days pastdue - - - - - .

2. Accruing interest 90-179 days
pastdue
(@) Recorded investment - - - - - .
(b) Interestaccrued - - - - - .

3. Accruing interest 180+ days

pastdue
(a) Recorded investment - - - - - .
(b) Interestaccrued - - - - - .
4. Interestreduced
(a) Recorded investment - - - - - .
(b) Number of loans - - - - - .
(c) Percentreduced 0% 0% 0% 0% 0% 0%

$2,542,886,195

6,804,786

0%
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statement as of June 30, 2017 ofthe  R€li@NCE Standard Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

Residential Commercial

Farm Insured | All Other | Insured All Other Mezzanine Total

b. Prior Year

1. Recorded Investments (All)
(@) Current $ -1$ - $ -1 % -1$1,801,282,978 | $308,520,077 | $ 2,109,803,055
(b) 30-59 Days pastdue - - - - - - -
(c) 60-89 Days pastdue - - - - - ; .
(d) 90-179 Days pastdue - - - - - - -
(e) 180+ Days pastdue - - - - - - -

2. Accruing interest 90-179 days
pastdue
(a) Recorded investment - - - - - - -
(b) Interestaccrued - - - - - - -

3. Accruing interest 180+ days past
due
(a) Recorded investment - - - - - - -
(b) Interestaccrued - - - - - - -

4. Interestreduced
(a) Recorded investment - - - - - - -
(b) Number of loans - - - - - - -
(c) Percentreduced 0% 0% 0% 0% 0% 0% 0%

(5-8) Not applicable.

(9) The Company recognizes interest income on its impaired loans upon receipt. Cash receipts
are recorded on the day the payments are received by the Company.

B-C. Not applicable.
D. Loan-Backed Securities

(1) Prepayment assumptions for single class and multi-class mortgage-backed and asset-backed
securities were obtained from broker-dealer survey values or internal estimates. These
assumptions are consistent with the current interest rate environment. The prospective
adjustment method is used to value all securities.

(2) Not applicable.

3) The Company did not experience any other-than-temporary impairments based on the
Company's intent to sell or inability or lack of intent to retain the investment in the security for a
period of time sufficient to recover the amortized cost basis. Other-than-temporary
impairments classified on the basis that the present value of cash flows expected to be
collected is less than the amortized cost basis of the security are presented in the table below.

Book/Adjusted Date of
Carrying Value Present Value Book/Adjusted Financial
Before of Carrying Value Statement
Current Period Projected Recognized After Fair Where
CUSIP oTTI Cash Flows OTTI OTTI Value Reported
05968KAM6 5,955,757 5,229,976 (725,782) 5,229,976 5,229,976 3/31/2017
46630JAP4 6,635,491 4,735,955 (1,899,536) 4,735,955 4,735,955 3/31/2017
43709YAB5 1,323,032 1,015,762 (307,270) 1,015,762 796,034 6/30/2017
46630JAP4 4,115,504 3,510,300 (605,203) 3,510,300 3,510,300 6/30/2017
18,029,784 14,491,993 (3,537,791) 14,491,993 14,272,265
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(4)

(5)

The gross unrealized losses and fair value of loan-backed securities aggregated by the length of time the
individual securities have been in a continuous temporarily impaired position are as follows:

The aggregate amount of unrealized losses:

1. Less than 12 Months $ (8,828,296)
2. 12 Months or Longer $ (43,017,263)

The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 465,137,336
2. 12 Months or Longer $ 479,948,597

Declines in the fair value of investments that are considered in the judgment of management to be
other than temporary are reported as realized losses. Management evaluates, among other things,
the financial position and prospects of the issuer, conditions in the issuer's industry and geographical
area, liquidity of the investment, changes in the amount or timing of expected future cash flows from
the investment and recent changes in the credit ratings of the issuer by a ratings agency to determine
if and when a decline in the fair value of an investment below amortized cost is other than temporary.
The length of time and extent to which the fair value of the investment is lower than its amortized cost,
the Company's ability and intent to retain the investment to allow for anticipated recovery in the
investment's fair value and whether the Company has made a decision to sell the investment are
other factors also considered.

Not applicable.

The Company had real estate held for sale with a book/adjusted carrying value of $3,294,026 as of
June 30, 2017 and $3,518,502 as of December 31, 2016. As of June 30, 2017, the Company
recognized $224,477 of other than temporary impairment losses due to the decline in the fair value
below the book value of this property. The Company had real estate held for the production of income
with a book/adjusted carrying value of $499 as of June 30, 2017 and December 31, 2016,
respectively. During 2017, the Company did not recognize other than temporary impairment losses
due to declines in the fair value below the book value of this property.

Not applicable.
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Restricted Assets.

(1) Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

Current Year

Percentage

10

11

Restricted
Asset
Category

Total
General
Account

(GIA)

GIA
Supporting
Separate
IAccount (S/A
Activity (a)

Total
Separate
(S/A) Account
Restricted
Assets

Separate
Account (S/A)
Assets
Supporting
GI/A Activity (b)

Total
(1Plus 3)

Total
from
Prior
Year

Increase/
(Decrease)
(5 minus 6)

Total
Nonadmitted
Restricted
(5 minus 8)

Total
Admitted
Restricted

Gross
(Admitted &
Nonadmitted)

Restricted
to Total
Assets ('c)

Admitted
Restricted
to Total
Admitted
Assets (d)

a. Subject to
contractual
obligation for

w hich liability is
not shown

0.0%

0.0%

b. Collateral held
under security
lending
agreements

0.0%

0.0%

c. Subject to
repurchase
agreements

0.0%

0.0%

d. Subject to
reverse

repurchase
agreements

0.0%

0.0%

e. Subject to
dollar

repurchase
agreements

0.0%

0.0%

f. Subject to
dollar reverse
repurchase
agreements

0.0%

0.0%

g. Placed under
option contracts

0.0%

0.0%

h. Letter stock
or securities
restricted as to
sale (excluding
FHLB capital
stock)

0.0%

0.0%

i. FHLB capital
stock

2,000,000

2,000,000

309,400

1,690,600

2,000,000

0.0%

0.0%

j- On deposit
w ith states

13,685,883

13,685,883

13,489,273

196,610

13,685,883

0.1%

0.1%

k. On deposit
w ith other
regulatory
bodies

0.0%

0.0%

|. Pledged
collateral to
FHLB (including
assets backing
funding
agreements)

169,202,116

169,202,116

169,202,116

169,202,116

1.5%

1.5%

m. Pledged as
collateral not
captured in
other categories

527,111,204

527,111,204

563,824,981

(36,713,777)

527,111,204

4.5%

4.6%

n. Other
restricted
assets

8,543,594

8,543,594

8,543,594

8,543,594

0.1%

0.1%

0. Total
Restricted
Assets

$720,542,797

*
'

$720,542,797

$577,623,654

$ 142,919,143

$720,542,797

6.2%

6.2%

(a) Subset of column 1
(b)) Subset of column 3
(¢) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28
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(2) Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that

Share Similar Characteristics, Such as Reinsurance and Derivatives, Are Reported in the Aggregate)

Gross (Admitted and Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 4 5
Gross
G/A Total Separate Total ( Admitted &| Admitted
Total Supporting Separate | Account (S/A) Total Current Nonadmitted) [ Restricted
Description General Separate Account Assets from Increase/ Year Restricted to Total
of Account  [Account (S/A) | Restricted Supporting Total Prior (Decrease) Admitted to Total Admitted
Assets (GIA) Activity (a) Assets GIA Activity (b) | ( 1Plus 3) Year (5 minus 6) Restricted Assets Assets
Mortgage related
securities pledged
to RSLT $364,318,001 | $ $ $ $364,318,001 | $ 393,294,234 | $ (28,976,233)| $ 364,318,001 31% 3.2%
Reinsurance 152,671,685 152,671,685 160,582,006 (7,910,321)| 152,671,685 1.3% 1.3%
Derivatives 10,121,518 10,121,518 9,948,741 172,777 10,121,518 0.1% 0.1%
Total Restricted
Assets $527,111,204 | $ $ $ $527,111,204 | $ 563,824,981 | $ (36,713,777)| $ 527,111,204 4.5% 4.6%
(a) Subset of column 1
(b)) Subset of column 3
(3) Detall of Other Restricted Assets (Contracts that Share Similar Characteristics, Such as
Reinsurance and Derivatives, Are Reported in the Aggregate)
Gross (Admitted and Nonadmitted) Restricted 8 Percentage
Current Year 6 7 9 10
1 2 3 4 5
Gross
GIA Total Separate Total ( Admitted &| Admitted
Total Supporting Separate | Account (S/A) Total Current Nonadmitted) [ Restricted
Description General Separate Account Assets from Increase/ Year Restricted to Total
of Account  [Account (S/A) | Restricted Supporting Total Prior (Decrease) Admitted to Total Admitted
Assets (GIA) Activity (a) Assets GIA Activity (b) |  ( 1Plus 3) Year (5 minus 6) Restricted Assets Assets
Restricted cash $ 854359 [ $ $ $ $ 854359 | $ $ 8543594 (% 854359 0.1% 0.1%
Total other
restricted assets | $ 8,543,594 | $ $ $ $ 85435% | $ $ 8543594 [$ 854359 0.1% 0.1%
(a) Subset of column 1
(b) Subset of column 3
(4) Not applicable.
I-K Not applicable.
L 5* Securities
Number of 5* Securities Aggregate BACV Aggregate Fair Value
Investment Current Year| Prior Year | Current Year Prior Year Current Year Prior Year
1.Bonds - AC 2 5% 9,479575$ 7,802,090 [$ 9479576 |$ 7,801,492
2.LB&SS-AC 1 1 9,320,071 9,116,840 9,022,383 8,719,471
3. Preferred Stock - AC - - - - - -
4. Preferred Stock - FV - - - - - -
5. Total (1+2+3+4) 3 6% 18,799,646 $ 16,918,930 |$% 18501,959 | $ 16,520,963

AC- Amortized Cost
FV - Fair Value
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6.

7.

8.

JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES Not applicable.

INVESTMENT INCOME Not applicable.

DERIVATIVE INSTRUMENTS

A-C.

E-F.

A currency forward is an agreement to buy or sell a foreign currency, in return for U.S. dollars, at an
exchange rate agreed upon today, to settle on a specific future date. All of the Company’s forward
contracts are traded over-the-counter, which exposes the Company to counterparty risk to the extent
there are unrealized gains on open positions. To minimize counterparty risk, the Company evaluates
all counterparties based on credit ratings and maintains master agreements with netting provisions and
collateral requirements.

An option is an agreement that gives the buyer the right to buy (call option) or sell (put option) a
financial instrument at a specified price within a specified time period. The buyer of an option pays a
premium to the seller on the settlement date. This premium is the buyer’s only cash requirement and
represents the maximum amount at risk. The seller (or writer) of an option receives a premium from
the buyer on the settlement date. The seller settles changes in the market value daily in cash. The
Company is exposed to counterparty risk with respect to any over-the-counter options and minimizes
this risk by requiring collateral from counterparties in an amount equal to any unrealized gains.

An interest rate futures contract is an agreement to buy or sell U.S. Treasury Bonds to settle on a
specific future date. All of the Company's futures contracts are exchange traded which minimize
counterparty risk. The Company satisfies the initial margin requirements with cash.

During 2017, the Company used currency forward contracts to reduce the currency risk inherent in
certain bond investments denominated in foreign currencies. The Company also used interest rate
futures contracts to reduce interest rate-related risk related to certain bond investments.

For the six months ended June 30, 2017 net realized gains on derivatives were $2,243,587. The
portion of unassigned surplus represented by cumulative net unrealized gains on derivatives totaled
$8,848,254 for the six months ended June 30, 2017.

Not applicable.
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9.

A The components of the net deferred tax asset/(liability) at June 30,2017 are as follows:

INCOME TAXES - OPEN

As of June 30, 2017

Ordinary Capital Total
(a) Gross Deferred Tax Assets $ 75,212,607 $ 25,261,502 $ 100,474,109
(b) Statutory Valuation Allowance Adjustments -
(c) Adjusted Gross Deferred Tax Assets (1a-1b) 75,212,607 25,261,502 100,474,109
(d) Deferred Tax Assets Nonadmitted 5,174,835 10,615,285 15,790,120
(e) Subtotal Net Admitted Deferred Tax Asset (1c-1d) 70,037,772 14,646,217 84,683,989
() Deferred TaxLiabilities 36,858,471 14,646,217 51,504,688
(9) Net Admitted Deferred Tax Asset/(Net Deferred Tax
Liability) (1e-1f) $ 33,179,301 $ $ 33,179,301
As of December 31,2016
Ordinary Capital Total
(a) Gross Deferred Tax Assets $ 69,154,498 $ 32,651,730 $ 101,806,228
(b) Statutory Valuation Allowance Adjustments - -
(c) Adjusted Gross Deferred Tax Assets (1la-1b) 69,154,498 32,651,730 101,806,228
(d) Deferred Tax Assets Nonadmitted 4,544,485 20,428,581 24,973,066
(e) Subtotal Net Admitted Deferred Tax Asset (1c-1d) 64,610,013 12,223,149 76,833,162
() Deferred Tax Liabilities 35,828,540 12,223,149 48,051,689
(g) Net Admitted Deferred Tax Asset/(Net Deferred Tax
Liability) (1e-1f) $ 28,781,473 $ $ 28,781,473
Change
Ordinary Capital Total
(a) Gross Deferred Tax Assets $ 6,058,109 $ (7,390,228) $ (1,332,119)
(b) Statutory Valuation Allowance Adjustments - - -
(c) Adjusted Gross Deferred Tax Assets (1a-1b) 6,058,109 (7,390,228) (1,332,119)
(d) Deferred Tax Assets Nonadmitted 630,350 (9,813,296) (9,182,946)
(e) Subtotal Net Admitted Deferred Tax Asset (1c-1d) 5,427,759 2,423,068 7,850,827
() Deferred TaxLiabilities 1,029,931 2,423,068 3,452,999
(g) Net Admitted Deferred Tax Asset/(Net Deferred Tax
Liability) (1e-1f) $ 4,397,828 $ $ 4,397,828
2. Admission Calculation Components SSAP No. 101:
As of June 30,2017
Ordinary Capital Total
(@) Federal Income Taxes Paid in Prior Years Recoverable
Through Loss Carrybacks. $ 33,179,301 $ $ 33,179,301
(b) Adjusted Gross Deferred Tax Assets Expected To Be
Realized (Excluding The Amount Of Deferred Tax Assets
From 2(a) above) After Application of the Threshold
Limitation. (The Lesser of 2(b)1 and 2(b)2 Below) - -
1. Adjusted Gross Deferred Tax Assets Expected to be
realized Following the Balance Sheet Date. - -
2. Adjusted Gross Deferred Tax Assets Allowed per
Limitation Threshold. XXX XXX 152,809,915
(c) Adjusted Gross Deferred Tax Assets (Excluding The
Amount of Deferred Tax Assets From 2(a) and 2(b)
above) Offset by Gross Deferred Tax Liabilities. 36,858,471 14,646,217 51,504,688
(d) Deferred Tax Assets Admitted as the result of application
of SSAP No. 101. Total (2(a) +2(b) + 2(c)) $ 70037772 $ 14646217 $ 84,683,989

Q07.7



statement as of June 30, 2017 ofthe  R€li@NCE Standard Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

As of December 31,2016

Ordinary Capital Total

(a) Federal Income Taxes Paid in Prior Years Recoverable

Through Loss Carrybacks. $ 28,781,473 % - % 28,781,473
(b) Adjusted Gross Deferred Tax Assets Expected To Be

Realized (Excluding The Amount Of Deferred Tax Assets

From 2(a) above) After Application of the Threshold

Limitation. (The Lesser of 2(b)1 and 2(b)2 Below) - - -

1. Adjusted Gross Deferred Tax Assets Expected to be

realized Following the Balance Sheet Date. - - -

2. Adjusted Gross Deferred Tax Assets Allowed per

Limitation Threshold. XXX XXX 155,359,162
(c) Adjusted Gross Deferred Tax Assets (Excluding The

Amount of Deferred Tax Assets From 2(a) and 2(b)

abowe) Offset by Gross Deferred Tax Liabilities. 35,828,540 12,223,149 48,051,689
(d) Deferred Tax Assets Admitted as the result of application
of SSAP No. 101. Total (2(a) + 2(b) + 2(c)) $ 64,610,013 $ 12,223,149 $ 76,833,162
Change
Ordinary Capital Total

(@) Federal Income Taxes Paid in Prior Years Recoverable

Through Loss Carrybacks. $ 4,397,828 $ - $ 4,397,828
(b) Adjusted Gross Deferred Tax Assets Expected To Be

Realized (Excluding The Amount Of Deferred Tax Assets

From 2(a) above) After Application of the Threshold

Limitation. (The Lesser of 2(b)1 and 2(b)2 Below) - - -

1. Adjusted Gross Deferred Tax Assets Expected to be

realized Following the Balance Sheet Date. - - -

2. Adjusted Gross Deferred Tax Assets Allowed per

Limitation Threshold. XXX XXX (2,549,247)
(c) Adjusted Gross Deferred Tax Assets (Excluding The

Amount of Deferred Tax Assets From 2(a) and 2(b)

abowe) Offset by Gross Deferred Tax Liabilities. 1,029,931 2,423,068 3,452,999
(d) Deferred Tax Assets Admitted as the result of application

of SSAP No. 101. Total (2(a) + 2(b) +2(c)) $ 5,427,759 $ 2,423,068 $ 7,850,827

3. June 30, 2017 December 31, 2016

(a) Ratio Percentage Used to Determine Recovery Period

And Threshold limitation Amount. 708% 810%
(b) Determine Recovery Period And Threshold Limitation In

2(b)2 Above. 1,018,732,766 1,035,727,745

4. Impact of Tax-Planning Strategies:
As of June 30, 2017

Ordinary Capital

(@) Determination Of Adjusted Gross Deferred Tax Assets

And Net Admitted Deferred Tax Assets, By Tax Character

As APercentage.
1. Adjusted Gross DTAs Amount From Note 9A1( c) $ 75,212,607 $ 25,261,502
2. Percentage Of Adjusted Gross DTAs By Tax Character

Attributable To The Impact Of Tax Planning Strategies 0% 0%
3. NetAdmitted Adjusted Gross DTAs Amount From Note

9A1(e) $ 70,037,772 $ 14,646,217
4. Percentage Of Net Admitted Adjusted Gross DTAs By Tax
Character Admitted Because Of The Impact Of Tax
Planning Strategies 0% 0%
Does the Company's tax planning strategies include the
use of reinsurance? Yes No X

—
(=)
~
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Impact of Tax-Planning Strategies

As of December 31, 2016

Ordinary Percent

Capital Percent

(a) Determination Of Adjusted Gross Deferred Tax Assets
And Net Admitted Deferred Tax Assets, By Tax
Character As APercentage.

1. Adjusted Gross DTAs Amount From Note 9A1( c) $ 69,154,498  $ 32,651,730
2. Percentage Of Adjusted Gross DTAs By Tax Character

Attributable To The Impact Of Tax Planning Strategies 0% 0%
3. Net Admitted Adjusted Gross DTAs Amount From

Note 9A1(e) $ 64,610,013 $ 12,223,149
4. Percentage Of Net Admitted Adjusted Gross DTAs By

Tax Character Admitted Because Of The Impact Of Tax

Planning Strategies 0% 0%
(b) Does the Company's tax planning strategies include

the use of reinsurance? Yes No X
Impact of Tax-Planning Strategies Change

Ordinary Percent

Capital Percent

(a) Determination Of Adjusted Gross Deferred Tax Assets
And Net Admitted Deferred Tax Assets, By Tax
Character As APercentage.

1. Adjusted Gross DTAs Amount From Note 9A1( c) $ 5,068,109 $ (7,390,228)
2. Percentage Of Adjusted Gross DTAs By Tax Character
Attributable To The Impact Of Tax Planning Strategies 0% 0%
3. Net Admitted Adjusted Gross DTAs Amount From
Note 9A1(e) $ 5,427,759 $ 2,423,068
4. Percentage Of Net Admitted Adjusted Gross DTAs By
Tax Character Admitted Because Of The Impact Of Tax
Planning Strategies 0% 0%
(b) Does the Company's tax planning strategies include
the use of reinsurance? Yes No X
B. Temporary differences for which a DTL have not been established: Not applicable.
C Currentincome taxes incurred consist of the following major components:
June 30, June 30,
2017 2016 Change
1. Currentincome Tax
(a) Federal $ 32,559,577 $ 35,816,388 $ (3,256,811)
(b) Foreign - - -
(c) Subtotal 32,559,577 35,816,388 (3,256,811)
(d) Federal income tax on net capital gains (3,618,010) (2,713,874) $ (904,136)
(e) Utilization of capital loss carry-forwards - - -
(f) Other - - -
(9) Federal and foreign income taxes incurred $ 28,941,567 $ 33,102,514 $ (4,160,947)
2. Deferred Tax Assets:
June 30,2017 December 31,2016 Change
(a) Ordinary
(1) Discounting of unpaid losses $ 9,097,947 $ 8,130596 $ 967,351
(2) Unearned premium reserve 273,769 503,944 (230,175)
(3) Policyholder reserves - - -
(4) Investments 7,161,263 6,805,042 356,221
(5) Deferred acquisition costs 37,649,706 35,304,504 2,345,202
(6) Policyholder dividends accrual - - -
(7) Fixed assets 4,918,831 4,346,475 572,356
(8) Compensation and benefits accrual 1,906,996 2,635,135 (728,139)
(9) Pension accrual 7,876,239 7,501,398 374,841
(10) Receivables - nonadmitted - -
(11) Netoperating loss carry-forward - -
(12) Taxcredit carry-forward - -
(13) Other (including items <5% of total ordinary tax
assets) 6,327,856 3,927,404 2,400,452
(99) Subtotal $ 75,212,607 $ 69,154,498 $ 6,058,109

(b) Statutory valuation allowance adjustment
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June 30, 2017 December 31,2016 Change
(c) Nonadmitted 5,174,835 4,544 485 630,350
(d) Admitted ordinary deferred taxassets (2a99 - 2b - 2¢) $ 70,037,772 $ 64,610,013 $ 5,427,759
(e) Capital:
(1) Investments $ 25261502 % 32,651,730 $ (7,390,228)
(2) Net Capital loss carry-forward
(3) Realestate
(4) Other (including items <5% of total capital tax assets)
(99) Subtotal 25,261,502 32,651,730 (7,390,228)
(f) Statutoryvaluation allowance adjustment
(9) Nonadmitted 10,615,285 20,428,581 (9,813,296)
(h) Admitted capital deferred tax assets (2e99 - 2f - 29) 14,646,217 12,223,149 2.423,068
(i) Admitted deferred tax assets (2d + 2h) 3 84,683,989 $ 76,833,162 $ 7,850827
3. Deferred Tax Liabilities:
(@) Ordinary:
(1) Investments $ 34,164,116  $ 34,043386 % 120,730
(2) Fixed Assets
(3) Deferred and uncollected premium
(4) Policyholder reserves
(5) Other (including items <5% of total ordinary tax liabilities) 2,694,355 1,785,154 909,201
(99) Subtotal $ 36,858471 $ 35828540 $ 1,029,931
(b) Capital:
(1) Investments 14,646,217 12,223,149 2,423,068
(2) Realestate
(3) Other (including items <5% of total capital tax liabilities)
(99) Subtotal 14,646,217 12,223,149 2,423,068
(c) Deferred taxliabilities (3a99 + 3b99) 51,504,688 48,051,689 3,452,999
4. Net deferred tax assets/liabilities (2i - 3c) $ 33,179,301 $ 28,781,473 $ 4,397,828
5. Reconciliation Between Deferred Inventory and the Change in Net Deferred Income Taxes
2017 2016 Change
(@) Total deferred taxassets $ 100,474,109 $ 101,806,228 $ (1,332,119)
(b) Total deferred tax liabilities $ 51,504,688 $ 48,051,689 $ 3,452,999
(c) Netdeferred taxassets/liabilities $ 48,969,421 $ 53,754,539 $ (4,785,118)
(d) Statutory valuation allowance adjustment ("SVA") $ $ $
(e) Netdeferred tax assets/liabilities after SVA $ 48,969,421 $ 53,754,539 $ (4,785,118)
() Taxeffect of unrealized gains/(losses) 4,777,090
(g9) Minimum Pension Liability -
(h) Other intraperiod allocation of deferred tax movement (549,878)
(i) Change in netdeferred income tax [charge/(benefit)] $ (557,906)
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D. Reconciliation of Federal Income Tax Rate to Actual Effective Rate.

Among the more significant book tax adjustments were the following:

June 30, 2017

Income Effective
Tax Tax Rate
Expense (%)

Provision computed at statutory rate 39,349,354 35.0%
Tax-exemptinterest (1,490,799) -1.3%
Amortization of interest maintenance reserve (2,510,890) -2.2%
Change in nonadmitted assets (4,927,752) -4.4%
Current Year Permanent Differences (920,596) -0.8%
Other 156 0.0%
Total 29,499,473 26.3%
Federal income taxes incurred 32,559,577 29.0%
Realized capital gains (losses) tax (3,618,010) -3.2%
Change in net deferred income taxes 557,906 0.5%
Total statutoryincome taxes 29,499,473 26.3%

June 30, 2016

Income Effective
Tax Tax Rate
Expense (%)

Provision computed at statutory rate 36,098,959 35.0%
Tax-exemptinterest (1,471,698) -1.4%
Amortization of interest maintenance reserve (2,939,437) -2.8%
Change in nonadmitted assets (1,217,911) -1.2%
Current Year Permanent Differences (914,126) -0.9%
Prior period balance adjustments 694,839 0.7%
Other 1) 0.0%
Total 30,250,625 29.4%
Federal income taxes incurred 35,816,388 34.7%
Realized capital gains (losses) tax (3,713,874) -2.6%
Change in net deferred income taxes (2,851,889) -2.7%
Total statutoryincome taxes 29,250,625 29.4%
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E. Operating Loss and Tax Credit Carryforwards and Protective Tax Deposits

1. Not applicable.
2. The following are income taxes incurred in the current and prior year that will be available for recoupment
in the event of future net losses:
Amount of Tax

Year Ordinary Capital Total
June 30, 2017 $ 32,559,577  $ - $ 32,559,577
December 31, 2016 $ 89,041,448 % - $ 89,041,448
December 31, 2015 $ 76,169,627  $ 8,834,430 $ 85,004,057

3. Not applicable.

F. 1.The Company consolidates its federal income tax return with the return of its ultimate domestic parent, Delphi
Financial Group, Inc. ("DFG"). DFG and all of its direct and indirect subsidiaries are members of the consolidated
tax group. See Schedule Y, Part 1 for a list of the members of the consolidated tax group.

2.The method of allocation between the companies is subject to a written tax allocation agreement approved by the
Company's Board of Directors. The agreement requires the Company to accrue federal taxes based on the amount
of tax it would have paid or received if it had filed on a separate return basis with the Internal Revenue Senvice.
Intercompany tax balances are settled within 15 days after filing a tax return or receipt of a refund.

G. Not applicable.

10. INFORMATION CONCERNING PARENT, SUBSIDIARIES AND AFFILIATES

A-C. On December 21, 2011, the Company's ultimate parent, DFG, entered into an Agreement and Plan of
Merger with Tokio Marine Holdings, Inc., a Japanese corporation ("Tokio Marine"), and TM Investment
(Delaware) Inc. ("TM Sub"), a Delaware corporation which was wholly owned by TMNF which is a
subsidiary of Tokio Marine. After being approved by DFG's stockholders and by the relevant regulatory
authorities in Japan and the U.S., the merger transaction closed on May 15, 2012, pursuant to which
TM Sub was merged with and into DFG, the surviving corporation in the merger. As a result, DFG
became a subsidiary of TMNF and Tokio Marine became DFG'’s ultimate parent.

The outstanding shares of the Company’s preferred stock are owned by DFG, Reliance Standard Life
Insurance Company of Texas (“RSL-Texas”), the Company’'s direct parent, and Safety National
Casualty Corporation (“SNCC"), a subsidiary of DFG. During the six months ended June 30, 2017, the
Company paid cash dividends on its cumulative preferred stock issued to SNCC, DFG and RSL-Texas
totaling $1,000,000, $800,000 and $200,000, respectively.

On October 1, 2015, the Company received a contribution to its surplus from its immediate parent
company, RSL-Texas, of 36 shares of common stock of DFG which had an admitted value of
$62,926,198. The amount deducted from the market value of this common stock in accordance with
the NAIC Securities Valuation Office Purposes and Procedures Manual ("SVO Manual”) was
$22,872,653 at December 31, 2015.

On December 15, 2015, the Company issued a 5.00% fixed rate surplus note with a principal amount
of $100,000,000 to SNCC in exchange for cash. For more information related to this surplus note,
please see Note 13(11).

From time to time, the Company has obtained advances from its parent, RSL-Texas, for purposes of
financing mortgage-related investments. To fund these advances, RSL-Texas obtained advances from
the Federal Home Loan Bank of Dallas (“FHLB Dallas”). The terms of the Company's advances from
RSL-Texas are identical to the terms of RSL-Texas' advances from the FHLB Dallas. As of June 30,
2017 and December 31, 2016, the Company had an outstanding borrowing from RSL-Texas, which
totaled $55,342,146 including accrued interest of $342,146.

In 2014, the Company’'s parent, RSL-Texas, issued various funding agreements in an aggregate
principal amount of $300,000,000 to the FHLB Dallas, the liabilities under which have been ceded by
RSL-Texas to the Company under an indemnity reinsurance agreement. The Company has
collateralized its obligations under this reinsurance agreement by pledging certain investment
securities to RSL-Texas, which have in turn been pledged by RSL-Texas to the FHLB Dallas to
collateralize RSL-Texas’ obligations under the funding agreements issued to the FHLB Dallas. During
the first quarter of 2017, RSL-Texas repaid $100,000,000 in aggregate principal amount of the funding
agreements at their maturity.

On December 31, 2014, SNCC issued to the Company a surplus note in the principal amount of
$40,000,000 in exchange for a cash payment by the Company in such amount. The maturity date of
the surplus note is January 15, 2045. Interest is payable semi-annually at a rate of 5.0% per annum.
As of June 30, 2017, the Company earned $1,022,222 of interest income related to this surplus note.

During 2017, the Company did not obtain any additional advances from RSL-Texas. The Company

paid interest totaling $2,052,875 during the six months ended June 30, 2017 on the advance from
RSL-Texas. See Note 11 for additional information regarding the Company’s borrowings.

Q07.12



statement as of June 30, 2017 ofthe  R€li@NCE Standard Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

11.

DEBT

The Company does not have any material receivables or payables with affiliates other than the items
disclosed in Note 10A-C, Note 11B and Schedule D, Part 1.

There are no guarantees or undertakings for the benefit of any affiliate, which result in a material
contingent exposure to the Company's assets.

Pursuant to an investment consulting agreement, the Company paid to Acorn Advisory Capital, L.P.
certain fixed fees associated with the formulation of the business and investment strategies of the
Company. For the six months ended June 30, 2017 these fees amounted to $6,345,837.

In May 2015, the Company, along with certain of its affiliated insurers, entered into commercial
mortgage loan investment management agreements with ACORE Capital, LP (“ACORE"), a SEC-
registered investment adviser in which certain directors and officers of the Company hold a majority of
the financial interests and in 2016, these agreements were amended and restated to among other
things, increase the capital commitment thereunder. Fees payable under these agreements include a
commitment fee, a management fee and a performance-based fee. For the services rendered to the
Company during the six month ended June 30, 2017 the total fees payable to ACORE amounted to
$6,681,634. All other contracts and cost sharing arrangements are based on generally accepted
accounting principles.

All of the outstanding common shares of the Company are owned by RSL-Texas, a life insurance
company domiciled in Texas. The outstanding shares of the Company’s preferred stock are owned by
SNCC (250,000 shares), DFG (200,000 shares) and RSL-Texas (50,000 shares).

As of June 30, 2017, the Company owned 36 shares of the common stock of DFG. The amount
deducted from the market value of this common stock in accordance with the SVO manual was
$33,062,199 at June 30, 2017.

Not applicable.

The Company did not recognize any impairment write down for its investment in FRSLIC during the six
months ended June 30, 2017.

Not applicable.
Not significant change.

Not applicable.

A. Debt

(1) The Company has entered into a revolving loan agreement with DFG, under which the Company can
obtain loans from time to time in a total amount of up to $150,000,000. This agreement was amended
and restated during 2016 to increase the maximum borrowing capacity from $100,000,000 to
$150,000,000 and to extend the termination date to December 31, 2026. At the option of the Company,
early repayment may be made without penalty. Interest is payable monthly at a variable money market
rate. The loan agreement does not contain any collateral requirements or financial covenants. As of
June 30, 2017 and December 31, 2016, respectively, the Company did not have any outstanding
borrowings under this agreement.

From time to time, the Company has obtained advances from its parent, RSL-Texas, for purposes of
financing mortgage-related investments. To fund these advances, RSL-Texas obtained advances from
the FHLB Dallas. The terms of the Company's advances from RSL-Texas are identical to the terms of
RSL-Texas' advances from the FHLB Dallas. As of June 30, 2017 the Company has one borrowing
outstanding from RSL-Texas, which totaled $55,342,146 including accrued interest of $342,146 and is
included in the liability for borrowed money caption on the balance sheet. Interest paid during the six
months ended June 30, 2017 was $2,052,875. The principal amount of the borrowing outstanding as of
June 30, 2017 is $55,000,000 and matures in 2020. The interest rate on the borrowing is 7.47%. This
borrowing is collateralized by mortgage-related securities owned by the Company. The statement value
and market value of the securities held as collateral totaled $78,578,392 and $83,839,541 respectively,
as of June 30, 2017.

The Company did not have any reverse repurchase agreements outstanding at June 30, 2017.

B. FHLB Agreements

(1) During 2016, the Company became a member of the Federal Home Loan Bank of Chicago (“FHLB
Chicago”). Pursuant to the requirements of the FHLB Chicago, the Company purchased shares of
FHLB Chicago capital stock. The Company owns shares of FHLB Chicago capital stock with a
book/adjusted carrying value of $2,000,000 as of the six months ended June 30, 2017. The stock is
carried at cost, as the resale of the securities is restricted only to the FHLB Chicago. During June
2017, the Company issued a funding agreement in the principal amount of $100,000,000 to FHLB
Chicago.
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(2) a.

FHLB Capital Stock — Aggregate Totals

1. Current Period

1 2 3
Total General Separate
2+3 Account Accounts
(@) | Membership Stock — Class A
$ 299,000 | $ 299,000 | $ -
(b) | Membership Stock — Class B
(c) | Activity Stock 1,701,000 1,701,000 -
(d) | Excess Stock - - -
(e) | Aggregate Total
$ 2,000,000 | $ 2,000,000 | $ -
(f) | Actual or estimated
Borrowing capacity as
Determined by the Insurer $ 100,000,000 | $ - XXX
2. Prior Year-end
1 2 3
Total General Separate
2+3 Account Accounts
() | Membership Stock —Class A | $ 309,400 | $ 309,400 | $ -
(b) | Membership Stock — Class B - - -
(c) | Activity Stock - - -
(d) | Excess Stock - - -
(e) | Aggregate Total $ 309,400 | $ 309,400 -
() | Actual or estimated borrowing
capacity as determined by the
insurer $ -1 $ - XXX
b. Membership Stock (Class A and B) Eligible for Redemption
Current Not Eligible 6 Months to | 1to Less
Period for Less Than | Less than 1 than 3 3to5
Total Redemption | 6 Months Year Years Years
1. [ Class A $ 299,000 | $ 299,000 | $ -1 S -1 $ -1 $ -
2. | Class B - - - - - -
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing

1. | Current Year Total General and
Separate Accounts Total Collateral
Pledged (Lines 2+3)

$ 169,202,116

$

169,202,116

$ 100,000,000

2. | Current Year General Account Total
Collateral Pledged

$ 169,202,116

$

169,202,116

$ 100,000,000

3. | Current Year Separate Accounts Total
Collateral Pledge

4. | Prior Year-End Total General and
Separate Accounts Total Collateral
Pledged
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b. Maximum Amount Pledged During Reporting Period

Fair Value

Carrying Value

3
Amount
Borrowed at
Time of
Maximum
Collateral

1. | Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3)

$ 169,202,116

$ 169,202,116

$ 100,000,000

2. | Current Year General Account Maximum
Collateral Pledged

$ 169,202,116

$ 169,202,116

$ 100,000,000

3. | Current Year Separate Accounts
Maximum Collateral Pledge

4. | Prior Year-End Total General and
Separate Accounts Maximum Collateral

Pledged $ -1 % -1$ -
(4) Borrowing from FHLB
a. Amount as of the Reporting Date
1. Current Year
1 2 3 4
Funding
Agreements
Total General Separate Reserves
2+3 Account Account Established
(a) Debt $ -1 $ -1 8 XXX
(b) Funding
Agreements $ 100,000,000 | $ 100,000,000 | $ $ 100,051,463
(c) Other $ -1 % -1 $ XXX
(d) Aggregate Total | $ 100,000,000 | $ 100,000,000 $ 100,051,463
2. Prior Year-end
1 2 3 4
Total General Separate Funding
2+3 Account Account Agreements
Reserves
Established
(a) Debt $ -1$ - - XXX
(b) Funding
Agreements $ -1 $ - -1 S -
(c) Other $ -1 % - - XXX
(d) Aggregate Total | $ -1$ - -1 S -
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Account
1. Debt $ -1 $ -1 $ R
2. Funding
Agreements $ 100,000,000 | $ 100,000,000 | $ -
3. Other $ -1 $ -1 $ -
4. Aggregate Total $ 100,000,000 | $ 100,000,000 | $ -

C.

FHLB Prepayment Obligations

Does the company have
prepayment obligations
under the following
arrangements (YES/NO)?

1. | Debt NO
2. | Funding Agreements NO
3. | Other NO
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12.

13.

RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND

COMPENSATED ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A-D.

F-1.

Defined Benefit Plans

During 2009 and prior, the Company sponsored a qualified non-contributory defined benefit pension
plan covering substantially all employees age 21 or over with more than one year of service with the
Company or its affiliates. The Company funds pension costs in accordance with the requirements of
ERISA. Effective December 31, 2009, the plan was frozen and will not accept new participants after
that date. Existing participants in the plan will not accrue any additional benefits under the plan.

During 2009 and prior, the Company also sponsored a supplemental executive retirement plan. The
plan provided certain key employees with the opportunity for additional postemployment income, which
would otherwise have been limited under the pension plan. The plan is a nonqualified tax-deferred
retirement plan and is not funded. Effective December 31, 2009, the plan was frozen and will not
accept new participants after that date. Existing participants in the plan will not accrue any additional
benefits under the plan.

In addition to pension benefits, the Company provides certain health care and life insurance benefits
(“postretirement benefits”) for retired employees. The health care plan is non-contributory for current
retirees and those employees who attained age 55 with ten years of service by December 31, 1992.
Cost sharing features include deductibles and co-payment provisions. Other employees will be eligible
for a dollar denominated postretirement health plan. Life insurance benefits are generally set at a fixed
percentage of policy face value based on the employee's age. Employees hired after December 31,
1992 are not eligible for any postretirement benefits. The Company funds postretirement benefit
payments as claims are incurred or as premium payments are due to the insurer.

The assets, benefits obligations and periodic costs related to these plans are not material to the
Company’s financial position or results of operation.

Defined Contribution Plans

The Company sponsors a qualified tax-deferred retirement savings plan for employees of the
Company or its affiliates, who are at least 21 years old. In addition, the Company sponsors a
nonqualified tax-deferred savings plan for certain key employees. The Company has created this plan
as an additional tax-deferred savings option for highly compensated employees whose compensation
exceeds the limit on the tax-deferred savings plan or whose contributions to the deferred savings plan
are limited to ensure the plan's compliance with a nondiscrimination test. During the six months ended
June 30, 2017, the Company made matching contributions for every dollar the employee contributes
under the combined plans, up to 4% of the employee’s before-tax contributions. The Company’'s
contributions to the plans were not material.

Not applicable.

CAPITAL AND SURPLUS, SHAREHOLDERS' DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

1.

The Company has 2,000,000 shares of common stock authorized with a $4.50 per share par value of
which 1,334,025 shares are issued and outstanding. The Company also has 600,000 shares of
preferred stock authorized with a $100 per share par value of which 500,000 shares are issued and
outstanding.

Dividends on the Company’s preferred stock are cumulative at a rate of $8 per share, payable semi-
annually. The redemption price is $100 per share.

The maximum amount of dividends which can be paid by lllinois insurance companies to shareholders
in any twelve-month period without prior approval of the Director of Insurance is subject to restrictions
related to prior year statutory surplus and net income. Surplus at December 31, 2016 was
$1,066,091,063 and net income was $166,046,665. Therefore, the maximum total of dividends
available for payout in 2017 without prior approval will be equal to $166,046,665.

On March 31, 2017, the Company paid an ordinary dividend on its common stock of $50,000,000 to
RSL-Texas. On March 31, 2017, the Company paid an ordinary dividend on its preferred stock totaling
$2,000,000. On June 15, 2017, the Company declared an ordinary dividend on its preferred stock
totaling $2,000,000. The payment date for this dividend was July 3, 2017.

Within the limitations described in Note 13(3) above, there are no restrictions placed on the portion of
Company profits that may be paid as dividends to shareholders.

The Company does not have any material restrictions on unassigned surplus.

Not applicable.

The Company does not hold any common stock for special purposes.

During the six month ended June 30, 2017 the Company recorded an estimate of its Affordable Care

Act fee assessment in the amount of $352,308 which increased special surplus funds and reduced
unassigned surplus.
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14.

15.

16.

17.

10.

11.

The portion of unassigned surplus represented by cumulative net unrealized gains totaled $53,680,914
as of June 30, 2017.

The Company issued the following surplus debentures or similar obligations:

Interest And/Or
Interest Par Value (Face Carrying Value of Principal Paid Current  Total Interest And/Or  Unapproved Interest Date of

Date Issued Rate Amount of Notes) Note Year Principal Paid And/Or Principal Maturity

12/15/2015  5.00% $ 100,000,000 $ 100,000,000 $ 2583333 $ 5541666 $ 2,319,444 1/4/2036

12-13.

$ 100,000,000 $ 100,000,000 $ 2583333 $ 5541666 $ 2,319,444

On December 15, 2015, the Company issued a surplus note to SNCC in the principal amount of
$100,000,000 in the exchange for a cash payment in such amount. The maturity date of the
surplus note is January 4, 2036. Interest is payable semi-annually at a rate of 5.0% per annum.
During the six months ended June 30, 2017, the Company paid $2,583,333 of interest relating to
this note.

The surplus note has the following repayment conditions and restrictions: any payment of principal or
interest may be made only with the prior written approval of the Director of the Department of
Insurance of the State of lllinois, with the approval of the Company's Board of Directors and only out of
the Company’s surplus in excess of the minimum amount required under lllinois law. The Company’s
obligations under this surplus note is subordinate to all claims of policyholders and general creditors of
the Company, other than any future holder of this surplus note of the Company or of indebtedness
which is expressly subordinated to such obligations.

Not applicable.

LIABILITIES, CONTINGENCIES AND ASSESSMENTS

A-B.  Not applicable.

C. The Company has no material gain contingencies.

D. During the six month ended June 30, 2017, the Company did not make any payments related to extra-
contractual obligations or bad faith claims stemming from lawsuits.

E. In the course of its business, the Company is a party to other litigation and proceedings, primarily
involving its insurance operations. In some cases, these proceedings entail claims against the
Company for punitive damages and similar types of relief. The ultimate disposition of such pending
litigation and proceedings is not expected to have a material adverse effect on the Company’s results
of operations, liquidity or financial condition.

F. Not applicable.

LEASES No significant change.

INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET

RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK

@)

(2)-(4)

The table below summarizes the face amount of the Company’s financial instruments with off- balance
sheet risk.

Assets Liabilities
June 30, December 31, June 30, December 31,
2017 2016 2017 2016
a. Forwards $ - $ - $ 626,734 $ 423,312
b. Futures 351,051 447,401 - -
c. Options 38,337,324 26,472,994 - -
d. Total $ 38,688,375  $ 26,920,395 $ 626,734 % 423,312

Derivative instruments have off-balance sheet risk. The notional value, market value exposure,
counterparty and other trade terms are available in schedule DB for each individual derivative contract.
For discussions on credit risk, market risk, cash requirements and accounting policy, please see
Note 8 — Derivative Instruments.

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND

EXTINGUISHMENT OF LIABILITIES Not applicable.
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18.

19.

20.

GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS

AND THE UNINSURED PORTION OF PARTIALLY INSURED PLANS Not applicable.

DIRECT PREMIUM WRITTEN/PRODUCED BY MGA'S AND TPA'S No significant change.

FAIR VALUE MEASUREMENTS

A.

The methodologies and valuation techniques used by the Company to value those of its assets, which
are measured at fair value are described below.

Instruments included in bonds include mortgage-backed and corporate securities, U.S. Treasury and
other U.S. government guaranteed securities, securities issued by U.S. government-sponsored
enterprises, and obligations of U.S. states, municipalities and political subdivisions. The market liquidity
of each security is taken into consideration in the valuation technique used to value such security. For
securities where market transactions involving identical or comparable assets generate sufficient
relevant information, the Company employs a market approach to valuation. If sufficient information is
not generated from market transactions involving identical or comparable assets, the Company uses
an income approach to valuation. The majority of the instruments included as bonds are valued
utilizing observable inputs; accordingly, they are categorized in either Level 1 or Level 2 of the fair
value hierarchy described below. However, in instances where significant inputs utilized are
unobservable, the securities are categorized in Level 3 of the fair value hierarchy.

The inputs used in the valuation techniques employed by the Company are provided by nationally
recognized pricing services, external investment managers and internal resources. To assess these
inputs, the Company’s review process includes, but is not limited to, quantitative analysis including
benchmarking, initial and ongoing evaluations of methodologies used by external parties to calculate
fair value, and ongoing evaluations of fair value estimates based on the Company’s knowledge and
monitoring of market conditions.

The levels are categorized as follows:

Level 1- Valuation is based upon quoted prices for identical assets or liabilities in active markets.
Level 1 fair value is not subject to valuation adjustments or block discounts.

Level 2 - Valuation is based upon quoted prices for similar assets or liabilities in active markets or
quoted prices for identical or similar instruments in markets that are not active. In addition, a company
may use various valuation techniques or pricing models that use observable inputs to measure fair
value.

Level 3 - Valuation is generated from techniques in which one or more of the significant inputs for
valuing such assets or liabilities are not observable. These inputs may reflect the Company's best
estimates of the various assumptions that market participants would use in valuing the financial
assets and financial liabilities.

Other investments held at fair value primarily consist of common stock, currency forwards and
purchased option contracts. For private equity investments, since quoted market prices are not
available, the transaction price is used as the best estimate of fair value at inception. When evidence is
believed to support a change to the carrying value from the transaction price, adjustments are made to
reflect expected exit values. Ongoing reviews by Company management are based on assessments of
each underlying investment, and the inputs utilized in these reviews include, among other things, the
evaluation of financing and sale transactions with third parties, expected cash flows, material events
and market-based information. These investments are included in Level 3 of the fair value hierarchy.
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1)

Assets measured at fair value are summarized below:

As of June 30,2017

Level 1 Level 2 Level 3 Total
a) Assets atfair value:
Bonds:

Industrial and miscellaneous $ $ 3,463,425 $ 18,822,661 $ 22,286,086
Total Bonds: 3,463,425 18,822,661 22,286,086
Common Stock:

Industrial and miscellaneous 134,092,403 19,115 134,111,518
Total Common Stock: 134,092,403 19,115 134,111,518
Derivatives: 351,050 38,337,303 38,688,353
Other Assets:

Separate accountassets 66,126,763 91,687,323 157,814,086
Total Assets at Fair Value $ 200,570,216 $ 3,463,425 $ 148,866,402 $ 352,900,043
b) Liabilities at fair value:

Derivatives $ - $ - $ (626,734) $ (626,734)
Total Liabilities at Fair Value $ - $ - $ (626,734) $ (626,734)

As of December 31,2016
Level 1 Level 2 Level 3 Total
a) Assets at fair value
Bonds:

Industrial and miscellaneous $ - $ 4,982,233 $ 15,653,256 $ 20,635,489
Total Bonds: - 4,982,233 15,653,256 20,635,489
Common Stock:

Industrial and miscellaneous 159,847,222 - 19,113 159,866,335
Total Common Stock: 159,847,222 - 19,113 159,866,335
Derivatives: 447,401 - 26,472,994 26,920,395
Other Assets:

Separate account assets 47,096,243 - 105,972,958 153,069,201
Total Assets at Fair Value $ 207,390,866 $ 4,982,233 $ 148,118,321 $ 360,491,420
b) Liabilities at fair value

Derivatives $ - $ - $ (423,313) $ (423,313)
Total Liabilities at fair value $ - $ - $ (423,313) $ (423,313)

(2) -(3) The following table provides reconciliations for Level 3 assets measured at fair value.
Transfers into Level 3 are recognized as of the end of the period. There were no significant
transfers between Level 1 and Level 2.

As of June 30, 2017

Total gains  Total gains
and and

Balance at (losses) (losses) Transfer Balance at

Januaryl,  includedin includedin Transfer to out of June 30,
Level 3 Rollforward 2017 income surplus Purchases Sales Level 3 Level 3 2017
a) Assets
Bonds
Industrial and miscellaneous $ 15653256 § (120,953) § (1,376,954) $ 2004210 §  (164490) $ 2939041 $§  (111,449) $ 18,822,661
Total Bonds $ 15653256 $ (120,953) $ (1,376954) § 2004210 $  (164,490) $ 2939041 $  (111449) $ 18822661
Common Stock
Industrial and miscellaneous  $ 19113 § -8 2§ -8 -9 $ $ 19115
Derivatives 26,472,994 6,786,386 3,489,672 17479442 (15,891,691) 38,337,303
Separate account 105,972,958 1,052,979 3570 (15,342,184) 91,687,323
Total Assets $148118321 § 7718912 $ 2112720 § 19487222 § (31,398,365) $ 2,939,041 $  (111449) $148866,402
b) Liablilities
Derivatives $  (423313) $ (3,023289) $ (203422) § 3023290 $ - $ $ $ (626,734)
Total Liablilities $  (423313) $ (3,023289) $ (203422) § 3023290 $ - $ $ $ (626,734)

(4)-(5) Not applicable.

B. Not applicable.
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C. The carrying values and estimated fair values of certain of the Company’s financial instruments not
recorded at fair value in the consolidated balance sheets are shown below. Because fair values for all
balance sheet items are not required to be disclosed, the aggregate fair value amounts presented
below are not reflective of the underlying value of the Company.

As of June 30,2017

Not
Practicable
Type of Financial Aggregate Admitted Level Level Level (Carrying
Instrument Fair Value Assets 1 2 3 Value)

Assets:
Bonds $ 7945861521 $ 7,643,762,125 $ 11,426,876 $ 6,904,471254 $ 1,029,963391 $
Common Stock 2,145,565 2,145,565 - - 2,145,565
Preferred stock 56,323,250 58,588,850 52,052,417 - 4,270,833
Mortgage loans 2,536,942,526 2,549,690,981 - - 2,536,942,526
Cash and Short-Term

Investments 262,367,190 262,367,190 251,906,325 - 10,460,865 -
Other invested assets 147,433,934 138,536,287 - 107,433,934 - 40,000,000
Total assets $ 10,951,073986 $  10,655,090,998 $ 315,385,618 $ 7,011,905188 $ 3,583,783,180 $40,000,000
Liabilities:
Policyholder account
balances $ 7,750,602,894 $ 7,624,424772  $ - 8 - $ 7750602894 $
Advances from
RSL-Texas 64,588,903 55,342,146 - 64,588,903 -
Separate account 157,814,086 157,814,086 66,126,763 - 91,687,323
Total liabilities $ 7,973,005,883 $ 7,837581,004 $ 66,126,763 $ 64,588,903 $ 7,842,290217 $

The fair values for bonds, preferred and common stocks and other invested assets have been primarily
obtained from broker-dealers and from nationally recognized statistical organizations and, in the case of
certain structured notes, by reference to the fair values of the underlying investments. The carrying values
for loans approximate fair values because these investments are primarily either short-term in duration or
have an underlying interest rate that is variable. The Company has assessed the fair value of the loans
based on a representative sample and determined that any remaining difference between the fair value
and carrying value of loans is not material. There are no quoted market prices available for the Company’s
surplus notes. Fair values for policyholder account balances were determined by deducting an estimate of
the future profits to be realized from the business, discounted at a current interest rate, from the adjusted
carrying values. The fair values for advances from RSL-Texas were calculated using discounted cash flow
analyses based on the interest rates for the advances at the balance sheet date. Separate account
liabilities are recorded at the amount credited to the contract holder, which reflects the fair value of the
corresponding separate account assets, and therefore, carrying value approximates fair value.

D. Not practicable to estimate Fair Value.
Effective
Carrying Interest  Maturity
Type or Class of Financial Instrument Value Rate Date Explanation
Surplus Note $ 40,000,000 5.0% 01/15/2036 The fair value of the
Company’s surplus
notes is not practicable
as a quoted market
price is not available
and it is financially
impracticable to develop
the valuation model
necessary to estimate
fair value.
21. OTHER ITEMS
A-E.  Not applicable.
F. (1) The Company generally characterizes its subprime mortgage underlying mortgage loans to

borrowers with weighted average Fair Issac & Co., Inc. (FICO) credit scores below 650. Additionally,
the weighted-average loan-to-value ratios (LTVs) of these loans are generally above 80%.

(2) Not applicable.
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(3) Direct exposure through other investments at June 30, 2017, was as follows:

Book/ Adjusted OTTI Losses
Actual Cost Carrying Value Fair Value Recognized

Other Investments:

Residential mortgage-

backed securities $ 471,434,362 $ 489,604,283 $ 532,587,441 $ (1,033,052)
Structured securities 8,420,025 9,347,523 12,108,838 -
Total $ 479,854,387 $ 498,951,806 $ 544,696,279 $ (1,033,052)

(4) Not applicable.

G. No significant change.

H. Not applicable.

22. EVENTS SUBSEQUENT

The Company follows Statement of Statutory Accounting Principle No. 9, Subsequent Events, which
establishes general standards of accounting for and disclosure of events that occur through the balance
sheet date but before financial statements are issued or are available to be issued. Financial
statements are considered available to be issued when they are complete in a form and format that
complies with SAP and all approvals necessary for issuance have been obtained; for example, from
management and/or the board of directors. The date through which an entity has evaluated subsequent
events and the basis for that date should also be disclosed. The Company has evaluated subsequent
events that have occurred for recognition or disclosure through August 14, 2017, the date the June
2017 financial statements were available to be issued.

23. REINSURANCE No significant change.

24. RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

Not Applicable.
25. CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT

EXPENSES Not applicable.
26. INTERCOMPANY POOLING ARRANGEMENTS Not applicable.
27. STRUCTURED SETTLEMENTS Not applicable.
28. HEALTH CARE RECEIVABLES Not applicable.
29. PARTICIPATING POLICIES No significant change.
30. PREMIUM DEFICIENCY RESERVES No significant change.
31. RESERVES FOR LIFE CONTRACTS AND ANNUITY CONTRACTS No significant change.
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32. ANALYSIS OF ANNUITY ACTUARIAL RESERVES AND DEPOSIT
TYPE LIABILITES BY WITHDRAWAL CHARACTERISTICS

Separate Separate

Account Account
General With Non % of
Account Guarantees Guaranteed Total Total
A. Subject to discretionary withdrawal:
(1) with market value adjustment $1,929,355,308 $ - $ - $1,929,355,308 25%
(2) atbook value less current surrender
charges of 5% or more 1,606,999,564 - - 1,606,999,564 20%
(3) at fair value - - - - 0%
(4) Total with market value adjustmentor at
fair value 3,536,354,872 - - 3,536,354,872 45%
(5) at book value without adjustment
(minimal charge or adjustment) 1,513,839,443 - - 1,513,839,443 19%
B. Not subject to discretionary withdrawal 2,871,887,451 - - 2,871,887,451 36%
C. Total (gross: direct + assumed) 7,922,081,766 - - 7,922,081,766 100%
D. Reinsurance ceded (297,656,994) - - (297,656,994)
E. Total (net)*(C)-(D) $7,624,424,772  $ - $ - $7,624,424,772

*Reconciliation of total annuity actuarial reserves and deposit fund liabilities

F.
Life & Accident & Health Annual Statement:
1. Exhibit5, Annuity Section, Total (net) $5,056,758,840
2. Exhibit5, Supplementary Contracts with Life Contingencies Section, Totals (net) 15,282,906
3. Exhibit 7, Deposit-Type Contracts, Line 14, Column 1 2,552,383,026
4. Subtotal 7,624,424,772

Separate Accounts Annual Statement:

5. Exhibit 3, Line 0299999, Column 2

6. Exhibit 3, Line 0399999, Column 3

7. Policyholder dividend and coupon accumulations
8. Policyholder premiums

9. Guaranteed interest contracts

10. Other contract deposit funds

11. Subtotal

12. Combined Total $7,624,424,772

33. PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED

A. Deferred and uncollected life insurance premiums and annuity considerations as of June 30, 2017
were as follows:

NET OF
TYPE GROSS LOADING
Ordinary Renewal $ 436,026 $ 370,622
Group Life 22,208,233 21,350,016
Total $22,644,259 $21,720,638
34. SEPARATE ACCOUNTS No significant change.
35. LOSS/CLAIM ADJUSTMENT EXPENSES No significant change.
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2.1

22
3.1

3.2
3.3

4.1
42

6.1
6.2

6.3

6.4

6.5

6.6
71

72

8.1
8.2

8.3
84

9.1

9.11

9.2
9.21

9.3
9.31

10.1

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

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

as required by the Model Act?

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

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

reporting entity?

If yes, date of change:

Yes|[ ]
Yes [

Yes|[ ]

No[X]
] No[]

No[X]

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

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end?

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

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

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

result of the merger or consolidation.

Yes [X

Yes|[ ]

Yes|[ ]

1 No[]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

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

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.

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

By what department or departments?
lllinois Department of Insurance

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

with Departments?

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

by any governmental entity during the reporting period?

If yes, give full information:

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

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

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

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance

Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1

Yes[ ] No[X

213112012

1 NAT]

1

213112012

07/16/2014

Yes[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

N/A[X]
NIA[X]

No[X]

No[X]

No[X]

1

2

Affiliate Name Location (City, State)

FRB

0CC

FDIC

SEC

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?

(=20 ")

o

Compliance with applicable governmental laws, rules and regulations;

o

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

(
(
(
(
(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

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

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

FINANCIAL

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

Qo8

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

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

Yes [X

Yes|[ ]

Yes|[ ]

Yes [X

1 No[]

No[X]

No[X]

1 No[]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.2 Ifyes,

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

indicate any amounts receivable from parent included in the Page 2 amount: $ 56
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: $ 3,141,444
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[ ]
If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 131,460,825 133,623,459
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
All Other 51,748,854 52,066,558
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 183,209,679 $ 185,590,017
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 62,926,198 $ 68,897,046
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ[ ]
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, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
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
BNY Mellon Trust Company of lllinois 2 North LaSalle Street, Suite 1020, Chicago, IL, 60602
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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.3
174

If yes, give full and complete information relating thereto:

1

Old Custodian

2

New Custodian

3
Date of
Change

4

Reason

17.5

Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf

securities"].

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

1

Name of Firm or Individual

2
Affiliation

ACORE Capital, LP

Acorn Advisory Capital L.P.

ACRES Capital, LLC

Bain Capital Credit, LP

Canyon Capital Realty Advisors, LLC

Delphi Capital Management, Inc.

DoubleLine Capital, LP

Eagle Point Credit Management

EARNEST Partner Limited, LLC

Flaherty & Crumrine Incorporated

GC Advisors, LLC

Guggenheim Partners Asset Management, LLC

Verde Asset Management

H.l.G. Capital, LLC

Highbridge Principal Strategies, LLC

Kayne Senior Credit Il Manager, L.P.

RCG Longview Management, LLC

Medley SMA Advisors, LLC

Pine River Capital Management, L.P.

Prophet Capital Asset Management, LP

Reams Asset Management

SIT Fixed Income Advisors II, LLC

Cc|Cc|c|c|c|c|c|c|c|c|c|c|c|c|c|c|>»|c|c|c|>»|C
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

Tennenbaum Capital Partners, LLC

Wells Capital Management, Inc.

Western Asset Management Company

Zais Group, LLC

c|c|c|c

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[X] No[ ]
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[X] No[ ]
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
175054 ACORE Capital, LP n/a Securities Exchange DS
Commission
133040 Acorn Advisory Capital L.P. n/a Securities Exchange DS
Commission
281190 ACRES Capital, LLC n/a Securities Exchange NO
Commission
134852 Bain Capital Credit, LP n/a Securities Exchange NO
Commission
107880 Canyon Capital Realty Advisors, LLC n/a Securities Exchange NO
Commission
n/a Delphi Capital Management, Inc. n/a n/a DS
nla DoubleLine Capital, LP 549300AQKG3ZYRYGH003 Securities Exchange DS
Commission
166370 Eagle Point Credit Management 549300JTVO7DRGOOUO53 Securities Exchange NO
Commission
107926 EARNEST Partner Limited, LLC n/a Securities Exchange NO
Commission
15499 Flaherty & Crumrine Incorporated n/a Securities Exchange NO
Commission
n/a GC Advisors, LLC n/a Securities Exchange NO
Commission
137432 Guggenheim Partners Asset 549300XWQLVNUK615E79 Securities Exchange NO
Management, LLC Commission
171608 Verde Asset Management 54930038E4QEW4ROCF13 Securities Exchange NO
Commission
160711 H.1.G. Capital, LLC nfa Securities Exchange NO
Commission
282125 Highbridge Principal Strategies, LLC 549300IW7540H8HHM8F 38 Securities Exchange NO
Commission
104536 Kayne Senior Credit Il Manager, L.P. 5493001WLH6CGZ0OJVX22 Securities Exchange NO
Commission
165252 RCG Longview Management, LLC n/a Securities Exchange NO
Commission
167354 Medley SMA Advisors, LLC n/a Securities Exchange NO
Commission
133720 Pine River Capital Management, L.P. TGK3KJGBUJLGEVRMTI83 Securities Exchange NO
Commission
150683 Prophet Capital Asset Management, 5493008GXEUBNXVCP011 Securities Exchange NO
LP Commission
111787 Reams Asset Management DZ466HY86D4USHRY0D72 Securities Exchange DS
Commission
105725 SIT Fixed Income Advisors II, LLC n/a Securities Exchange NO
Commission
113203 Tennenbaum Capital Partners, LLC nfa Securities Exchange NO
Commission
104973 Wells Capital Management, Inc. 549300B3H21002L85190 Securities Exchange NO
Commission
110441 Western Asset Management Company | n/a Securities Exchange DS
Commission
108371 Zais Group, LLC EOMBPPLOD7ILISPPA045 Securities Exchange NO
Commission
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nof ]

18.2 If no, list exceptions:
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3.1
32
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
101 FAIM MOMGAGES. .vovvvvvivreeirsiseise it itess sttt 8888818818888 8 88888t G
1.12  Residential mortgages G
1.13  Commercial mortgages B 2,542,886,195
114 Total MOrtgages in OO SEANGING..........eueiiuiiieieieiieeieseise ettt s st s s bR s ee s s s skt R bbbttt B 2,542,886,195
Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With FESIUCIUIE TEIMS ..ottt G
Long-term mortgage loans upon which interest is overdue more than three months
1,31 FAIM MOMGAQES. .....oveecveecieeitciie st s 244 s b s b s s e e s st s bbbt G
1,32 RESIAENEAI MOMGAGES. .......vveieeierieeeieeiee ettt s sttt 8888888888888 8588 G
1,33 COMMEICIAl MOMIAGES. ... .. cvivivcteicteieiieie sttt b e s et bbb st s s b b s et bR b s s et b s R b b s b s a b b st bbbt s bbb s b bbb s R b e b bbb e ae b bbb e s s st bnnebnas G 6,804,786
1.34  Total mortgages with interest overdue more than thre MONINS. ..ot bbb G, 6,804,786
Long-term mortgage loans in process of foreclosure
141 FAIM MOMGAQES. .ve.evecveeeieeeieeeeeeeeeeeseeeeseeseeesseessees e st ees s e s e e se s s e s s s s st st st s st s s s s e s e s e s s e s s s s e st s st es st en s es e et e s st s e s s e s s s sen e G
142 Residential mortgages G
1.43  Commercial mortgages G
144  Total MOrtgages iN PrOCESS Of FOrECIOSUIE. ..........ruririerisriseiiesessesessesiss st s et st st s s s s s s e R s n bbb G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt bbbt s B 2,549,690,981
Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages G
1.62  Residential mortgages... G
1.63  COMMEICIAl MOMGAGES. ... .cvuivuiviseisitsieiete ettt ss et b bbb bbb b8t es sk s s b s 48 s A8 s AR s bbb bbbttt G
1.64  Total mortgages foreclosed and tranSfErred t0 FEAI ESTAE. ... .. . vttt s sttt e 0
Operating Percentages:
2.0 ABH IOSS PEICENL........vocvieieciceite ettt ettt ettt bbb s s s s st st s s b et s e b s e st s bR s R b e e A A A e AR s s b A s e b et a e b s st s et e bt s et te | tietestessessstensesaessetntantesaneanl 85.7
2.2 A&H COSt CONAINMENT PEICENL.........ceuuiiuieerisieiiseeseiistiesie sttt ss bbb s8££ s8R 8888 bbb L6 eREne bbbt 0.7
2.3 A&H expense percent excluding COSt CONTAINMENE EXPENSES..........c..cveviuiveireieiitete ettt sttt bbb s s bbb s bbb s b e b s s s s st b s s bbb s bsebas | sisbastessessssnsssaessessesantessnsan 28.0
Do you act as a custodian for NEAIth SAVINGS GCCOUNTS?..........cuiiiieieieiieieie et s s s sttt Yes[ ] No[X]
T
Yes[ ] No[X]
T
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
NAIC Type of Certified Effective Date
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  of Certified
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) | Reinsuer Rating
Life Affiliates
’00000 ....... ‘AA-1126510 ......... 01/01/2017 | Lloyd's Syndicate NUMDEr 510........cccurvermmrnireriirenssiesenssessesssnessseeesenens GBR.......... OTH/G......... AUthONZEd........ | v |
Life Non-Affiliates
00000....... AA-1126033......... 01/01/2017 | Lloyd's Syndicate NUMber 033............ccooueermimreneirnincneereeeeseeneese e GBR.......... OTH/G......... AUOMZEA........ | ceveeeeeerereieieins | e
00000....... AA-1128001......... 01/01/2017 | Lloyd's Syndicate Number 2001..........c.cc..omumnerenmimesniensnsnesseesmeseseeesenees GBR.......... OTH/G......... AUthONZEd........ | covvercririrnriienies | e
A&H Affiliates
’00000 ....... ‘AA-1126510 ......... 01/01/2017 | Lloyd's Syndicate NUMDEr 510........ccourvermmnerernirenssiesensseseeennessseeeenens GBR.......... OTH/G......... AUthONZEd........ | covvercririrsicieeies | e
A&H Non-Affiliates
00000....... AA-1126033......... 01/01/2017 | Lloyd's Syndicate Number 033...........ccc.oovummremerineeineriereeenriesesenenens GBR.......... OTH/G......... AUNOMIZE. ....... | oo [ e
00000....... AA-1128001......... 01/01/2017 | Lloyd's Syndicate Number 2001..............coerreereeneereinreneereeeenceneere oo GBR.......... OTH/G......... AUthOMZEd........ | ceveereeeercreeiens | e
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SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

States, Etc.

1

Active
Status

Direct Business Only

Life Contracts

2

Life Insurance
Premiums

3

Annuity
Considerations

4

A&H Insurance
Premiums,
Including Policy
Membership and
Other Fees

5

Other
Considerations

Total Columns 2
through 5

Deposit-Type
Contracts

©ENOOR N =

Arizona...
Arkansas
California
C0l0rad0. ...vvericeiicrc et
Connecticut
Delaware.......
District of Columbia
Florida
Georgia..

Kansas...
Kentucky....

Maryland....
Massachusetts...
Michigan........

Minnesota..
Mississippi.
Missouri.
Montana.....
Nebraska...

New Hampshire
New Jersey.
New Mexico...

Rhode Island..
South Carolina...
South Dakota.

Tennessee. .IN
Texas..... L IX
Utah....... WUT
Vermont VT
Virginia... VA
Washington WA
West Virginia.. WY
Wisconsin.. W
Wyoming........ WY
American Samoa... .AS
Guam............. .GU
Puerto Rico.... .PR
US Virgin Islands... VI

Northern Mariana Islands..

Aggregate Other Alien...
Subtotal

Reporting entity contributions for employee benefit plans............

Dividends or refunds applied to purchase paid-up

additions and aNNUItIES. ..........cceeriiviririreeseses

Dividends or refunds applied to shorten endowment or

premium paying PEHOG. ... et

Premium or annuity considerations waived under disability

or other CONtract ProVISIONS. ........c.vvevreirurireieieesereneesisseseseeneens
Aggregate other amounts not allocable by State.............cccovvne..

Totals (Direct Business)
Plus Reinsurance Assumed..
Totals (All Business)..........
Less Reinsurance Ceded...........cooovvurenes

Totals (All Business) less Reinsurance Ceded..........cocovveurrenennns

. .7 318 558

4133068 | ...

.......... 46,301,846

...3,109,110 |....

12,332,989 |....
10,738,984 |....

A3, 926 638 |.
...1,126,068 |.

17,317,472

........ 131,168,002
13,346,658

....33,043,833 | ...
.6,596,840 | ...

90,438,336

47,417,327

54,048,642

..16,378,112 | ...
..11,344,804 | ...

....35,625,132 | ...
...12,934,602 |...

...47,687,458 | ...
....15,889,304 | ...
...12,094,415 | ...
...10,990,097 |...
. A7,758,137 .

12375732 | ..

Lo ] iinnnn2,376,185 | ............2,729,842 | ............ 3,798,997

Lo ] 12,252,294 | ... 34,869,019 |.......... 21,930,904
...... L. ..1,102,886 | ...
S
...... L.
...... L. . .
...... L. ..19,940,513 |. ...61,544,339 |...
...... L. ...2,949,402 |. ..11,994,543 | ...
...... L. ..1,631,427 |.
...... L. ..10,126,582 |.
...... L. ....8,328,248 |.
...... L. ..1,135145 |.
...... L. .13,167,489 |.
I
...... N..
...... L.
...... L. ..106,219 |.... L2,447411 | ..
...... L. ....13,688 |.... ..13,688 |...
...... N. .
...... N.|.
S XKX ] 0 |0 |0 |0 |

.53 |[......217,790,035 | ........620,247,271 | ........403,802,838 | .......cccoerivnnnl0 | 01,

XXX ] i [ | s | s | s [V
) 9,9, S 16,047 | oo | [ e | e 16,047 | oo
XXX ] o [, | s | aessssnns | s (U

441,957,008 |
43,339,503 .

398,617,595

58998.
58999.

Summary of remaining write-ins for line 58 from overflow page...
Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)........

9401. ...
9402. ...

9403.
9498.
9499.

Summary of remaining write-ins for line 94 from overflow page...

Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilie RRG (R) - Registered - Non- dom|C|e RRGs; (Q) - dﬁane -

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

(@)

Q11
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statement as of June 30, 2017 ofthe R€liANCE Standard Life Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Insurance Percentage NAIC State of Domicile Federal
Group Name Name of Company Company Owned(*) Company Code  or Port of Entry ID Number Alien ID
Tokio Marine Holdings, Inc. Japan
Tokio Marine & Nichido Fire Insurance Co., Ltd. X 100.0% Japan AA-1580100
TM Claims Service, Inc. (Non Insurer) 100.0% New York 13-3382776
Tokio Marine North America, Inc. (Non Insurer) 100.0% Delaware 45-2682016
Tokio Marine America Insurance Company X 100.0% 10945 New York 13-4032666
Trans Pacific Insurance Company X 100.0% 41238 New York 13-3118700
TM Specialty Insurance Company X 100.0% 10738 Arizona 91-1932966
Tokio Marine Management, Inc. (Non Insurer) 100.0% New York 13-2871816
TNUS Insurance Company X 100.0% 32301 New York 20-0940754
TMNA Services, LLC (Non Insurer) 100.0% Delaware 45-2682309
Philadelphia Consolidated Holding Corp. (Non-Insurer) 100.0% Pennsylvania 23-2202671
Tokio Marine Specialty Insurance Company X 100.0% 23850 Delaware 23-2423138
Philadelphia Indemnity Insurance Company X 100.0% 18058 Pennsylvania 23-1738402
PCHC Investment Corp. (Non-Insurer) 100.0% Delaware 51-0385989
Maguire Insurance Agency, Inc. (Non-Insurer) 100.0% Pennsylvania 23-1609281
Gillingham & Associates, Inc. (Non-Insurer) 100.0% Colorado 84-1181504
The Allen J. Flood Companies, Inc. (Non-Insurer) 100.0% New York 13-1924482
Liberty American Insurance Group, Inc. (Non-Insurer) 100.0% Florida 23-2996755
Liberty American Insurance Company (Non-Insurer) 100.0% Florida 59-3448220
Liberty American Select Insurance Company (Non-Insurer) 100.0% Florida 65-0091741
Liberty American Insurance Services, Inc. (Non-Insurer) 100.0% Florida 59-1059110
First Insurance Company of Hawaii, Ltd. X 100.0% 41742 Hawaii 99-0218317
First Risk Management Services, Inc. (Non Insurer) 100.0% Hawaii 13-4267947
First Fire and Casualty Insurance of Hawaii, Inc. X 100.0% 41726 Hawaii 99-0218320
First Indemnity Insurance of Hawaii, Inc. X 100.0% 41734 Hawaii 99-0218318
First Security Insurance of Hawaii, Inc. X 100.0% 10938 Hawaii 99-0335740
J.M. Lydgate, Limited (Non Insurer) 100.0% Hawaii 99-0046912
Delphi Financial Group, Inc. (Non Insurer) 100.0% Delaware 13-3427277
Reliance Standard Life Insurance Company of Texas X 100.0% 66575 Texas 74-2281123
Reliance Standard Life Insurance Company X 100.0% 68381 lllinois 36-0883760
First Reliance Standard Life Insurance Company X 100.0% 71005 New York 13-3176850
Delphi Project Foundation (Non Insurer) Pennsylvania 23-2711230
Insurance Dedicated Fund LLC (Non Insurer) 100.0% Delaware 36-0883760
Flat Rock Holdings LLC (Non Insurer) 78.9% Delaware 27-3562945
Flat Rock Mortgage Investment Trust (Non Insurer) 100.0% Delaware 27-3562945
Flat Rock Properties LLC (Non Insurer) 100.0% Delaware 27-3562945
SIG Holdings, Inc. (Non Insurer) 100.0% Delaware 51-0374001
Safety National Casualty Corporation X 100.0% 15105 Missouri 43-0727872
Safety First Insurance Company X 100.0% 11123 lllinois 43-1901552
Safety National Re SPC X 100.0% Cayman Islands AA-3770149
Safety Specialty Insurance Company X 100.0% 13815 Missouri 27-2237608
Insurance Data Services Corporation (Non Insurer) 100.0% Missouri 45-3123432
Greenbrook LLC (Non Insurer) 100.0% Delaware 22-3704234
TERI, LLC (Non Insurer) 82.7% Delaware 52-2284613
Matrix Absence Management, Inc. (Non Insurer) 100.0% Delaware 77-0493584
Matrix Payroll Services, Inc. (Non Insurer) 100.0% California 77-0246850
Delphi Capital Management, Inc. (Non Insurer) 100.0% Delaware 52-1658222
Chestnut Investors IV, Inc. (Non Insurer) 100.0% Delaware 23-2513246
Tersk Investors LLC (Non Insurer) 100.0% Delaware 13-3439651
Delphi CRE Funding LLC (Non Insurer) 100.0% Delaware 13-3427277
Tokio Marine Management (Canada) Ltd. (Non Insurer) 100.0% Canada
Tokio Millennium Re AG X 100.0% Switzerland AA-1460023
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Insurance Percentage NAIC State of Domicile Federal
Group Name Name of Company Company Owned(*) Company Code  or Port of Entry ID Number Alien ID
Tokio Millennium Re AG (U.S. Branch) X 100.0% 15529 New York 30-0703280
TMR Management, Inc. (Non Insurer) 100.0% Connecticut 46-4913789
Tokio Solution Management Ltd. (Non Insurer) 100.0% Bermuda
Shima Reinsurance Ltd. X 100.0% Bermuda
Tokio Marine Seguradora S.A. X 97.8% Brazil
Tokio Marine & Nichido Fire Insurance Co., Ltd. - Escritorio de Representacao no Brasil Ltda. (Non Insurer) 95.0% Brazil
Tokio Marine Compafiia de Seguros, S.A. de C.V. X 100.0% Mexico
Tokio Marine Middle East Limited (Non Insurer) 100.0% UAE
TM Claims Service Europe Limited (Non Insurer) 100.0% UK
Tokio Millennium Re (UK) Limited X 100.0% UK AA-1120583
Tokio Marine Technologies LLC (Non Insurer) 100.0% Delaware
Tokio Marine Global Limited (Non Insurer) 100.0% Ireland AA-1780032
Tokio Marine Global Re Asia Ltd. (Non Insurer) 100.0% Malaysia
The Arab-Eastern Insurance Co. Ltd. E.C. X 33.3% Bahrain
Tokio Marine Management (Australasia) Pty. Ltd. (Non Insurer) 100.0% Australia
eSentry Underwriting Pty. Ltd. (Non-Insurer) 50.0% Australia
Tokio Marine Pacific Insurance Limited X 100.0% 11216 Guam 66-0571597
TM Claims Service Asia Pte. Limited (Non Insurer) 100.0% Singapore
Asia General Holdings Limited (Non Insurer) 92.4% Singapore
Tokio Marine Insurance Singapore Ltd. X 92.4% Singapore
Tokio Marine Life Insurance Singapore Ltd. X 79.3% Singapore
Tokio Marine Life Insurance Malaysia Bhd. X 79.3% Malaysia
Tokio Marine Insurance (Thailand) Public Company Limited X 99.9% Thailand AA-5780001
PT Tokio Marine Life Insurance Indonesia X 96.2% Indonesia
Tokio Marine Kiln Group Limited (Non Insurer) 100.0% UK
Tokio Marine Kiln Insurance Limited X 100.0% UK AA-1121445
Tokio Marine Europe Limited (Non Insurer) 100.0% UK
Kiln Underwriting (807) Limited X 100.0% UK
Kiln Underwriting (807) No 2 Limited X 100.0% UK
Kiln Underwriting (No. 308) Limited X 100.0% UK
Kiln Underwriting (510) Limited X 100.0% UK
NAS Insurance Services, LLC (Non Insurer) 49.0% California
R J Kiln & Co (No 2) Limited (Non Insurer) 100.0% UK
WNC Holding Company, LP (Non Insurer) 49.0% Delaware
WNC Insurance Holding Corp. (Non Insurer) 49.0% Delaware
WNC Insurance Services, Inc. (Non Insurer) 49.0% California
Precise Adjustments, Inc. (Non Insurer) 49.0% Texas
Insurance Management Services, Inc. (Non Insurer) 49.0% Texas
AMPAC Insurance Marketing, Inc. (Non Insurer) 49.0% California
Wilshire National Corporation (Non Insurer) 49.0% California
Highland Insurance Solutions LLC (Non Insurer) 49.0% California
Kiln Underwriting Limited X 100.0% UK
Tokio Marine Kiln Syndicates Limited (Non Insurer) 100.0% UK
TMK Syndicate 510 X UK AA-1126510
TMK Syndicate 308 X UK
TMK Syndicate 1880 X UK AA-1120096
TMK Syndicate 557 X UK AA-1126557
Tokio Marine Kiln Hong Kong Limited (Non Insurer) 100.0% Hong Kong
R J Kiln & Co (No 1) Limited (Non Insurer) 100.0% UK
Tokio Marine Kiln Regional Underwriting Limited (Non Insurer) 100.0% UK
Tokio Marine Kiln Singapore Pte. Limited (Non Insurer) 100.0% Singapore
IBEX Insurance Services Limited (Non Insurer) 30.0% Gibraltar
Tokio Marine Kiln Europe S.A. (Non Insurer) 100.0% Belgium
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Group Name Name of Company Company Owned(*) Company Code  or Port of Entry ID Number Alien ID
Tokio Marine Kiln Insurance Services Limited (Non Insurer) 100.0% UK
Kiln Pension Guarantee Limited (Non Insurer) 100.0% UK
R J Kiln & Co (No 4) Limited (Non Insurer) 100.0% UK
R J Kiln & Co (No 3) Limited (Non Insurer) 100.0% UK
Tokio Marine Underwriting Limited X 100.0% UK
Tokio Marine Risk Management Rus, LLC (Non Insurer) 100.0% Russia
The Tokio Marine & Nichido Fire Insurance Company (China) Limited X 100.0% China
Zhongsheng International Insurance Brokers Co., Ltd. (Non Insurer) 7.3% China
Tokio Marine Egypt General Takaful Company X 100.0% Egypt
Tokio Marine Egypt Family Takaful Company X 100.0% Egypt
Alinma Tokio Marine Company X 28.8% Saudi Arabia
Edelweiss Tokio Life Insurance Company Limited X 49.0% India
Allianz Hayat ve Emeklilik A.S. X 11.0% Turkey
HCC Insurance Holdings, Inc. (Non-Insurer) 100.0% Delaware 76-0336636
lllium, Inc. (Non-Insurer) 100.0% Delaware 20-3853222
Houston Casualty Company X 100.0% 42374 Texas 74-2195939
U.S. Specialty Insurance Company X 100.0% 29599 Texas 52-1504975
HCC Employer Services, Inc. (Non-Insurer) 100.0% Illinois 36-3224038
HCC Administrators, Inc. (Non-Insurer) 100.0% Illinois 36-3481109
HCC Life Insurance Company X 100.0% 92711 Indiana 35-1817054
HCC Risk Solutions Company X 100.0% Nevada 46-0985967
US Holdings, Inc. (Non-Insurer) 100.0% Delaware 23-2445410
HCC Benefits Corporation (Non-Insurer) 100.0% Delaware 76-0572393
HCC Intermediate Holdings, Inc. (Non-Insurer) 100.0% Delaware 76-0585063
HCC Risk Management Corporation (Non-Insurer) 100.0% Texas 75-1171384
HCC Underwriting Agency Ltd. (Non-Insurer) 100.0% UK 30-0454192
Lloyds Syndicate 4141 TMHCC X UK AA-1120086
Indemco, LP (Non-Insurer) 25.0% Texas 48-1307787
Nameco (No. 808) Limited X 100.0% UK 98-1009459
HCC Service Company, Inc. (Non-Insurer) 100.0% Delaware 76-0551723
HCC Service Delaware, LLC (Non-Insurer) 100.0% Delaware 76-0623081
LDG Reinsurance Corporation (Non-Insurer) 100.0% Massachusetts 04-2810404
HCC Casualty Insurance Services, Inc. (Non-Insurer) 100.0% California 68-0101584
On Call International, LLC (Non-Insurer) 100.0% Delaware 04-3373226
On Call International Services, LLC (Non-Insurer) 100.0% Delaware 46-0738616
Bail USA, Inc. (Non-Insurer) 100.0% Pennsylvania 25-1430258
HCC Reinsurance Company Limited X 100.0% Bermuda 76-0479419
HCC Re Agency Ltd. (Non-Insurer) 100.0% Bermuda 98-0388625
Avemco Corporation (Non-Insurer) 100.0% Delaware 52-0733935
Avemco Insurance Company X 100.0% 10367 Maryland 52-0795746
HCC Specialty Insurance Company X 100.0% 11243 Oklahoma 76-0699782
Avemco Insurance Agency, Inc. (Non-Insurer) 100.0% Maryland 52-1008186
HCC Indemnity Guaranty Agency, Inc. (Non-Insurer) 100.0% New York 11-2514767
HCC Insurance Holdings (International) Limited (Non-Insurer) 100.0% UK 98-0218594
Pepys Holdings Limited (Non-Insurer) 100.0% UK 98-0234131
Rattner Mackenzie Limited (Non-Insurer) 100.0% Jordan 98-0335106
Radius Underwriting Limited (Non-Insurer) 55.0% UK 98-1358505
HCC International Insurance Company PLC X 100.0% UK 98-0413966
HCCI Credit Services Limited (Non-Insurer) 100.0% UK 98-0464134
HCC Diversificacion Y Soluciones S.L. (Non-Insurer) 100.0% Spain 98-1071873
HCC Acquisition Sub, Inc. (Non-Insurer) 100.0% New York 76-0695980
Professional Indemnity Agency, Inc. (Non-Insurer) 100.0% New Jersey 13-2918810
TMD PIA, LLC (Non-Insurer) 100.0% New York 13-4008249
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HCC Specialty Underwriters, Inc. (Non-Insurer) 100.0% Massachusetts 04-2748570

Specialty Reinsurance Intermediaries, Inc. (Non-Insurer) 100.0% Massachusetts 04-3146861

HCC Specialty Ltd. (Non-Insurer) 100.0% UK 98-0372607

HCC Specialty Underwriters Ltd. (Non-Insurer) 100.0% Canada 98-1161736

MAG Acquisition Sub, Inc. (Non-Insurer) 100.0% Delaware 04-3716615

HCC Global Financial Products, LLC (Non-Insurer) 100.0% Delaware 06-1504568

HCC Global Financial Products, SL (Non-Insurer) 100.0% Spain 98-0388621

HCC Surety Group, Inc. (Non-Insurer) 100.0% Delaware 20-0167676

Surety Associates Holding Co., Inc. (Non-Insurer) 100.0% New Mexico 93-1030249

American Contractors Indemnity Company X 100.0% 10216 California 95-4290651

Occidental Services, Inc. (Non-Insurer) 100.0% Delaware 20-2465160

USSC Holdings, Inc. (Non-Insurer) 100.0% Maryland 43-1997476

United States Surety Company X 100.0% 10656 Maryland 52-1976385

HCC Credit Group, Inc. (Non-Insurer) 100.0% New York 20-3021762

G.B. Kenrick & Associates, Inc. (Non-Insurer) 100.0% Michigan 38-2554454

HCC Public Risk Claim Service, Inc. (Non-Insurer) 100.0% Michigan 38-3002556

LifeTrac, Inc. (Non-Insurer) 100.0% Delaware 20-8684614

HCC Medical Insurance Services, LLC (Non-Insurer) 100.0% Wisconsin 20-3384567

Brooklyn Ventures, Inc. (Non-Insurer) 100.0% Delaware 47-1246008

Brooklyn Ventures, LLC (Non-Insurer) 100.0% Missouri 26-4114320

Producers Ag Insurance Group, Inc. (Non-Insurer) 100.0% Delaware 20-4103791

International Ag Insurance Solutions, LLC (Non-Insurer) 100.0% Delaware 36-4714925

Pro Ag Management, Inc. (Non-Insurer) 100.0% Illinois 37-1108576

Producers Agriculture Insurance Company X 100.0% 34312 Texas 81-0368291

Crop Hail Management, Inc. (Non-Insurer) 100.0% Texas 75-1493732

Producers Lloyds Insurance Company X 33170 Texas 75-1494452

Weather Analytics, LLC (Non-Insurer) 25.2% Delaware 35-2450327
The Shinko Building, Ltd. (Non-Insurer) 54.0% Japan
Tokio Marine & Nichido Adjusting Services Co., Ltd. (Non Insurer) 100.0% Japan
The Tokio Marine Claims Service Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine Nichido Systems Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine & Nichido ANSHIN 110 Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine & Nichido Human Resources Academy Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine Capital Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine & Nichido Office Work Outsourcing Co., Ltd. (Non Insurer) 100.0% Japan
MMC Insurance Services Co., Ltd. (Non Insurer) 95.0% Japan
Kudan Insurance Services Co., Ltd. (Non Insurer) 95.0% Japan
Tokio Marine & Nichido Better Life Services (Non Insurer) 100.0% Japan
Tokai Nichido Partners Management Co., Ltd. (Non Insurer) 100.0% Japan
Tokai Nichido Partners TOKIO, Ltd. (Non Insurer) 100.0% Japan
Tokai Nichido Partners Chugokushikoku, Ltd. (Non Insurer) 100.0% Japan
Tokai Nichido Partners Kansai, Ltd. (Non Insurer) 100.0% Japan
Tokai Nichido Partners Hokkaido, Ltd. (Non Insurer) 100.0% Japan
Tokai Nichido Partners Tokaihokuriku, Ltd. (Non Insurer) 100.0% Japan
Tokai Nichido Partners Kyusyu, Ltd. (Non Insurer) 100.0% Japan
Tokai Nichido Partners Tohoku, Ltd. (Non Insurer) 100.0% Japan
Tokai Nichido Partners Maruichi, Ltd. (Non Insurer) 70.0% Japan
Tokai Nichido Partners EAST, Ltd. (Non Insurer) 100.0% Japan
Tokai Nichido Magokoro Partners, Ltd. (Non Insurer) 100.0% Japan
Tokio Marine & Nichido Finance Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine & Nichido Communications Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine Nichido Auto-support Center Co., Ltd. (Non Insurer) 100.0% Japan

The Tokio Marine Research Institute (Non Insurer) 100.0% Japan
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International Assistance Co., Ltd. (Non Insurer) 100.0% Japan
The Mitsubishi Asset Brains Co., Ltd. (Non Insurer) 25.0% Japan
MST Insurance Service Co., Ltd. (Non Insurer) 16.1% Japan
Kaijyosyoji, Inc. (Non Insurer) 28.4% Japan
Tokio Marine Mezzanine Co., Ltd. (Non Insurer) 100.0% Japan
TMAP-SPV (Non Insurer) 100.0% Cayman Islands
Tokio Marine Asia Pte. Ltd. (Non-Insurer) 100.0% Singapore
The Tokio Marine and Fire Insurance Company (Hong Kong) Limited X 100.0% Hong Kong AA-5321001
Tokio Marine Newa Insurance Co., Ltd. X 48.9% Taiwan
Bao Viet Tokio Marine Insurance Company Limited X 51.0% Vietnam
Tokio Marine South East Servicing Company Limited (Non-Insurer) 56.6% Thailand
Tokio Marine Insurance Broker Co., Ltd. (Non-Insurer) 56.6% Thailand
Tokio Management Services (Thailand) Co., Ltd. (Non-Insurer) 49.0% Thailand
TMF Holding (Thailand) Limited (Non-Insurer) 74.0% Thailand
PIM Holding (Thailand) Co., Ltd. (Non-Insurer) 37.7% Thailand
Pannasub Co., Ltd. (Non-Insurer) 74.0% Thailand
Tokio Marine Life Insurance (Thailand) Public Company Limited X 86.7% Thailand
Tokio Marine Insurans (Malaysia) Berhad X 100.0% Malaysia
P.T. Asuransi Tokio Marine Indonesia X 60.0% Indonesia
IFFCO-TOKIO General Insurance Company Ltd. X 26.0% India
IFFCO-TOKIO Insurance Services Limited (Non-Insurer) 26.0% India
Malayan Insurance Company, Inc. X 20.0% Philippines
Tokio Marine Asset Management Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine Asset Management (London) Limited (Non Insurer) 100.0% UK
Tokio Marine Asset Management International Pte. Ltd. (Non Insurer) 100.0% Singapore
Tokio Marine Asset Management (USA) Ltd. (Non Insurer) 100.0% NY
Tokio Marine Rogge Asset Management Ltd. (Non Insurer) 50.0% UK
Governance for Owners Japan Co., Ltd. (Non Insurer) 40.0% Japan
Nisshin Fire & Marine Insurance Co., Ltd. X 100.0% Japan AA-1580070
Nisshin Information System Development Co., Ltd. (Non-Insurer) 100.0% Japan
Universal Risk Solution Company, Limited (Non-Insurer) 100.0% Japan
Nisshin Fire Insurance Service Co., Ltd. (Non-Insurer) 100.0% Japan
Nisshin Fire Total Service Company, Limited (Non-Insurer) 100.0% Japan
Tokio Marine & Nichido Life Insurance Co., Ltd. X 100.0% Japan AA-1580017
TOKIO MARINE ANSHIN AGENCY Corporation (Non-Insurer) 100.0% Japan
Tokio Marine & Nichido Anshin Consulting Co., Ltd. (Non Insurer) 100.0% Japan
T&N Insurance Services Co., Ltd. (Non-Insurer) 100.0% Japan
Tokio Marine & Nichido Career Service Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine & Nichido Facilities, Inc. (Non Insurer) 77.5% Japan
Tokio Marine & Nichido Facility Service, Inc. (Non Insurer) 77.5% Japan
Tokio Marine & Nichido Lec Service, Inc. (Non Insurer) 77.5% Japan
Tokio Marine & Nichido Medical Service Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine & Nichido Risk Consulting Co., Ltd. (Non Insurer) 97.7% Japan
Tokio Marine Bluebell Re Limited X 100.0% UK
Tokio Marine Millea SAST Insurance Co., Ltd. X 100.0% Japan
Tokio Marine West SAST Insurance Co., Ltd. X 100.0% Japan
E. design Insurance Co., Ltd. X 92.4% Japan
Tokio Marine Business Support Co., Ltd. (Non Insurer) 100.0% Japan
Tokio Marine Assistance Co., Ltd. (Non Insurer) 80.1% Japan

(*)Tokio Marine Group's total proportional share
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
Tokyo Stock
............................................................................................................ ....1169486 | Exchange Tokio Maring Holdings, INC.........cccoeeeeiviereenees [IPNuiiiis [UIP it | oottt sssssaens | evessssesesssssssssssesens | sevessssesessssens | sresesessssessssssessssssessssssesessssesssssssessssesessssssessnsesenss | sonndNusievens | soveresssens
.................................................................... AA-1580100. |..ocvrverrreenee Tokio Marine & Nichido Fire Insurance Co., Ltd. [ JPN........... [UIP............... | Tokio Marine Holdings, Inc........ Ownership......... |....100.000 | Tokio Marine Holdings, Inc..............c....... N [
Tokio Marine & Nichido Fire Insurance Co.,
.................................................................... 13-3382776.. | .covvveeevernines | cevveneireirnins | vereeeneineiseenneenees | TM Claims Service, INC...eveveecevcenensincneneene [NYooiio INIAL [ LEL Ownership......... |....100.000 | Tokio Marine Holdings, InC..........c..ccc.c... N [
Tokio Marine & Nichido Fire Insurance Co.,
........ 45-2682016.. Tokio Marine North America, Inc...........cccccccsueee | DEecucns [UIP.......o.o | LEL Ownership......... |....100.000 | Tokio Marine Holdings, Inc.
........ 45-2682309.. . | TMNA Services, LLC Tokio Marine North America, Inc Ownership......... |....100.000 | Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.
0309¢ GRP 10945... [ 13-4032666.. | ....covrrrrrrrrne | erereirerrerrneins | reereeereerereesnsenens Tokio Marine America Insurance Company....... NY.ooinen A s Tokio Marine North America, InC.........c..cccveunnee Ownership......... ....100.000 | Tokio Marine Holdings, INC.........ccccreenevneneenenns | e | (U IO
Tokio Marine Holdings, Inc.
0309¢ GRP 32301... [20-0940754.. | ..ovvvrieviens [ cvreireiieniiens [ TNUS Insurance Company........ccccceevveveereeennns NY .o A, Tokio Marine America Insurance Company..... | Ownership......... ....100.000 | Tokio Marine Holdings, INC........cccoevvverrverrerrens | e | (U RS
Tokio Marine Holdings, Inc.
03094 GRP 41238... [13-3118700.. | .covvverereries [ errrrrrieiiieies [ ereveeieresesensens Trans Pacific Insurance Company................... NY o A Tokio Marine America Insurance Company..... Ownership......... ....100.000 |Tokio Marine Holdings, INC.........ccccovvevevrvienns | enee A U DT
Tokio Marine Holdings, Inc.
0309¢ GRP 10738... [91-1932966.. | ....ccvvvevrerins | erverereereininens | rererreerereeeeneeneens TM Specialty Insurance Company..........c......... AZ..... A Tokio Marine America Insurance Company..... | Ownership......... ....100.000 | Tokio Marine Holdings, INC........cccoevereurvrrences | e | (R RS
.................................................................... 13-2871816.. | .coevevererers | evreresiieniens | cecveissieseneennene.. | TOKIO Marine Management, Inc.........cccocoevveveeeee [NY oo [NIAL.............. | TOKiO Marine America Insurance Company..... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc.............ccevv... ceelNe [
Tokio Marine Holdings, Inc.
03094 GRP 41742... [99-0218317.. | evevveereerees [ v | erevesieseseseninns First Insurance Company of Hawaii, Ltd............ Hlooovoee. A Tokio Marine North America, Inc...................... Ownership......... ....100.000 |Tokio Marine Holdings, INC.........ccccoovvevererrenns | coee |\ S DO
.................................................................... 13-4267947.. | .oeeveveevcenns | erreveissieniens | cevessieseneeenn.. | First Risk Management Services, Inc................. [Hlooooecoeo. [NIAL............. | First Insurance Company of Hawaii, Ltd.......... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc..........c..ccevv... celNe [
Tokio Marine Holdings, Inc.
0309¢ GRP 41726... [99-0218320.. | ..covverrrrrrrrs | v [ crvereirerresninis First Fire and Casualty Insurance of Hawaii, Inc.|HI.............. A s First Insurance Company of Hawaii, Ltd.......... Ownership......... ....100.000 | Tokio Marine Holdings, INC.........ccccrvrevvenenens | o Nuvreore | e
Tokio Marine Holdings, Inc.
0309¢ GRP 41734... [99-0218318.. | ..vveererenns [ cevrrvereireiriens v First Indemnity Insurance of Hawaii, Inc............ | A First Insurance Company of Hawaii, Ltd.......... Ownership......... ....100.000 | Tokio Marine Holdings, INC........cccoevrrerrrrirennes | e |\ RS RS
Tokio Marine Holdings, Inc.
0309¢ GRP 10938... 99-0335740.. | ..cvovverereirris | vrreieiiereieies | eveereeieeeieieeieians First Security Insurance of Hawaii, Inc............... | IS A First Insurance Company of Hawaii, Ltd.......... Ownership......... ....100.000 | Tokio Marine Holdings, INC........cccccevveverrerverecns | cone |\ S O
.................................................................... 99-0046912.. | ..couvvevvrrere | evrreririrernnns [ erverininerenneneneee. | .M. Lydgate, Limited..........ccccoovevcvvcncncnvnens | Hlooeeceeo | NIALL............... | First Insurance Company of Hawaii, Ltd.......... | Ownership......... |....100.000 | Tokio Marine Holdings, Inc.........c.co.vuvue. N [
Tokio Marine & Nichido Fire Insurance Co.,
.................................................................... 13-3427277.. | cooveevveinrcene | cevrnrnniieiinins | cvevesesesesnnnnnnennns | DEIPhi Financial Group, InC.......ovvevvevvivvvvvninns | DB [UIP..... [ LEL Ownership......... |....100.000 | Tokio Marine Holdings, InC..........c...c....... N [
Tokio Marine Holdings, Inc. Reliance Standard Life Insurance Company of
0309¢ GRP 66575... [T4-2281123.. | ..coovvererveens [ v [ Texas TXeooees UDP......c..... Delphi Financial Group, INC........cccccccvcvrvvrivnnes Ownership......... ....100.000 | Tokio Marine Holdings, INC........cccccevveveirererecns | oo U DT
Tokio Marine Holdings, Inc. Reliance Standard Life Insurance Company of
0309¢ GRP 68381... [36-0883760.. |.....cceververens [ crrrrereriiriens e Reliance Standard Life Insurance Company...... | IS RE....cccveienne Texas Ownership......... ....100.000 | Tokio Marine Holdings, INC........cccocvevverriervereens | oo | (U DT
Tokio Marine Holdings, Inc. First Reliance Standard Life Insurance
0309¢ GRP 71005... [13-3176850.. | ..coovevrrrrenen. Company NY.ooin DS...ovevvns Reliance Standard Life Insurance Company.... | Ownership......... ....100.000 | Tokio Marine Holdings, INC.........ccccrereunenenens | conee Necreone | e
.................................................................... 23-2711230.. | cvveeeereerreene Delphi Project Foundation............ccccccceevsuenene | PAn.eeee. |NIALL............. | Reliance Standard Life Insurance Company.... | Other..........ccccco. | ceveveeunnen. | TOkiO Marine Holdings, Inc.......c.oocvienvne. N [
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.......... 52-2284613.. | .... . |TERI, LLC... ..| DE. ..|NIA.... . |Reliance Standard Life Insurance Company.... | Ownership. ......23.500 | Tokio Marine Holdings, Inc..
........ 52-2284613.. TERI, LLC Safety National Casualty Corporation.............. | Ownership......... |......25.100 | Tokio Marine Holdings, Inc
........ 52-2284613.. TERI, LLC Delphi Financial Group, Inc........c.cccccecosvenene. | OWnership......... | ........3.500 | Tokio Marine Holdings, Inc
.......... 52-2284613.. | .... . |TER I, LLC . | Philadelphia Indemnity Insurance Company.... | Ownership. ......30.600 | Tokio Marine Holdings, Inc..
........ 36-0883760.. Insurance Dedicated Fund LLC Reliance Standard Life Insurance Company.... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc
............................................................ 27-3562945.. | .....cooevernene Flat Rock Holdings LLC..........cccoeovvvievereicrernen. Reliance Standard Life Insurance Company.... | Ownership......... |......78.900 |Tokio Marine Holdings, Inc
............................................................ 27-3562945.. | ..cocvereres Flat Rock Mortgage Investment Trust................ Flat Rock Holdings LLC............cccccceeoevernenneen. | Ownership........ |....100.000 | Tokio Marine Holdings, Inc
............................................................ 27-3562945.. | ...oovvvrernnns | onrnrirrrniinnes [ errirnsnnsennninnenes | Flat ROCk Properties LLC.......oovevevevvcvcneinnennns Flat Rock Mortgage Investment Trust.............. | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
............................................................ 51-0374001.. | ceevveerereerees [ evverveeriieiens | eeververereeeieeneeens | SIG Holdings, INC....vevvcveveiceviccesiececeiieceeens. | DEeeiei [NIAL.............. | Delphi Financial Group, Inc...............cccco.e..... | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.
0309¢ GRP 15105... [43-0727872.. | .cooveeieevris | vrreereineieens | eeerreeneeeeensennnns Safety National Casualty Corporation................ MO............ A, SIG Holdings, INC.....vvuverevvrrerireirisrieeiseireieiens Ownership......... ....100.000 | Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.
0309¢ GRP 11123... [43-1901552.. | ooocerieireinee | cevereireieeneins | reereeeneereinesnnenees Safety First Insurance Company............cccceeuue.. | IS A Safety National Casualty Corporation.............. Ownership......... ....100.000 | Tokio Marine Holdings, Inc
............................................................ AA-3770149. | ..o e | cvveveeisieeeenennn, | Safety National Re SPC..........cvcveivicvceiceeiee | CYMn [ TAL ... | Safety National Casualty Corporation.............. | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
0309¢ GRP 13815... | 27-2237608.. | ....cvvvverreris | rrererrireinnieens | rererreereeeeeneennens Safety Specialty Insurance Company................ MO............ A Safety National Casualty Corporation.............. Ownership......... ....100.000 | Tokio Marine Holdings, Inc
............................................................ 22-3704234.. Greenbrook LLC.........ccccceeevecvvieiveseieveseiesseenes | DE i [NIAL............. | Safety National Casualty Corporation.............. | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
............................................................ 45-3123432.. Insurance Data Services Corporation................ [MO............ |NIA............... | Safety National Casualty Corporation.............. | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
........ 77-0493584.. Matrix Absence Management, Inc...................... | DE............. NIA............... | Delphi Financial Group, Inc. Ownership ....100.000 |Tokio Marine Holdings, Inc
........ 77-0246850.. |.... . | Matrix Payroll Services, Inc..... . | Matrix Absence Management, Inc .. | Ownership......... |....100.000 | Tokio Marine Holdings, Inc..
........ 52-1658222.. Delphi Capital Management, Inc. Delphi Financial Group, Inc Ownership......... |....100.000 | Tokio Marine Holdings, Inc
............................................................ 23-2513246.. Chestnut Investors IV, INC........cccoveerriereiennen. Delphi Financial Group, Inc. Ownership......... |....100.000 | Tokio Marine Holdings, Inc.
........ 13-3439651.. |.... . | Tersk Investors LLC . | Delphi Financial Group, Inc... ... | Ownership. ......52.200 | Tokio Marine Holdings, Inc..
........ 13-3439651.. Tersk Investors LLC Safety National Casualty Corporation.............. | Ownership ......25.200 | Tokio Marine Holdings, Inc
............................................................ 13-3439651.. Tersk Investors LLC........cccovvveiveeieccieieines Reliance Standard Life Insurance Company.... | Ownership......... | ......22.600 |Tokio Marine Holdings, Inc
............................................................ 13-3427277.. | oo Delphi CRE Funding LLC........ccocovvrrerrinirrernenns Delphi Financial Group, Inc........c.c..cccccsvenene. | OWnership......... | ....100.000 | Tokio Marine Holdings, Inc
Tokio Marine & Nichido Fire Insurance Co.,
................................................................................................................................................ Tokio Marine Management (Canada) Ltd........... | CAN.......... [NIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC..........cocvruerrrrrenenne | ceeecNeriiis [
Tokio Marine & Nichido Fire Insurance Co.,
............................................................ AA-1460023. | ....cocverevvis | vrerreveiesienss | cerversessienieneenn. | TOKIO Millennium Re AG.......coocvvceveveceieieeeees | CHE oo | HA e | L Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccoeerrereveces | eoeecNuciiiis [
Tokio Marine Holdings, Inc
0309¢ GRP 15529... [30-0703280.. | ..ccvervrvererens | eerveererieeenns | eveereisiveereseeienns Tokio Millennium Re AG (U.S. Branch).............. NY o, A Tokio Millennium Re AG.........ccccevvevevvicreriinnas Ownership......... ....100.000 |Tokio Marine Holdings, INC.........c.ccovverereiveenns | vone Nevooi [
............................................................ 46-4913789.. | ..oocvvereree. TMR Management, Inc..........c.ccccoeevveveveecerseenes | CToucneees [NIALL............ | TOKiO Millennium Re AG............cccccceevevnnaeeeene. | Ownership........ |....100.000 | Tokio Marine Holdings, INC..........cccooeevvieveevees [ eerecNuciiis [
.................................................................................................... Tokio Solution Management Ltd.............ccccoeee.. [BMU.......... [NIA............... | TOkiO Millennium Re AG............cc.coecrsrrnrnnenne. | OWNEIShp........ |....100.000 | Tokio Marine Holdings, INC........ccccovvrevvrnrerrrnn | voeeeNoeiois [
................................................................................................................................................ Shima Reinsurance Ltd............ccccoeceecvvvervevennees |[BMU... [ |A.......... | TOKIO Millennium Re AG.........ccceevevevnenneeee. | Ownership........ |....100.000 | Tokio Marine Holdings, INC........ccoevvvevierenins [ eoreeNuvivcns [
Tokio Marine & Nichido Fire Insurance Co.,
................................................................................................................................................ Tokio Marine Seguradora S.A.........ccccccvvevveecveees | BRA oo [Acies | LEdL Ownership......... |......97.800 | Tokio Marine Holdings, INC........cccccoeevrerrvcnicns | eoeeeNuviiens | e
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Tokio Marine & Nichido Fire Insurance Co., Ltd. Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ - Escritorio de Representacao no Brasil Ltda.  |BRA.......... [NIA............... |Ltd. Ownership......... |......95.000 | Tokio Marine Holdings, INC........c.cocervurrrrmrnrrne | weeecNeeiois [
Tokio Marine Compafiia de Seguros, S.A. de Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ C.V. MEX...ooove [Aciiiienes | LEdL Ownership......... |....100.000 | Tokio Marine Holdings, INC..........cocvvurrerrrnenne | ceeecNeiiits [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokio Marine Middle East Limited...................... |ARE.......... [NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccoceevrerrevecns | eoeecNuciiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ TM Claims Service Europe Limited................... |GBR.......... NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccccovevrverrvcnens | eoeeeNuviiens Lo
Tokio Marine & Nichido Fire Insurance Co.,
.................................................................... AA-1120583. | ..cococevrveeens [ eveeeieieeins | cvveveesiieeeneenens | TOKIO Millennium Re (UK) Limited...................... |GBR.......... [ IA.................. | Ltd. Ownership......... | ....100.000 | Tokio Marine Holdings, INC...........cccoeverveveveenes [ eeeeNeeiiiis [
........................................................................................................................................................ Tokio Marine Technologies LLC..............cccccee... | DE.......o... [NIA............... | Tokio Millennium Re (UK) Limited.................... | Ownership......... |....100.000 | Tokio Marine Holdings, INC.........cccccceevrerreveces [ eorecNuviviis [
Tokio Marine & Nichido Fire Insurance Co.,
.................................................................... AA-1780032. |..covvvvevreens [ evieieseisiiens [evvvesiseienennnnn. | TOKIO Marine Global Limited.........cccoovceveveceveenes [ IRL.ce [ NIAL...... [ LE. Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccccovevrverrvcrins | eoeeeNuvivins [
Tokio Marine & Nichido Fire Insurance Co.,
............................................................................................................ Tokio Marine Global Re Asia Ltd Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC...........ccccoeerveveeeces [ eeeeNeeiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ The Arab-Eastern Insurance Co. Ltd. E.C..........|BHR.......... [ IA.................. | Ltd. Ownership......... |......33.300 | Tokio Marine Holdings, INC........c..cccvrurrrrmrnrrne | ceeecNeriois [
Tokio Marine Management (Australasia) Pty. Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Ltd. AUS......... INIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccoeerrervvvecns | eoeecNuciiiis [
Tokio Marine Management (Australasia) Pty.
........................................................................................................................................................ eSentry Underwriting Pty. Ltd..........cccccoeevveeee. |AUS......... [NIAL........... | LEdL Ownership......... |......50.000 | Tokio Marine Holdings, INC.......ccccccoeevrerrvnins | eoeecNuciiiis [
Tokio Marine Holdings, Inc. Tokio Marine & Nichido Fire Insurance Co.,
0309¢ GRP 11216... |66-0571597.. | ..cveevevceens [ erveeieiieeenns | cveeeiseee s Tokio Marine Pacific Insurance Limited.............. GU....c... A Ltd. Ownership......... ....100.000 |Tokio Marine Holdings, INC.........cccccovvererereenns | cone Nevooo [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ TM Claims Service Asia Pte. Limited................. |[SGP.......... [NIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........c..cocervurrrrmrnrrne | weeecNeriois [
Tokio Marine & Nichido Fire Insurance Co.,
............................................................................................................ Asia General Holdings Limited............c..cccccoeeee. | SGP.......... Ltd. Ownership......... |......92.400 | Tokio Marine Holdings, Inc
........ Tokio Marine Insurance Singapore Ltd.............. |SGP.......... Asia General Holdings Limited......................... | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
........ Tokio Marine Life Insurance Singapore Ltd........|SGP.......... Asia General Holdings Limited......................... | Ownership......... | ......85.700 | Tokio Marine Holdings, Inc
........ Tokio Marine Life Insurance Malaysia Bhd Tokio Marine Life Insurance Singapore Ltd...... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc
Tokio Marine & Nichido Fire Insurance Co.,
........ Tokio Marine Kiln Group Limited...............c........ |GBR.......... Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccocveuerermrenrnne | weeecNeiiiis [
........ Tokio Marine Kiln Insurance Limited.................. |GBR.......... Tokio Marine Kiln Group Limited...................... | Ownership......... |....100.000 | Tokio Marine Holdings, INC.........cccccevvuvererrerren | ceeeNuvreis [
........................................................................................................................................................ Tokio Marine Europe Limited...............cccccoeeuene. |GBR........ Tokio Marine Kiln Insurance Limited................ | Ownership......... |....100.000 | Tokio Marine Holdings, INC..........ccccovuverrererren | ceeeNuveiis [
............................................................................................................ Kiln Underwriting (807) Limited..............ccceeeeo. | GBR........ Tokio Marine Kiln Group Limited Ownership......... |....100.000 | Tokio Marine Holdings, INC........c.cocvrurrrrmrnrrne | ceeecNerinis [
............................................................................................................ Kiln Underwriting (807) No 2 Limited.................. | GBR.......... Tokio Marine Kiln Group Limited Ownership......... | ....100.000 | Tokio Marine Holdings, INC...........cccoeverveveeeees [ eeeeNeeiiiis [
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AA-1120096.

AA-1126557. | ...

. | Kiln Underwriting (No. 308) Limited. .
Kiln Underwriting (510) Limited...........cccovvrvvnnee
NAS Insurance Services, LLC
. |R JKiln & Co (No 2) Limited...
WNC Holding Company, LP.........ccccocrerrereenee
WNC Insurance Holding Corp........ccccoevvrivevnnes
WNC Insurance Services, INC..........coceveverneenee
Precise Adjustments, INC..........cccovvveviricinininnns
Insurance Management Services, Inc
AMPAC Insurance Marketing, InC...........cc.cc......
Wilshire National Corporation............c.cc.cvevnene
Highland Insurance Solutions LLC....................
Kiln Underwriting Limited............cccoorerinenienne
Tokio Marine Kiln Syndicates Limited
TMK Syndicate 510.........ccceuerereerrieicireirieienne
TMK Syndicate 308........cccoerrmrerrerrererenrereirnienns
TMK Syndicate 1880.........cccerverrerierririirrinienne
. | TMK Syndicate 557........c.cccc.covene.

. |RJKiln & Co (No 4) Limited...
R JKiln & Co (No 3) Limited

..|GBR...

Tokio Marine Kiln Hong Kong Limited

R J Kiln & Co (No 1) Limited..........ccoouervrrrrennnn.

Tokio Marine Kiln Regional Underwriting Limited GBR.......... NIA....ccoonne
Tokio Marine Kiln Singapore Pte. Limited.......... SGP.......... NIA. ...
IBEX Insurance Services Limited.............cc.c...... GIB............ NIA ..o
Tokio Marine Kiln Europe S.A........ccccevevvevninns BEL........... NIA....cccoonn.
Tokio Marine Kiln Europe S.A.........coccovvrvenvennn. BEL........... NIA....ccoone
Tokio Marine Kiln Insurance Services Limited... | GBR.......... NIA oo
Kiln Pension Guarantee Limited.............c.cc....... GBR.......... NIA. ...

Tokio Marine Underwriting Limited.................... GBR.......... A,

Tokio Marine Risk Management Rus, LLC......... RUS.......... NIA...cone

The Tokio Marine & Nichido Fire Insurance
Company (China) Limited

.. | Tokio Marine Kiln Group Limited...

. | Tokio Marine Kiln Group Limited...

.. | Tokio Marine Kiln Syndicates Limited...

. | Tokio Marine Kiln Group Limited...

Tokio Marine Kiln Group Limited
Kiln Underwriting (510) Limited..........c.cccoevenn.

R J Kiln & Co (No 2) Limited..........ccccovrrurrennee.
WNC Holding Company, LP
WNC Insurance Holding Corp
WNC Insurance Services, INC..........cocvverrernenne
WNC Insurance Services, INC........c.cocveereuninne
WNC Insurance Services, INC..........ccocveurrurnenne
WNC Insurance Services, INC.......c.coceereveerenee
WNC Insurance Services, INC..........cocveureunenne
Tokio Marine Kiln Group Limited............c........
Tokio Marine Kiln Group Limited.............cc.......
Tokio Marine Kiln Syndicates Limited..............
Tokio Marine Kiln Syndicates Limited..............
Tokio Marine Kiln Syndicates Limited

Tokio Marine Kiln Syndicates Limited
Tokio Marine Kiln Syndicates Limited..............

Tokio Marine Kiln Syndicates Limited..............
Tokio Marine Kiln Syndicates Limited..............
Tokio Marine Kiln Syndicates Limited..............
Tokio Marine Kiln Group Limited.............c........
Tokio Marine Kiln Insurance Services Limited.
Tokio Marine Kiln Group Limited......................
Tokio Marine Kiln Group Limited

Tokio Marine Kiln Group Limited

Tokio Marine & Nichido Fire Insurance Co.,
Ltd.

Tokio Marine & Nichido Fire Insurance Co.,
Ltd.

Tokio Marine & Nichido Fire Insurance Co.,
Ltd.

. | Ownership.

. {....100.000

Ownership......... ....100.000
Ownership......... [ ... 49.000

. | Ownership. ....100.000
Ownership......... |...... 49.000
Ownership......... | ...... 49.000
Ownership......... | ...... 49.000
Ownership......... [ ... 49.000
Ownership......... | ...... 49.000
Ownership......... |...... 49.000
Ownership......... |...... 49.000
Ownership......... |...... 49.000
Ownership......... ....100.000
Ownership......... ....100.000
Management..... | ..ccooereunne
Management...... | .ccccovvrrennene
Management

. | Management
Ownership......... ....100.000
Ownership......... ....100.000
Ownership......... ....100.000
Ownership......... ....100.000
Ownership......... |...... 30.000
Ownership......... |...... 99.900
Ownership......... | ... 0.100
Ownership......... ....100.000
Ownership......... ....100.000

. | Ownership......... |....100.000
Ownership......... ....100.000
Ownership......... ....100.000
Ownership......... ....100.000
Ownership......... ....100.000

Tokio Marine Holdings, Inc..

Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.

Tokio Marine Holdings, Inc..

Tokio Marine Holdings, Inc.
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc

Tokio Marine Holdings, Inc..

Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc

Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.

Tokio Marine Holdings, Inc..

Tokio Marine Holdings, Inc

Tokio Marine Holdings, Inc

Tokio Marine Holdings, Inc

Tokio Marine Holdings, Inc.
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.................................................................... 23-2202671.. | .coovvvererrrnas Philadelphia Consolidated Holding Corp............ |PA............. [NIA............... | Tokio Marine North America, Inc. Ownership......... |....100.000 | Tokio Marine Holdings, INC.......c.cccceceevvcernvees | eorecNucrieis Lo
Tokio Marine Holdings, Inc.
0309¢ GRP 23850... [23-2423138.. | ..oveeerenns [ v [ Tokio Marine Specialty Insurance Company...... DE........... A Philadelphia Consolidated Holding Corp.......... Ownership......... ....100.000 | Tokio Marine Holdings, INC........cccoeuvvrerrrererernees | e |\ RS PR
Tokio Marine Holdings, Inc.
0309¢ GRP 18058... |23-1738402.. | ...vverrirrrirns | cerereireieeneins | rrereeeseesereesnnenens Philadelphia Indemnity Insurance Company...... Philadelphia Consolidated Holding Corp.......... Ownership......... ....100.000 | Tokio Marine Holdings, INC.......cccccosvneereereunenne
.................................................................... 51-0385989.. PCHC Investment Corp..........ccoevvvveveereerrrnrnnnns Philadelphia Consolidated Holding Corp.......... | Ownership......... |....100.000 |Tokio Marine Holdings, INC........c.ccccevevrrvrrrreee.
.................................................................... 23-1609281.. Maguire Insurance Agency, INC........ccoevevvreennee Philadelphia Consolidated Holding Corp.......... | Ownership......... |....100.000 |Tokio Marine Holdings, INC.........ccccccovurrrrerrennee.
........ 84-1181504.. Gillingham & Associates, INC........ccovveererrerrenenns Maguire Insurance Agency, Inc Ownership......... |....100.000 | Tokio Marine Holdings, INC..........ccocvrverrurrennce.
........ 13-1924482.. | ... . | The Allen J. Flood Companies, Inc..... . |Maguire Insurance Agency, Inc.... ... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc..
........ 23-2996755.. Liberty American Insurance Group, Inc.............. Philadelphia Consolidated Holding Corp.......... | Ownership......... |....100.000 |Tokio Marine Holdings, InC...........c.cccoevrvverneaee.
........ 59-3448220.. Liberty American Insurance Company............... Liberty American Insurance Group, Inc Ownership......... |....100.000 | Tokio Marine Holdings, INC.........cccccerrrrrrrrrennc.
.......... 65-0091741.. |.... . | Liberty American Select Insurance Company.... . | Liberty American Insurance Group, Inc .. | Ownership......... |....100.000 | Tokio Marine Holdings, Inc..
........ 59-1059110.. Liberty American Insurance Services, Inc.......... Liberty American Insurance Group, Inc Ownership......... |....100.000 | Tokio Marine Holdings, InC........cccocvvrverrunrennce
Zhongsheng International Insurance Brokers Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Co., Ltd. Ltd. Other.....ccceeeees [ cvvrevrevnnne.. | TOKIO Marine Holdings, INC.......ocvecvvcereeicvees [ eeeecNuciis [
Tokio Marine & Nichido Fire Insurance Co.,
........ . | Tokio Marine Egypt General Takaful Company. Ltd. Tokio Marine Holdings, Inc
........ Tokio Marine Egypt General Takaful Company. Tokio Marine Asia Pte. Ltd Tokio Marine Holdings, Inc.
........................................................................................................................................................ Tokio Marine Egypt General Takaful Company. Tokio Marine Middle East Limited.................... |Ownership......... | .................. | Tokio Marine Holdings, Inc
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokio Marine Egypt Family Takaful Company.... Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........c.cocvvurrrrmrnrrnes | eeeecNeiinis [
............................................................................................................ Tokio Marine Egypt Family Takaful Company.... Tokio Marine Asia Pte. Ltd............ccccccoueevennene | OWNEIShIp.......o. | oivvieneeeeee. | TOKIO Marine Holdings, INC......ovevevvcveceiceciens | coeeNuciis [
............................................................................................................ Tokio Marine Egypt Family Takaful Company.... Tokio Marine Middle East Limited.................... | Ownership......... | .....ccc.c........ | Tokio Marine Holdings, INC........c.coeevnremrcnecnns | coedNueosiis | e
Tokio Marine & Nichido Fire Insurance Co.,
............................................................................................................ Alinma Tokio Marine Company.............cccccevne. | SAU.......... Ltd. Ownership......... |......28.800 | Tokio Marine Holdings, INC.........ccccoeevrverrvvicns | eoeecNuciiiis [
Edelweiss Tokio Life Insurance Company Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Limited IND...coeonne [ 1A | L. Ownership......... |......49.000 | Tokio Marine Holdings, INC........cccccovevrverrvnins | eoeeeNuviiens [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Allianz Hayat ve Emeklilik A.S.........c.ccccooeveveeeees | TUR s [ TAcee | LEL Other.....ccoveeves | covvvererrnneeen.. | TOkio Marine Holdings, INC.......coevveevcvevvivcveeees [eeeeNoiis [
Tokio Marine & Nichido Fire Insurance Co.,
.................................................................... 76-0336636.. | ...cverrrnrerrers | womrrerreernnnnes | eereesesennnnnennne. | HCC Insurance Holdings, Inc........cooovvovvvvneees | DEeoecc [ NIAL.........c.. | L. Ownership......... |....100.000 | Tokio Marine Holdings, INC........c..cccrvurrrrvrnrrne | ceeecNeiiois [
.................................................................... 20-3853222.. | ..cvvvevrreiens [ eerrreveniieies [evevenseniensseeenns | HUM, INCeiiiccesescesesceiesessissiecnnns | DEoiciie | NIALLL............. |HCC Insurance Holdings, Inc.............cccceveeeee. | Ownership......... |....100.000 | Tokio Marine Holdings, INC........ccccoovevvevirerrinns | coeeNuviiis [
Tokio Marine Holdings, Inc.
0309¢ GRP 42374... |T4-2195939.. | ...cvvereeries [ erreeeeiiieiens [ eerveeieresereninns Houston Casualty Company...........ccccceevvevevenen. B ), A UM, NG Ownership......... ....100.000 |Tokio Marine Holdings, INC.........c.cccoovvverevienns | vone Nevoooi [
Tokio Marine Holdings, Inc.
0309¢ GRP 29599... [52-1504975.. | ..oovveveerenes [ v [ U.S. Specialty Insurance Company.............c...... TX oo A Houston Casualty Company...........cccceceverrenne Ownership......... ....100.000 | Tokio Marine Holdings, INC........cccocuvrerneercrernees | o Nere | e
.................................................................... 36-3224038.. | ....coovveevvies | eveeieieisiieies | eeveviveeiseneennnnn. | HCC Employer Services, InC.......cocveeeeveeceens [ Il [NIAL............ |U.S. Specialty Insurance Company..................| Ownership......... | ....100.000 | Tokio Marine Holdings, INC...........ccccceeeveveeenes [ eeeeNeeiiis [
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.................................................................... 36-3481109.. | .ccvvvererenene HCC Administrators, InC.........ccccccoceeveeveeivecseeens | levecveveneens [INIAL............... |HCC Employer Services, Inc. (IL).................... | Ownership......... |....100.000 |Tokio Marine Holdings, INC........c.cccvevevvvmrvevecs [N [ e
Tokio Marine Holdings, Inc
0309¢ GRP 92711... | 35-1817054.. HCC Life Insurance Company Houston Casualty Company...........ccc.cecrvereunnes Ownership......... ....100.000 | Tokio Marine Holdings, Inc
.................................................................... 46-0985967.. HCC Risk Solutions Company.... HCC Life Insurance Company.......................... | Ownership......... | ....100.000 | Tokio Marine Holdings, Inc
.................................................................... 23-2445410.. US Holdings, INC.....ccvuurvmiererereiineinereieeseeneenns HCC Life Insurance Company.......................... | Ownership......... | ....100.000 | Tokio Marine Holdings, Inc
.................................................................... 76-0572393.. HCC Benefits Corporation.............cccccvvvevevrinnnes HCC Life Insurance Company.......................... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc
.................................................................... 76-0585063.. HCC Intermediate Holdings, InC.........cccccouevvenee HCC Insurance Holdings, Inc........................... | Ownership......... | ....100.000 |Tokio Marine Holdings, Inc
.................................................................... 75-1171384.. HCC Risk Management Corporation.................. HCC Intermediate Holdings, Inc....................... |Ownership......... | ....100.000 | Tokio Marine Holdings, Inc
.................................................................... 30-0454192.. HCC Underwriting Agency Ltd...........ccovrrvnnne. HCC Intermediate Holdings, Inc....................... | Ownership......... | ....100.000 |Tokio Marine Holdings, Inc
.................................................................... AA-1120086. Lloyds Syndicate 4141 TMHCC..........c.ccoeurvennee. HCC Underwriting Agency Ltd......................... |[Management...... | .................. | Tokio Marine Holdings, Inc
.................................................................... 48-1307787.. INEMCO, LP.....covreerceeee e HCC Intermediate Holdings, Inc Ownership ......25.000 | Tokio Marine Holdings, Inc
.......... 98-1009459.. |.... . |Nameco (No. 808) Limited.. . |[HCC Intermediate Holdings, Inc. .. | Ownership......... |....100.000 | Tokio Marine Holdings, Inc..
........ 76-0551723.. HCC Service Company, Inc.... HCC Insurance Holdings, Inc Ownership ....100.000 |Tokio Marine Holdings, Inc
........ 76-0623081.. HCC Service Delaware, LLC..........ccccoooveveiinnee HCC Service Company, Inc..............ccccou........ | Ownership ....100.000 |Tokio Marine Holdings, Inc
........ 04-2810404.. |.... . |LDG Reinsurance Corporation............ . |HCC Insurance Holdings, Inc.... . | Ownership......... |....100.000 | Tokio Marine Holdings, Inc..
........ 68-0101584.. HCC Casualty Insurance Services, Inc.............. LDG Reinsurance Corporation Ownership......... |....100.000 |Tokio Marine Holdings, Inc.
.................................................................... 04-3373226.. On Call International, LLC.........ccccoevviereiriinnnns HCC Insurance Holdings, Inc.... Ownership......... |....100.000 | Tokio Marine Holdings, Inc.
.................................................................... 46-0738616.. On Call International Services, LLC................... On Call International LLC Ownership......... |....100.000 | Tokio Marine Holdings, Inc
.................................................................... 25-1430258.. | ...coovoeveeveees [ eveereieiniieies [ eveveveeeneeiensnenns | BAITUSA INCoviviee e HCC Insurance Holdings, Inc........................... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc
.................................................................... 76-0479419.. | ..coooverre HCC Reinsurance Company Limited................. HCC Insurance Holdings, Inc........................... | Ownership......... | ....100.000 |Tokio Marine Holdings, Inc
.................................................................... 98-0388625.. | ...coverrerenne HCC Re Agency Ltd........coovmvreerieeenrirrirninnenns HCC Reinsurance Company Limited............... |Ownership......... |....100.000 | Tokio Marine Holdings, Inc
.................................................................... 52-0733935.. | .cvovvveveriiens [ evrireveniieiens [ eveveneenienenneens | AVEMCO COMPOTALION......vuvvvevreieieiieieieeieieieins HCC Insurance Holdings, Inc...........c..cc.ceee..... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.
0309¢ GRP 10367... |52-0795746.. | ..coeoevevereen | erveereiieeens | cvrereisiveesesisienns Avemco Insurance Company...........cccceeevevnnee. MD............ A Avemco Corporation.............cccceeveveiveereriinenns Ownership......... ....100.000 |Tokio Marine Holdings, INC.........cccccovvvverevirenns | vone Nevooi [
Tokio Marine Holdings, Inc.
0309¢ GRP 11243... | 76-0699782.. | ....ovvvvrvvveries | ereerereereireeins | rererreerereeeeneeneens HCC Specialty Insurance Company................... (0] A Avemco Insurance Company...........c.ce.eeerrennes Ownership......... ....100.000 | Tokio Marine Holdings, INC........cccoeuvererrveneernees | o |\ RS RS
.................................................................... 52-1008186.. | ..cccovvrreveiens [ cevrrereviieiiens [ evevesiieniecnennen. | Avemco Insurance Agency, Inc.......coceeveveeeeee. [MD...ooo.ooo. | NIAL............. | AvemcO Insurance Company...........c.ccccevenee. | OWnership......... |....100.000 | Tokio Marine Holdings, INC........ccccovvevveeirereinns | ceeeNuviiis [
.................................................................... 11-2514767.. HCC Indemnity Guaranty Agency, Inc............... [NY........... NIA............... |Avemco Corporation................cceceveererrrvernnenn. | OWNErship......... |....100.000 | Tokio Marine Holdings, INC........cccoceveveverveeees [N [
.................................................................... 98-021859%4.. HCC Insurance Holdings (International) Limited | GBR.......... INIA............... [HCC Insurance Holdings, Inc...........c...c.c.coee..... | OWnership......... |....100.000 | Tokio Marine Holdings, INC.........cccoeevvvvvnrnvrns [ eoreeNuveiis | e
HCC Insurance Holdings (International)
........ 08-0234131.. |.... . | Pepys Holdings Limited... . | Limited Ownership......... |....100.000 | Tokio Marine Holdings, Inc..

98-0335106..
98-1358505..

98-0413966.. |....

98-0464134..
98-1071873..

Rattner Mackenzie Limited
Radius Underwriting Limited.............cccoovrvineenee
. |HCC International Insurance Company PLC......
HCCI Credit Services Limited...........ccccovirerrennne
HCC Diversificacion Y Soluciones S.L...............

. | Pepys Holdings Limited....

Pepys Holdings Limited............cccocvveeiirirenne
Pepys Holdings Limited

HCC International Insurance Company PLC....
HCC International Insurance Company PLC....

.. | Ownership.

Ownership
Ownership.........

Ownership
Ownership.........

....100.000

. {....100.000

....100.000
...100.000

Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc..
Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.
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.......... 76-0695980.. | .... . |HCC Acquisition Sub, Inc............ ... INY. ..|NIA.... . |HCC Insurance Holdings, Inc . | Ownership......... |....100.000 | Tokio Marine Holdings, Inc..
........ 13-2918810.. Professional Indemnity Agency, Inc................... HCC Acquisition Sub, Inc Ownership......... |....100.000 |Tokio Marine Holdings, Inc.

........ 13-4008249.. TMD PIA, LLC...rireeeereeeeese e HCC Acquisition Sub, Inc Ownership......... |....100.000 | Tokio Marine Holdings, Inc
.......... 04-2748570.. |.... . |HCC Specialty Underwriters, Inc............. . . |HCC Acquisition Sub, Inc...... ... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc..
........ 04-3146861.. Specialty Reinsurance Intermediaries, Inc......... HCC Specialty Underwriters, Inc Ownership......... |....100.000 | Tokio Marine Holdings, Inc
.................................................................... 98-0372607.. | ....ccoeverrnees HCC Specialty Ltd.......cccoovvererriiericreiecene, HCC Specialty Underwriters, Inc Ownership......... |....100.000 | Tokio Marine Holdings, Inc.
.................................................................... 98-1161736.. | .cooeverrrrne HCC Specialty Underwriters Ltd.............cccouc..... HCC Insurance Holdings, Inc Ownership......... |....100.000 |Tokio Marine Holdings, Inc.
.................................................................... 04-3716615.. | oveevererrernrns | rvermnesrereiinnes [ eernermernneseenenennenes | MAG Acquisition SUb, INC.....eeveeveveeieiierisrinenne HCC Insurance Holdings, Inc.........c..ccccoeveuun.. | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
.................................................................... 06-1504568.. | .......ccevevneee HCC Global Financial Products, LLC................. | DE............. [NIA............... |MAG Acquisition Sub, Inc..............cccccsuevuveeen. | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
.................................................................... 98-0388621... | ..cevererrrenene HCC Global Financial Products, SL................... |ESP..........NIA............... |HCC Global Financial Products, LLC............... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc.
.................................................................... 20-0167676.. | ..cccoevvvveens | cvvrrerveeeisieens [ eeveeveeveenserennnn. | HCC Surety Group, InC....oovevveveeveeveeveeveeees | DEaecncee | NIA............... |HCC Insurance Holdings, Inc...........c.ceo......... | OwWnership......... |....100.000 | Tokio Marine Holdings, Inc
93-1030249.. | ..cooverviviiens [ v [ Surety Associates Holding Co., InC..........c.c....... NM............ NIA....ccooe. HCC Insurance Holdings, INC.........ccccovurvvernnne Ownership......... ....100.000 | Tokio Marine Holdings, Inc
. 195-4290651.. | .cocvvvvererirnns American Contractors Indemnity Company........ CA..ccoevnnn. A Surety Associates Holding Co., Inc. Ownership ....100.000 |Tokio Marine Holdings, Inc
20-2465160.. |.... . | Occidental Services, Inc.. . . | Surety Associates Holding Co., Inc... . | Ownership......... |....100.000 | Tokio Marine Holdings, Inc..
43-1997476.. USSC Holdings, INC......ccovererenrenrireisierinnieinns HCC Insurance Holdings, Inc Ownership......... ....100.000 | Tokio Marine Holdings, Inc
0309¢ GRP 10656... |52-1976385.. | ..cevvvvreererins | ereerereereireeens | rererreerereeeeneeneens United States Surety Company............cccvvvenvenee MD............ A USSC Holdings, INC......cevvenrerirrinirnrereireinienes Ownership......... ....100.000 | Tokio Marine Holdings, Inc
.................................................................... 20-3021762.. | ..ccvveereerrees | evrervereisiecens | eeveveveeeeseennneen. | HCC Credit Group, InC......cocvcvevcevieceeeccvecseees [NY o [NIAL............. |[HCC Insurance Holdings, Inc........................... | Ownership......... | ....100.000 | Tokio Marine Holdings, Inc
.................................................................... 38-2554454.. | ... G.B. Kenrick & Associates, Inc............cccceceeveee |[Ml.ccceeeoo. [NIAL.............. |HCC Insurance Holdings, Inc........................... | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
.................................................................... 38-3002556.. | ...cocererrrens HCC Public Risk Claim Service, Inc..........c.c..... [Ml.............. INIA............... | G.B. Kenrick & Associates, Inc.........................| Ownership......... | ....100.000 | Tokio Marine Holdings, Inc
.................................................................... 20-8684614.. | ..cccoovvvvrens | evvrreveviieiiens [eveveisiiesieseisneenn | LIFETTAC, INCvivvcvevceceveeseeessisiesenns | DEo | NIAL............ |HCC Insurance Holdings, Inc...............cco......... | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
.................................................................... 20-3384567... HCC Medical Insurance Services, LLC.............. |WI............ [NIA............... [HCC Insurance Holdings, Inc Ownership......... |....100.000 | Tokio Marine Holdings, Inc
.................................................................... 47-1246008.. Brooklyn Ventures, Inc...........cccceceeeevvveeeveeenes | DE.ee. [NIAL............. |HCC Insurance Holdings, Inc Ownership......... |....100.000 | Tokio Marine Holdings, Inc.
........ 26-4114320.. Brooklyn Ventures, LLC..........ccccccocovevvrvevevneeee | MO, [NIAL............ | Brooklyn Ventures, IncC............ccccoeevecvevvnneeen. | OWnership ....100.000 | Tokio Marine Holdings, Inc
........ 20-4103791.. | ... . | Producers Ag Insurance Group, Inc........ . . |HCC Insurance Holdings, Inc.... . | Ownership. . ....100.000 | Tokio Marine Holdings, Inc..
........ 36-4714925.. International Ag Insurance Solutions, LLC......... Producers Ag Insurance Group, Inc Ownership ....100.000 | Tokio Marine Holdings, Inc
.................................................................... 37-1108576.. | .ceevererreeenens | ereerneereereinees [ eeveersesneeneeneneneene | PO Ag Management, INC...ceeeeeveionceneineensiniens Producers Ag Insurance Group, Inc................. | Ownership......... | ....100.000 | Tokio Marine Holdings, Inc
Tokio Marine Holdings, Inc.
0309¢ GRP 34312... [81-0368291.. | ..cccvrerieviens [ v [ Producers Agriculture Insurance Company........ LD, SO A Pro Ag Management, INC.......cccccovveririeiennnnas Ownership......... ....100.000 | Tokio Marine Holdings, Inc
.................................................................... 75-1493732.. | covevvereeevnens | wrveneiresniinnes [ cveernnnnsenennnene. | CrOp Hail Management, Inc.......ccovvvvvievneneen | TXeoeviveeees [ NIALL.............. | Producers Agriculture Insurance Company......| Ownership......... |....100.000 |Tokio Marine Holdings, Inc.
Tokio Marine Holdings, Inc.
0309¢ GRP .| 75-1494452.. Producers Lloyds Insurance Company.............. L, TS PO, Producers Agriculture Insurance Company...... Management...... | ..cccooerrennenns Tokio Marine Holdings, Inc
........ 35-2450327.. | ... . | Weather Analytics, LLC............cccouvu.e. . ... |HCC Insurance Holdings, Inc ......25.200 | Tokio Marine Holdings, Inc..
............................. Tokio Marine Asia Pte. Ltd Tokio Marine Holdings, Inc ....100.000 | Tokio Marine Holdings, Inc

The Tokio Marine and Fire Insurance Company
.................................................................... AA-5321001. | .oocvvvrrreree | vrrreerereeineins | evernernereneneneens. | (HONG Kong) Limited HKG.......... | lA.................. | Tokio Marine Asia Pte. Ltd............cccccvvveenennee. | OWnership......... |....100.000 | Tokio Marine Holdings, INC..........coevvevvninenes | eveedNuvisins | e
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............................................................................................................ Tokio Marine Newa Insurance Co., Ltd.............. | TWN.......... Tokio Marine Asia Pte. Ltd............c..ccceceveeeen. | Ownership......... |......48.900 | Tokio Marine Holdings, INC.........cccocoevvveveseriens | coeeNuveeis [
Bao Viet Tokio Marine Insurance Company
........................................................................................................................................................ Limited VNM.......... | IA.................. | Tokio Marine Asia Pte. Ltd..............cccccouoreuenne. | OWnership........ |......51.000 | Tokio Marine Holdings, INC.......ccovvverevnrrenees [ eoeelNuvisis [ o
Tokio Marine South East Servicing Company
........................................................................................................................................................ Limited THA..........|NIA............... | Tokio Marine Asia Pte. Ltd..............cccceuoneueee. | Ownership......... | ......45.100 | Tokio Marine Holdings, INC........ccoevevrvneenenens [ eoeelNuciii |
Tokio Marine South East Servicing Company
........................................................................................................................................................ Limited THA..........|NIA............... | TMF Holding (Thailand) Limited....................... | Ownership......... | ......15.500 | Tokio Marine Holdings, INC...........cccccceuverrereerens | ceeeNeviiis [
Tokio Marine South East Servicing Company
........................................................................................................................................................ Tokio Marine Insurance Broker Co., Ltd.............| THA........... [NIA............... | Limited Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccccocvevrerrvcnins | eoeeeNuvireis Lo
Tokio Management Services (Thailand) Co.,
........ . | Tokio Marine Insurance Broker Co., Ltd.. . | Ltd. Ownership......... Tokio Marine Holdings, Inc..
........ Tokio Marine Insurance Broker Co., Ltd............. TMF Holding (Thailand) Limited....................... | Ownership......... Tokio Marine Holdings, INC.......cccccovvvvivrieinnne
Tokio Management Services (Thailand) Co.,
........ Ltd. THA..........|NIA............... | Tokio Marine Asia Pte. Ltd..............ccccecreunnne. | Ownership......... | ......49.000 | Tokio Marine Holdings, INC........cccoevvvvvrveninennee
Tokio Management Service (Thailand) Co.,
........ . | TMF Holding (Thailand) Limited.. ... |Ltd. Ownership......... |......51.000 | Tokio Marine Holdings, Inc..
........ TMF Holding (Thailand) Limited...........c..cccceueee. Tokio Marine Asia Pte. Ltd............c.ccccocevnenn. | Ownership......... |......49.000 | Tokio Marine Holdings, INC.........ccccccvivriveiennes
........................................................................................................................................................ PIM Holding (Thailand) Co., Ltd.........ccccocurruneeee TMF Holding (Thailand) Limited....................... | Ownership......... |......51.000 | Tokio Marine Holdings, INC........ccc.cocovvrrurrirrrnnce
Tokio Marine Insurance (Thailand) Public Tokio Marine & Nichido Fire Insurance Co.,
.................................................................... AA-5780001. | .ceeeeerrerireires | eeereererenineins | veeeneeseenenieneneenens | COMpany Limited THA oo | IA s | Lt Ownership......... |......99.800 | Tokio Marine Holdings, INC.........ccocoveurerrreenennes | ceeecNeiiiis [
Tokio Marine Insurance (Thailand) Public
.................................................................... AA-5780001. | .cevveerrriireiies | vrereirernineins | reveneineineninnnennens | COMpany Limited THA.........| |A.................. | Tokio Marine Asia Pte. Ltd................cceeueenne | Ownership......... |........0.100 | Tokio Marine Holdings, INC.........c.ccvvvvervevcinn | ceeeNuvoiiis [
Tokio Marine Insurance (Thailand) Public
.................................................................... AA-5780001. | ..ovovererrviris [ vrrerreereirniens | ceerersereerenneennne. | COMpany Limited THA..........|lA.................. | TMF Holding (Thailand) Limited....................... | Ownership......... | .................. | Tokio Marine Holdings, INC..........ccceceveveevevecas | ceodNecioiiis [
Tokio Management Service (Thailand) Co.,
............................................................................................................ Pannasub Co., Ltd Ltd. Ownership......... |......51.000 | Tokio Marine Holdings, INC........c.cocvvrerrmrrrrne | weeeeNoeirois [
............................................................................................................ Pannasub Co., Ltd Tokio Marine Asia Pte. Ltd............c.cccceceevnennn | Ownership......... |......49.000 | Tokio Marine Holdings, INC.........cccocoevvveiveeccnns | coeeNuvciis [
Tokio Marine Life Insurance (Thailand) Public
............................................................................................................ Company Limited Pannasub Co., Ltd..........c.cccccoevvveeviriernnnnen.. | Ownership........ |......51.000 | Tokio Marine Holdings, InC.........cccoovveevvivcveees | e Nucie | e
Tokio Marine Life Insurance (Thailand) Public
............................................................................................................ Company Limited THA.......... Tokio Marine Asia Pte. Ltd.............cccccoeeervneee. | Ownership......... |......49.000 | Tokio Marine Holdings, INC.........ccccovvvvvrvvrveens | veerdNuviriii [
............................................................................................................ Tokio Marine Insurans (Malaysia) Berhad..........|MYS.......... Tokio Marine Asia Pte. Ltd.................ccocue.n.. | Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccoeveveeveeveeecas | coedNeceiiiis [
........................................................................................................................................................ P.T. Asuransi Tokio Marine Indonesia............... |IDN............ Tokio Marine Asia Pte. Ltd..........c.cc..ccccovvenenee. | Ownership......... | ......60.000 | Tokio Marine Holdings, INC........ocueueeenrenenenne | eoredNeesiis | e
IFFCO-TOKIO General Insurance Company
........................................................................................................................................................ Ltd. IND.......... [IA.................. | Tokio Marine Asia Pte. Ltd................cccce.e.ne.. | Ownership....... |......26.000 | Tokio Marine Holdings, INC.........ccccoueevverievecns [ eorecNuciiiiis [

IFFCO-TOKIO General Insurance Company,
........................................................................................................................................................ IFFCO-TOKIO Insurance Services Limited........ [IND............|NIA............... |Ltd. Ownership......... |......26.000 | Tokio Marine Holdings, INC...........cccoeverveveeeees [ eeeeNeeiis [
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............................................................................................................ Malayan Insurance Company, Inc...................... |PHL........... Tokio Marine Asia Pte. Ltd............c..cccecevneeen. | OWnership........ |......20.000 | Tokio Marine Holdings, INC.........cccocovvvveveererien | coeeNuveeis [
Tokio Marine & Nichido Fire Insurance Co.,
........ PT Tokio Marine Life Insurance Indonesia......... | IDN............ Ltd. Ownership......... |......96.200 | Tokio Marine Holdings, INC........c.cocvvvrerrmrrrrne | eeeecNoiiais [
........ Nisshin Fire & Marine Insurance Co., Ltd...........|JPN........... Tokio Marine Holdings, Inc..........c.cccccvevevnenenn. | Ownership......... |....100.000 | Tokio Marine Holdings, INC.........cccocoevvvererecnns | ceeeNuviiis [
Nisshin Information System Development Co.,
........ Ltd. Nisshin Fire & Marine Insurance Co., Ltd......... | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
........ Universal Risk Solution Company, Limited........ Nisshin Fire & Marine Insurance Co., Ltd......... | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
........ Nisshin Fire Insurance Service Co., Ltd............. Nisshin Fire & Marine Insurance Co., Ltd......... | Ownership......... |....100.000 |Tokio Marine Holdings, Inc
........ Nisshin Fire Total Service Company, Limited.... Nisshin Fire & Marine Insurance Co., Ltd......... | Ownership......... |....100.000 | Tokio Marine Holdings, Inc
.................................................................... AA-1580017. | ..coovevrvceens [ eveeieiieieenne | cvevveesiseenenennn. | TOKIO Marine & Nichido Life Insurance Co., Ltd. |JPN........... [IA.................. | Tokio Marine Holdings, Inc................ccccev....e.. | Ownership......... |....100.000 | Tokio Marine Holdings, INC........ccccoeevevveerivecas | coedNeciiiiis [
Tokio Marine & Nichido Life Insurance Co.,
........................................................................................................................................................ TOKIO MARINE ANSHIN AGENCY Corporation| JPN........... [NIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........c.cocvvvrrrrmrnmrne | ceeecNeiinis [
Tokio Marine & Nichido Anshin Consulting Co.,
........................................................................................................................................................ Ltd. JPN.......... |NIA............... | Tokio Marine Holdings, Inc............c..cccsuueuneenen. | Ownership......... |......50.700 | Tokio Marine Holdings, INC.........cccoeveververecien | coeeNuviiiis [
Tokio Marine & Nichido Anshin Consulting Co., Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Ltd. JPN.......... |NIA............... | Ltd. Ownership......... |......49.300 | Tokio Marine Holdings, INC........cccccovevrerrvrecns | eoeecNuciiiss [
Tokio Marine & Nichido Anshin Consulting
............................................................................................................ T&N Insurance Services Co., Ltd............cceceeee.. [ JPN........... [NIAL.............. | CO., Ltd. Ownership......... | ....100.000 | Tokio Marine Holdings, INC...........cccoevevveveeenes [ eeeeNeeiiis [
............................................................................................................ Tokio Marine & Nichido Career Service Co., Ltd|JPN........... [NIA............... | Tokio Marine Holdings, Inc Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccocvvvrerrmrnrrnes | eeeecNoeiiais [
............................................................................................................ Tokio Marine & Nichido Facilities, Inc................ |JPN........... [NIA............... | Tokio Marine Holdings, Inc Ownership......... |......75.000 | Tokio Marine Holdings, INC........cccccoeevrerrenins | eoeecNuciiiis Lo
............................................................................................................ Tokio Marine & Nichido Facilities, Inc................ |JPN........... NIA............... | Nisshin Fire & Marine Insurance Co., Ltd.........| Ownership......... |.......2.500 | Tokio Marine Holdings, INC.........cccceceevuererveces [ eorecNucioios [
............................................................................................................ Tokio Marine & Nichido Facility Service, Inc...... |JPN........... [NIA............... | Tokio Marine & Nichido Facilities, Inc.............. | Ownership......... |....100.000 |Tokio Marine Holdings, INC.........c.ccceceevervrveveres | oo Nuciiis | e
............................................................................................................ Tokio Marine & Nichido Lec Service, Inc............|JPN........... NIA............... | Tokio Marine & Nichido Facilities, Inc.............. |Ownership......... |....100.000 | Tokio Marine Holdings, INC..........cccceceevrereeveces | eorecNuciriis [
Tokio Marine & Nichido Medical Service Co.,
............................................................................................................ Ltd. JPN........... [NIA............... | Tokio Marine Holdings, Inc Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccccovevrerrvnicns | eoeeeNuviiess Lo
Tokio Marine & Nichido Risk Consulting Co.,
............................................................................................................ Ltd. JPN........... INIA............... | Tokio Marine Holdings, Inc Ownership......... |......97.700 | Tokio Marine Holdings, INC...........ccceeverveveeeces [ eeeeNeeiiis [
............................................................................................................ Tokio Marine Bluebell Re Limited.......................|GBR.......... | IA.................. | Tokio Marine Holdings, Inc Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccoeevrervvveces | eorecNuciiiis [
........................................................................................................................................................ Tokio Marine Millea SAST Insurance Co., Ltd... [JPN........... [ IA.................. | Tokio Marine Holdings, Inc.............cc.ccccruurneene. | OWnership......... |....100.000 | Tokio Marine Holdings, INC.......ccccovvrevvrnrerernns | veeeeNoeeinis [
............................................................................................................ Tokio Marine West SAST Insurance Co., Ltd.....|JPN........... Tokio Marine Holdings, Inc Ownership......... |....100.000 | Tokio Marine Holdings, INC...........cccceeverveveeeees [ eeeeNeeiis [
............................................................................................................ E. Design Insurance Co., Ltd........ccccoeervrreneenes [ PN Tokio Marine Holdings, Inc Ownership......... |......92.400 | Tokio Marine Holdings, INC........c..cocveurrrrrrnenn | ceeecNeiiiis [
........................................................................................................................................................ Tokio Marine Business Support Co., Ltd............ |JPN........... [NIA............... | Tokio Marine Holdings, Inc.................ccceuuuc.... | Ownership....... |....100.000 | Tokio Marine Holdings, InC.........cccccoveeervvvcvecens | e Nuccis | e
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ The Shinko Building, Ltd..........ccccoeevernrenvenecnecs [JPNuceccees [NIAL.......... | Ltd. Ownership......... |......54.000 | Tokio Marine Holdings, INC........c.cocrrvrrrrmrnrnne | ceeecNerinis [
Tokio Marine & Nichido Adjusting Services Co., Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Ltd. JPN......... INIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccoeevrervvecns | eorecNuciiiis | e
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1 2 3 4 5 6 7 10 11 12 13 14 15 16
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Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ The Tokio Marine Claims Service Co., Ltd......... |JPN.......... NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccoeevrervvecns | eoeecNuciiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokio Marine Nichido Systems Co., Ltd............. |JPN........... [NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccccovevrerrvnens | eoeeeNuvivens Lo
Tokio Marine & Nichido Fire Insurance Co.,
............................................................................................................ Tokio Marine & Nichido ANSHIN 110 Co., Ltd... | JPN........... [NIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC...........ccceeverveveeeees [ eeeeNeiiiis [
Tokio Marine & Nichido Human Resources Tokio Marine & Nichido Fire Insurance Co.,
............................................................................................................ Academy Co., Ltd. JPN......... INIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........c..cocrvurrrrmrnrrne | weeecNerinis [
............................................................................................................ Tokio Marine Asset Management Co., Ltd......... |JPN........... [NIA............... | Tokio Marine Holdings, Inc................ccccevuuene.. | Ownership........ |....100.000 | Tokio Marine Holdings, INC........ccoevvvevrerevnens [ eoeeeNuvirins [
Tokio Marine Asset Management (London)
............................................................................................................ Limited GBR.......... [NIA............... | Tokio Marine Asset Management Co., Ltd....... | Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccceceeevererveces | eoreNuciiiis [
Tokio Marine Asset Management International
............................................................................................................ Pte. Ltd. SGP......... [NIA............... | Tokio Marine Asset Management Co., Ltd....... | Ownership......... |....100.000 | Tokio Marine Holdings, INC........c.cccorevremrrrrne | veeecNericis [
............................................................................................................ Tokio Marine Asset Management (USA) Ltd...... INY............ [NIA............... | Tokio Marine Asset Management Co., Ltd....... | Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccocvevrerevrecns | eoreeNuvirins [ evviriinns
........................................................................................................................................................ Tokio Marine Rogge Asset Management Ltd..... |GBR.......... [NIA............... | Tokio Marine Asset Management Co., Ltd....... | Ownership......... |......50.000 | Tokio Marine Holdings, INC.........ccoocveueenenenes | ceeecNeriiis [
........................................................................................................................................................ Governance for Owners Japan Co., Ltd............. |JPN........... [NIA............... | Tokio Marine Asset Management Co., Ltd....... | Ownership......... |......40.000 | Tokio Marine Holdings, INC.......c.ccceceevvvrevveies | eorecNuviiiis Lo
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokio Marine Capital Co., Ltd...........ccceeeveveeees |[JPNLccees [NIALLL | LEL Ownership......... |....100.000 | Tokio Marine Holdings, INC.........cccceceevverevveces | eeeecNucioiis [
Tokio Marine & Nichido Office Work Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Outsourcing Co., Ltd. JPN.......... INIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC..........cccccceevvereevees | eoeecNuciiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ MMC Insurance Services Co., Ltd.........cccccoceene. [JPN...co.eoe [ NIAL........oo.. | LEdL Ownership......... |......95.000 | Tokio Marine Holdings, INC........cccccovevrverevecns | eoeeeNuciviis Lo
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Kudan Insurance Services Co., Ltd.................... [JPN........... [NIA............... | Ltd. Ownership......... |......95.000 | Tokio Marine Holdings, INC...........cccoevevviveeeees [ eeeeNeeiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokio Marine & Nichido Better Life Services...... |JPN........... [NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC.......c.cccceceevverevvecns | eerecNuciicis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokai Nichido Partners Management Co., Ltd... [JPN........... [NIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC..........cccveuerrrrrnenne | ceeecNeiiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokai Nichido Partners TOKIO, Ltd............c...... |JPN........... [NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccceevvereeveces | eoeecNucioiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokai Nichido Partners Chugokushikoku, Ltd.... |JPN........... [NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccccoeevrerrvnens | eoeeeNuviiens [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokai Nichido Partners Kansai, Ltd............c....... |JPN........... NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........c.cocrvrrerrernrrnns | weeeeNeirnns [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokai Nichido Partners Hokkaido, Ltd................ |JPN.......... INIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........c..cocrvvrrrrmrnrrees | ceereNrions [ e
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Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokai Nichido Partners Tokaihokuriku, Ltd.........|JPN........... [NIA.............. |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccoeevrervvecns | eoeecNuciiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokai Nichido Partners Kyusyu, Ltd................... |JPN........... NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccccovevrerrvnens | eoeeeNuvivens Lo
Tokio Marine & Nichido Fire Insurance Co.,
............................................................................................................ Tokai Nichido Partners Tohoku, Ltd................... |JPN........... [NIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC...........ccceeverveveeeees [ eeeeNeiiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokai Nichido Partners Maruichi, Ltd................. |JPN........... [NIA............... | Ltd. Ownership......... |......70.000 | Tokio Marine Holdings, INC.......c.cccceeerrvererveces | eeeecNuciocis [,
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokai Nichido Partners EAST, Ltd.........ccccceeeeee. [JPN..coooo. INIAL............. | LtdL Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccceevvereevecns | eoeecNuciiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokai Nichido Magokoro Partners, Ltd............... |JPN.......... NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccoeevrerivvecns | eoeecNuciiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokio Marine & Nichido Finance Co., Ltd........... |JPN.......... NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccccovevrverrvcrins | eoeeeNuvivins [
Tokio Marine & Nichido Communications Co., Tokio Marine & Nichido Fire Insurance Co.,
............................................................................................................ Ltd. JPN.......... INIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC...........ccccoeerveveeeces [ eeeeNeeiiis [
Tokio Marine Nichido Auto-support Center Co., Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Ltd. JPN......... INIA............... | Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........c..cccvvurrrrmrnrrn | veeecNeiiois [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ The Tokio Marine Research Institute................. |[JPN.......... NIA............... |Ltd. Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccoeerrervvvecns | eoeecNuciiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ International Assistance Co., Ltd...............ccceceeo. [JPN..coeees [NIAL............ [ LEd. Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccccoeevrerrvrens | eoeecNuciiess Lo
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ The Mitsubishi Asset Brains Co., Ltd................. |JPN........... [NIA............... | Ltd. Ownership......... |......25.000 | Tokio Marine Holdings, INC...........cccoeverveveeeees [ eeeeNeiiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ MST Insurance Service Co., Ltd.......c.cccoovveenee [JPN.ceceeos NIAL....... | LEL Ownership......... |......16.100 | Tokio Marine Holdings, INC........c..coevvurrrrmrnrrne | weeecNeriois [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Kaijyosyoji, INC........ccocvveerevennenenrencncnnecnees [ JPNecc [ NTAL | LEL Ownership......... |......28.400 | Tokio Marine Holdings, INC.........ccocvvuerrrrrnenne | ceeecNeiiits [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ Tokio Marine Mezzanine Co., Ltd............c.ccceooe. | JPN.coe [NIAL..es | LEL Ownership......... |....100.000 | Tokio Marine Holdings, INC.........ccccoeerrvervvvens | eoeecNuciiiis [
Tokio Marine & Nichido Fire Insurance Co.,
........................................................................................................................................................ TMAP-SPV......cccccvuivrimrenrinreneissienseseissieseinnees | CYMuceieos [NIAL..es | LEL Ownership......... |....100.000 | Tokio Marine Holdings, INC........cccccocvevrervrens | eoeeeNuciieis [
........................................................................................................................................................ Tokio Marine Assistance Co., Ltd.........c.cccooeeee. [JPN....c...... [NIA............... | TOkio Marine Holdings, Inc.............ccccocrvunneeee. | Ownership......... | .....80.100 | Tokio Marine Holdings, INC........ccovvreeerenrenenn | ceeecNeeiiis [
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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. Will 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 XXX VI 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 b

Bar Code:

* 6 8 381 201749000002 * 6 8 381 201744700002
* 6 8 3812017 3650000 2 =* = 6 8 381 20174480000 2 =«
* 6 8 3 8120174450000 2 = * 6 8 3 8120174490000 2 =
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Overflow Page for Write-Ins

Additional Write-ins for Summary of Operations:

1
Current
Year to Date

2
Prior
Year to Date

3
Prior Year Ended
December 31

5304.
5397.

Unassigned funds - pension and postretirement BENEFItS............c.vvirrinririninrinnnsse e ssenens

Summary of remaining write-ins for Line 53

Q15
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SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

1. Book/adjusted carrying value, DeCember 31 Of PHOT YEAT........cciviveiieiiirieie ettt

2. Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)

© © NGk W

_
o o

Total foreign exchange change in book/adjusted Carrying ValUE. ...t esseseees

2
Prior Year Ended
December 31
............................................... 500
..................................... 3,518,503

Deduct total NONAAMItIEA @MOUNTS..........c.cviiieieiicieiicis et ss bbb ns et nansenas

Statement value at end of current period (Line 9 MinUS LINE 10).........ccvviueriiieiiicieiiieiiscieesctessese e sseeres s nneenens

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 YA ..........ccccveevevevreerieriereeseeesesens | cevevrississeeseesssseseenes 2,110,861,480 | ..coccvcvvcreeiceceien 940,497,395
2. Cost of acquired:
2.1 Actual cost at time of acquisition 716,117,078 ...1,255,107,024

2.2 Additional investment made after acquisition.
3. Capitalized deferred interest and other............
4. Accrual of discount.............ccevriunnne
5. Unrealized valuation increase (decrease).
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8.  Deduct amortization of premium and mortgage interest points and commitment fees

9. Total foreign exchange change in book value/recorded investment excluding accrued interest.............ccoevevveveveerecreinnne
10. Deduct current year's other-than-temporary impairment reCOgNIZE.............cvuivereiirieieiesesie e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).......
12, Total ValUGHON GIOWANCE.........cvveiiciiiiieieicssie ettt s bbb s

13. Subtotal (Line 11 plus Line 12)
14. Deduct total nonadmitted amounts

179,203,981

175,467
462,514,398
107,579

......................................... (39,282)
553,922,650
673,734

15. Statement value at end of current period (Line 13 MINUS LINE 14)......cvrueiiiiiirinissessessissessessissssssesssssnsssessssnsssessssssssnsssssess | esssssssssssssssssssessaneans 2,549,690,995 | ..o 2,109,803,066
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT ..ottt besssssens | evesssessesssssssssesssssnean 246,367,322 | .o, 241,340,105
2. Cost of acquired:

2.1 Actual cost at time of acquisition ...10,371,573 ....28,299,597

2.2 Additional investment made after acquisition 9,125,909 ....17,496,999

Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals....................
Deduct amounts received on disposals.............

Deduct amortization of premium and depreciation....................
Total foreign exchange change in book/adjusted carrying value...
10. Deduct current year's other-than-temporary impairment recognized........

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12.  Deduct total nonadmitted @amOUNtS...........ccouvieurrierirerne s

©® N o ok

©

..................................... 8,226,970
.(3,784,066)

38,735,887
.948,767

..5,527,629

..246,367,322

13. Statement value at end of current period (Line 11 MINUS LINE 12)......evuiiiiiieiieiisieieieieissiesseesssssiesessssssssssessesssssssessesssssssans | assesssssssessesssssssassessssans 245,739,896 | ...ovooviiieieeiisniaa 246,367,322
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 year. 7,647,892,521 | oo 7,841,289,057
2. Cost of bonds and stocks acquired 1,837,643,616 3,222,296,574
3. Accrual of discount ...38,599,631 ...93,523,467
4. Unrealized valuation increase (decrease) 7,627,094 ....28,027,260
5. Total gain (loss) on disposals 23,334,178 | oo (5,738,708)
6. Deduct consideration for bonds and stocks disposed of 1,547,270,926 | ..coovvvverircrerercreinn 3,465,808,006
7. Deduct amortization Of PIEMIUML..........ccceiiiiiiisiieicicteie ettt bbb bbbttt sttt s e sanaas | stessessessssessessssssssnsessessnaa 6,622,067 ....26,612,055
8. Total foreign exchange change in book/adjusted carrying value ....32,129,866
9. Deduct current year's other-than-temporary impairment recognized 71,214,934
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

11, Deduct total nonadmitted @MOUNIS.............ccevcuiiieicicie ettt

12. Statement value at end of current period (Line 10 MINUS LINE 11). .. vuiriiiorniiisieississi st snsensnees
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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)- ettt ettt ensies | soeesseessenssenssneees 5,006,122,856 | .....ccovovrerrrinnes 1,268,225,119 | oovoovvrriirnn. 1,470,616,104 | ..oovovieeeeeecis 5,041,845 | .o 5,006,122,856 | ......covvrrenriennns 4,808,773,716 | ..ooeereeeereireeeeireieiieeinniens | et 5,374,380,246
2. NAIC 2 (B)- ettt | seeebi bbb 2,018,766,182 | ..ovvvnrrcrrcrinene 176,032,950 | ..ooovvoreririinne 206,717,603 | ....cooerrerreireirns 11,935,997 | oo 2,018,766,182 | ...coovvrrrrrrirnnn 2,000,017,526 | ...oovvrrvrrinriiinieineineiseiiseineiis | e 1,686,473,979
30 NAIC 3 ()ereruvenerneireireireiseiseiseesse e | ariesissiesi s 320,454,727 | ..ovoovvrrniniis 158,966,679 | ...oovvvcvrcireireinnes 26,133,914 | oo (9,801,952) [ ..o 320,454,727 | ..coovvverrirriciienns 443,485,540 | ....oovoieesesesessnnns | e 287,592,451

NAIC 4 ()-vuvevvrereeereiieeiseeeeees sttt sssses st sse st ess st ssessenes | snsssssessasssssnsssnssns 244,930,237 | ooovvoerereeieinne 126,686,029 | .....ccovevrcrrcrinnnes 18,516,806 | ....cvvvverrercricrireninns 7,931,979 | oo 244,930,237 | ..o 361,031,439 | .o | e 168,723,060

NAIC 5 (B)- vttt | eesesssssssessesseans 122,754,329 | oo 23,963,431 | oo 5,096,693 | ..ooorieriieieeris 3,134,419 | o 122,754,329 | oo, 144,755,486 | ...oooeoveieceeieeneeeeeneeieeies | eeeeeeeseeisee e 148,224,979

NAIC B (B)- .. eveerireireise sttt sttt | eesens st st 59,379,295 | oo 10,692,669 | ..oveovieinieniiciiens 16,303,435 | ..o (1,755,181) | covoveersiseiscis 59,379,295 | oo 52,013,348 | ..o | e 75,773,439

TOtAl BONGS. ...ttt | eonsinnsseni s 7,772,407,626 | ..ooooovvininiis 1,764,566,877 | oovovvvivvnrinnns 1,743,384,555 | .oovvivsiiinisniinas 16,487,107 | oo 7,772,407,626 | ..ovvovvrinirniinns 7,810,077,055 | ..o (O P 7,741,168,154

20IsO

662,500 662,500 | ....ovveinininis 662,500 662,500

NAIC 2.t | ebne s 20,931,654 | .....ccoviiriiis 1,243,763 | ..o 716,511 | o | s 20,931,654 | ...cooovviiciiinicnas 20,458,906 | ......coovrericiininnieireeienrieiis | e 20,680,908

10, NAIC 3e s | e 25,332,626 |....occviiiiiiiinne | s 136,015 | .o | e 25,332,626 | ...cooovviiiiiiiniininas 25,196,611 | ..o | e 25,333,226
110 NAIC A | e | e 333,333 [ | | s | b 333,333 | oo |
12, NAIC Be. st niens | etiesie et 3,937,500 | ..o 3,000,000 | .ooocveirieieienininne 3,000,000 | ..o | e 3,937,500 | oo 3,937,500 | ..veeiieiereneereninineens | e 3,937,500
130 INAIC Bttt e et seneene | SreeeteeE e hbees st eee e ent e e st enes | fieeienEenEseesentenEseEeeienseeEenesentenEeee | chientenEneentenEereseReeneentsensreentene s | SensenEeeReneenEenEene Rt ene st seR e enEenes | HfeneenEeens e enE et enbensnnn e | snt ettt 0 | e | e
14, Total Preferred SOCK...........oooviuiriiniiiicicisiccsssccsissns | e 50,864,280 | ......ccoooiiiiiicinininns 4,577,096 | ..o 4,852,526 | ....coooviiiiiiiinins (O PR 50,864,280 | ....ccoovciiiiiciiiininas 50,588,850 ..o (0 P 50,614,134
15.  Total Bonds and Preferred StocK.........oiiiiininiiniinisisisnisnisnisnins | conesnisenisesiienenas 7,823271,906 | ...ocovcvviniinas 1,769,143,973 | ..o 1,748,237,081 | ..o 16,487,107 | ..cooviiiicina 7,823,271,906 | ..coocovvivciciinn. 7,860,665,905 |....ocooviiiiiiiiiiiiiciinisad (O 7,791,782,288

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§.....139,054,675; NAIC2§$....2,961,828; NAIC3S§.......... 0; NAIC48§...2,012,341; NAIC5S.......... 0; NAICBS.......... 0.
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SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ‘(‘)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oirirrierisernirienes | e 144,028,844 |........ccoev..e. )3, SN O 144,042,923 | ...ovvvorreers 24,089 | ..o 1,223
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOr YEAI........cccvuiveieiriieireieiseseiss ettt sssssstenss | sessssessessessssssessessssessenas 435,671,895 | ..o 162,207,065
2. Cost of short-term iNVeStMENtS ACUINEA...........ccvvicieiiciciieie ettt s bsasnas | sbsessssssessesssessesaessesaes 1,983,148,005 | ...oveveevereecrees 4,556,785,445
3. ACCIUAL OF GISCOUNL.......ouviiiiiiiiii bbb | st 34537 | oo 219,083
4. Unrealized Valuation INCrEASE (AECTEASE)....... . ruuurerereereeereereeseesreesseseasessseesesseesessesseesaessessassessessessasssessessassssssessassssssess | 1etsessessssssesessassnessessasssssessassassessessanss | sesesssssssssssasssssessassessessssssssnssssnsneens
5. Total gain (I08S) ON QISPOSAIS.........c.cveviiiieiieiiiiiteiieeie ettt ettt ae bbb st s bbb s b b snsesessnaebansetes | 4essssssesssesessssesesssasbessssesesnaas 281,739 | oo 1,536,034
6. Deduct consideration received 0N QISPOSAIS...........cvuiveiucicieirieicie ettt b st sentenas | ebsesstestesesssen s s s s 2,274,963,891 | ..o 4,283,428,321
7. Deduct amortization Of PIEMIUML..........cccvicuiiiieiics ettt st b st s s s b saebessnaens | stessssesassstesesssses s e ba b s s et e s s sesebsssebessntens | nebebssesesssesesanseses et e s es e se b sae b e s s s s e as
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............c.ciiurrerurrieniireircireineieessetseee st ssesssstseseess | eeesessesssseessesssessessessassesseses (T43,447) | v 123,752
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........ouurururrreieiririirieireieeeeeeeeee e eeeseseses | erseesssssssssssssssssssessesssssnsesssssnsensessssanss | sesessesssssssessesssssnsessessssasseses 1,771,163
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........cccceviririereeirieiieesissesinnes | everssiessessssesse e ssssssenees 144,028,844 | ..o, 435,671,895
11, Deduct total NONAAMILEA BMOUNLS............cuiiierieeieeieciecsee et s s es | 26 seE et neE et snenentent e | Hoeesenenen e ent s st
12. Statement value at end of current period (LiNe 10 MINUS LINE T1)......cuiiiiiiiiiieieiisissiesssesssissiesseesssssiesesssssssessanssssnssnes | esssssssessessssessassesssassasse 144,028,844 | ..coovoveeeie e, 435,671,895

QsI03
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI)........ccveieuiueiieieieissie ettt sttt bbb st enas 26,049,682
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £ 17,479,745
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt 3,285,978
Total gain (10SS) ON tEMMINALION FECOGMIZEM. ..........ruueverererrereeeeeeeseeieseseeseeseseseeseese st sseseesessees e ssessee s ss e s sseee s s E e a8 8 e s eS8 eS8ttt e en st ensres i 3,763,587
Considerations received/(paid) ON tEIMINALIONS. ..........cciiieieieirreie ettt s bbb s s s R bbbt nn 12,868,401
AAMOTHZALON. ...t o8£8R e
Adjustment to the book/adjusted Carrying Value Of NEAGE IIEML........c..cirieeeis bbbttt
Total foreign exchange change in boOK/adjUSLEd CAMTYING VAIUE. ...ttt ettt s sttt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 64 7+ 8)...cviiiiieiieeieeesieese ettt 37,710,591
DEAUCE NONAAMITIE BSSELS........eueverererrieiiiciee ittt bbbk bbb
Statement value at end of current period (LINe 9 MINUS LINE 10).........ciiiieiiciieieie ettt bbb bbbt bbb es s b bbbt se bt s b b aebenas 37,710,591

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.vuururerirereeeseesessssesessssssssessessssssessessssssessesssssssssessassssssessessssssessesssssessessanssessassnssnssessons 447,401

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..........cccviueieieienieieesissee s (96,350)

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

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

3.12 Section 1, Column 15, PriOF YT ........ccvivrrrreeieireissreieeessessseeenns 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee (2,070)
3.14 Section 1, Column 18, PriOr YEar........ccovuuererreereeeereneereiseesneeseieenns (241,040) 238,970 238,970

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............c.cccevevenee

3.22 Section 1, Column 17, PriOr YEAI........c.ccvveieerererereeeieessaeieienas 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee (2,069)
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas (241,040) 238,971 238,971

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......cuieieiiiiiteieteteie ettt ettt st s 8 e s 484 s st s b b2 st b bbb bttt (1)

Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns (1,519,746)

Less:

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

4.22  Amount recognized (1,519,746) (1,519,746)

SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.uuriuieeeeieiieeeseieisessssts e sssseseese st essss e ssessas s ssss s e s es s s a8 s et e84 2 88428428 R 2RSSR E e E e en st en e 0

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

5.1 Total gain (loss) recognized for terminations in prior year..............cccccovevviererennee.

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)...e ettt sttt 351,050
DedUCE NONAAMILIE BSSES..........ieuiiiiiiiiicii bbb bbb

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c. ittt ss st s bbb bbb bbbt 351,050

QsSi04
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Sch.DB -Pt.C -Sn. 1
NONE

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

QsSI05, QSI06
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SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COIUMN T4 ... 37,710,591

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns 351,050

3. TOUAI (LINE 1 PIUS LINE 2)...vuviiviieiriiiieiieietesie ettt sttt s £ 2 880818 bR ARt a e n sttt 38,061,641
4. PartD, SECON 1, COIUMN B........ouuiiiiriri bbb 86,800,112

5. PartD, SECHON 1, COIUMN B.......courvieiriieicieieisie ettt s s bbbttt (48,738,471)

6. Total (LIne 3 MINUS LINE 4 MINUS LINE 5)....ouvueiiiiieieieieiie ettt ettt s8R sttt s 0

Fair Value Check

7. Part A, SECHON 1, COUMN 16........coiiiiiiiiiiiii bbb s 37,710,591

8. Part B, SECHON 1, COUMN 13.........oiiieieiiriiceieesiei st 132,725

9. TOtAl (LINE 7 PIUS LINE 8).....vovoieeieie ettt ettt ettt a s s s a st e bbb s s s s s et et A s bbb e b e s et st st s sttt s e et s na st 37,843,316
10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen 86,581,787

11, Part D, SECHON 1, COIUMN 9.ttt bbbttt ettt s st st s st nen (48,738,471)

12, Total (Line 9 MINUS LINE 10 MINUS LINE 11)......vuereeereirerirsisresesesseseessssssssessessessessessessssssessessssssessessasssessessassssssessassssssessessssssessessasssessessssssssessossssssessasssssessessnssnssassons 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee 106,137
14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e 4,135,434
15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee 4,241,571
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15). ... curereireeeireiseesseeeeseessseeesessessse e ssessssssessesssssssssessessssssessessssssessessssssessssssssessessasssessessassssssessassnssessesssssessessasssnssessassane (0)

Qsl07
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SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. 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...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

QsI08
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1030

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
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./AC.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
Property Disposed
BOULDER RIDGE CONDOMINIUM......... . |VT.. {04/01/2017 DIRECT. 138,475 ....138,475 0 138475 | ........ 138,475
0199999. Totals 138,475 20 i 138,475 . 0 | 0 0 0 138,475 | ........ 138,475 20 [ (U I 0
0399999. Totals 138,475 | oo (V) 138,475 | oo (V] [T (V] [T 0 0 0 138,475 | ........ 138,475 | oo, (V) [ (V] [ [V [ (V] [ 0
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SCHEDULE B - PART 2

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

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

1 Location 4 5 6
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest
Mortgages in Good Standing - Commercial Mortgages - All Other
LN1510020.......0oueeerrereererierieeeierienseesesisenenas San Jose......ccovuvenes 08/03/2015.... | cevvoreerrrireererieriiens 3.340
LN1520029........ccuiriiricissieeiesississienies San Jose........cccouns 08/03/2015....
LN1530028........cvvvmrirrirriierieriiesienisiserieniens San Jose.. 08/03/2015.... | ..
LNT540027 ..o San Jose.. 08/03/2015.... | ..
LN2014220.........co0mreerieieireisssesisiss e Hopkinsville 07/31/2015.... | ..
LN2014253 Jensen Beach.. . 101/20/2015....
LN2014303.......coieiieiieeriees e New York 01/15/2015.... | ..
LN201515 1. Louisville: 04/02/2015.... | ..
LN2015185 Naples. . | 04/29/2015....
LN2015193...cociviiiiieiese i Floral Park 09/01/2015.... | ..
LN2015268.........ceererreireineriesiieesessssesesseeiens Kissimmee 10/05/2015.... | ..
LN2015292 Southampton.... . | 02/05/2016....
LN2015342.......coreveirieieriesiesiesisesesiesies Fort Myers 12/15/2015.... | ..
LN2015359.......ooririieineiieiiseieeeieeise e S. Palm Beach.........cccooeuereneineiinniins 03/28/2016.... | ..
LN2016027 Fort Myers . |03/16/2016....
LN201B035........ooreereereireineriesesseesensseesesssesens Elizabeth 03/18/2016.... | ..
LN201B092. ... Oxnard 04/15/2016.... | ..
LN2016T18....eoveeceeveceeesee s lowa City.. 11/07/2016.... | ..
LN201B126.......oooiveeieireieiieeeeeeieeise i Malibu............. 12/07/2016....
LN2016134.......ooiiiriieiienieesisesienies Buffalo... 07/08/2016.... | ..
LN211B090........ooevrereireirerieeeseeseesseisesiesians NAPIES. ...t 07/29/2016.... | ..
LNBSOTA12. ..o WOOAMETE......vvrirririreieieeieeiee e 03/31/2016....
LNBSOT420........ouceoreereireiierieseieeieeiseesesiesnens Los Angeles 03/08/2016.... | ..
LNBS0T438.......ooooeeeeeereereerieeies e Los Angeles 03/08/2016.... | ..
LNBSOTA4B..........coorverieiicrierieeiesisieiiesies LOS ANGEIES.....ooieuiirriiiieeirire e 03/08/2016....
LNBSOTA53......coooeerereineirerieeeesseeiss s LOS ANGEIES ..ot 03/08/2016.... | ..
LNBS0T495........coovvirirerieieirerisissesisisssse s Pasadena 02/19/2016.... | ..
LNBS0T503......cooeeerrerineiserieesi e Pasadena 02/19/2016....
LNB501B10.......veoireieiceicieeieeeieesieina Plano.... 04/05/2016.... | ..
LNBB01719. ..o Plano.... . . 04/05/2016.... | ..
LNB510082........ooivreereiriierieeiseeiseeiss i SaNta ROSA......vvuivreieciieies e (07 VOUUUTTRRIRN IR 05/24/2016....
LNB510T08......vveveeireisireiiesiseeeieesssss i AUSHN. .o L5, SR ISR 06/07/2016.... | ..
LNBS10256........ooevrrvreireinerieriseesenisseesessseiens Nashville.........ccccnrrenns N 07/12/2016.... | ..
LNBS10264.........ooorereireieiieeieeeieeise e Nashville.........ccccovvvvnecs N 07/12/2016....
LNBS1044T ... New Orleans.... LA 07/27/2016.... | ..
LNBS10454........ooioereieieiiesieeieeise e New Orleans.... LA 07/27/2016.... | ..
LNB510470.......coooveeeereeeieieseesessesiessseese s Burbank 08/12/2016.... | ..
LN6510488 Burbank . 108/12/2016....
LNB510520.......c0uvemireriirererieiesiesssssseieserisines Woodmere 08/15/2016.... | ..
LNBST105BT.......coooeereereineieerieees e Beverly Hills 08/22/2016.... | ..
LN6510579 Beverly Hills . |08/22/2016....
LNBS1058T ... Glendale.........ccoevemreriiiierieeerei 08/23/2016.... | ..
LNBS10B03........ooverrrreinrserieeiieeseniseesenssesens Amityville.. 09/28/2016.... | ..
LN6510611 Amityville.. . | 08/08/2016....
LNB510B29........ouvvrvereiriierieesieeieeiseesesisenens Amityville.. 11/30/2016.... | ..

..................... 565,089

39,649

39,649

..................... 158,597

66,693

...2719,357

64,445

..................... 201,004

27,025
..................... 352,141

...1,409,450

cerern0,990,242
..................... 846,040

...2,019,396

v 1,174,883
..................... 120,977

..................... 205,111

...1,025,555

e 2,876,869
......... 1,194,948

...2,739,251

...1,173,965

..................... 892,001

84,028

1,448,562
96,588
90,544
289,727
97,009

2,527
365,353

85,361
.315,732

................................................................... 305,572
1,866,175
9,985,268
309,376

58,508
568,795
2,058,793
10,331,425
3,572,805
2,958,822
2,037,605
................................................................... 180,240
7,849,411
................................................................... 560,566
................................................................... 523,243
2,022,792
5,632,085
1,662,764
6,689,258
2,006,777
1,587,756
122,758
27,160
12,792
11,234,057
3,126,955

1,739,739

11,616,802
1,445,532
405,132
164,950
4,536,603

1,222,516
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SCHEDULE B - PART 2

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

Loan Number

Location

4 5 6

State

Loan Type |Date Acquired Rate of Interest

7

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

LNBST0B37 ...t Amityville.. 08/08/2016.... | ..
LNBST0BA5. ... Amityville.. 09/28/2016.... | ..
LNBS10B52. ..o AMILYVIE. ..o 08/08/2016....
LNB510BB0...........cvooeeeeeereeereerieeeeeeeesriesssessies Amityville.. 11/30/2016.... | ..
LNBS10B78.......oooeerevreireirerieeiieeseeiss s Amityville.. 08/08/2016.... | ..
LNBS1068B..........cvveviiieireiereiniercieieseeneis Miami 08/08/2016.... | ..
LN6510694 Miami.... . | 08/08/2016....
LNBSI0TT7 ..o Rochester 09/13/2016.... | ..
LNBS10785........ooerreereieerieriesiieeienisseseriesnens Rochester 09/13/2016.... | ..
LN6510868 San Jose.. . 109/29/2016....
LNBST0876........ceveveiiiireieienecieesseerees San Jose.. 09/29/2016.... | ..
LNBST1007......ceooeerereineiseeieses e Woodmere. 10/17/2016.... | ..
LN6511049 New York.. . [10/10/2016....
LNB5T1056.........ovveoeeeeeerieeseeseeeeeeeesressseensiens New York.. 10/10/2016.... | ..
LNBST1080.......oooeveeereirirerieeeseeeieeise i Asheville 10/27/2016.... | ..
LN6511098 Asheville 10/27/2016....
LNBSTT10B......oeooeeeeeseeeeeese e Asheville 10/27/2016.... | ..
LNBSTTT1 4 i Asheville 10/27/2016.... | ..
LNBST1361.....oeoeereeeineiierieeeeeienieeseniesnins Bl SEGUNAO. ...ttt (67 YOSUTTTRRRIRN ISR 02/27/2017..... | ..
LNBST1BB7 ...t Bl SEGUNAO. ...ttt (07 VOUUUTTRRIRN ISR 02/27/2017....
LNB5T1403.......ooriierieiererisssesieisse e El Segundo... 11/14/2016.... | ..
LNBSTTAT T Menlo Park... 11/14/2016.... | ..
LNB5T1429......cveecieiiee s Menlo Park.........ccoieriieiiceceeee s 11/14/12016....
LNBSTTA37 ... Menlo Park... 11/14/2016.... | ..
LNBSTTA52. ... New York 11/08/2016.... | ..
LNBST1585........oorvvrrerrierieerieriiesiesisisssiesies NEW YOTK.....ooveaieeriieeiriieiesiieeiesesseiesiene 11/30/2016....
LNB511593.....cceoreieieeeieeieeieeise e New York.. 11/30/2016.... | ..
LNBST1619.....ciiciiceee s New York.. 12/02/2016.... | ..
LNBST1B92. ..ot Long Island City. 12/08/2016....
LNBST1700.....coooeieeieireiseiieeeseeeieeise e Long Island City. 12/08/2016.... | ..
[N A T Long Island City. 12/08/2016.... | ..
LNBSTITE7 ...t AUSHN. .o 12/28/2016....
LNBSTITT5 e Austin 12/28/2016.... | ..
LNB5T1783......coeevieresieiesisies s Austin 12/28/2016.... | ..
LNBST1916. ..o Chicago........cccuvevens v ML | e 01/05/2017....
LNBST1924......oomiieieieierieeieeienieeeriesies Chicago........cceveveres e [ e 01/05/2017..... | ..
LNB5T1932. ... KaMUEIA. ... HI 01/06/2017.... | ..
LNBST1940........orverirriieriesieeiesiersiiesies Kamuela HI 01/06/2017.... | ..
LN6511957 Kamuela HI 01/06/2017....
LNBST1965........oovvnireriieirerisiesssiersssie i Manhattan Beach (67 VORI 01/09/2017.... | ..
LNBST1973.....ceoeieieeeees e Manhattan Beach CA 01/09/2017.... | ..
LN6511981 Manhattan Beach CA . 101/09/2017....
LNB511999......ouiirrirriieriesieeiesiriesiesies San Diego......cc....... 01/13/2017.... | ..
LNB512005..........ceorerreereirerieseieesenssseesesseesens San Diego.... 01/13/2017.... | ..
LN6512013, San Diego. . [01/13/2017....

63,433

..................... 895,770

72,047

...453,792

1,398,358

...752,962

..................... 361,671

27,821
27,821

..................... 139,104

33,590

..................... 149,577

80,541

..................... 296,956
..................... 295,482

21,106

..................... 105,529

..................... 846,150

97,013

..................... 463,953

..................... 285,890

32,987

..................... 103,841

17,307

51,921

..................... 515,667

36,833

1,

165,708
587,963
127,720
427,825
57,990

67,974

1,
4,
1,

008,874
254,206
488,950
947,776

67,707
63,186

236,935

79,861
10,648

62,861

21,
1,
7,

080,123
659,894
281,705
317,580
474,697
146,973

620,761
41,384

2

159,990
642,568

639,147
69,726

336,165
48,021

1,

103,966
121,746
74,789
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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

LNB512021......ccvovrieriieirerisiesesisise s Tarrytown........ 0172012017 ... [ ovvrvevrnrrrriierinninern 3590 | ittt | e 152,283 315,090
LNB512039........ouvvreireimieerieeeieeieeieesesissnens Tarrytown........ 01/20/2017.... | .. 12,663 25,948
LNBS12047 ... Tarrytown........ 01/20/2017.... 48,336 | oo 79,683
LNB512054..........coorverririeiieriesiesiessiiesies Portland 01/09/2017.... | .. 27,215 98,747
LNB512062.........cveereeveeeeeeereerieseesiesesseeesessesnians Portland 01/09/2017.... | .. 18,143 40,725
LNB512252.......ooceeeeeeesrvenseesies s Floral Park.... 0172712017 ... [ e 3590 | et | e 683,322 1,705,321
LN6512260 Floral Park . |01/27/2017.... 93,180 .204,612
LNB512278.......veeveeieiieeeie e Floral Park.... 01/27/2017.... | ..

LNB512286..........vorverreerieriesiieeienisseseriesnens Tucson 013172017 .. | ceverrerierierinereernn 3380 [ ot | ot 366,965 758,663
LN6512294 Tucson . [01/31/2017.... 50,582
LNB512302.......oooveeeeeeeeesiessiesieseeeeessses s Tucson 01/31/2017.... | .. 47,416
LNB512310.......veeeeceereceeeesi s Tucson 01/31/2017.... | .. . 156,465
LN6512468, Dallas . [03/28/2017.... 1,247,929 3,600,489
LNB5124TB........oooveveereeeeeeesereseesiesses s Dallas 03/28/2017..... | .. 830,845
LNB512484........ooooeeieieiieeiee s DallaS. ....oueeeeieieeiee e 03/28/2017.... | .. 1,299,153
LN6512534 Nashville.. 04/27/2017.... ..138,057,212
LNB512542........cocvirieririeiesiesie s Nashville... 04/27/2017.... | .. 24,597,046
LNB512559.......couiviieriieererisiessseissiese s Nashville.......ccrvvernienee 04/27/2017.... | .. 18,525,966 34,142,953
LNB5T2575.......cooreereerseereeeseesieseesiesss s Wanship 05/05/2017..... | .. 3,580,500 19,229,323
LNB512583........oovimirrieiciieisieseieess e Wanship 05/05/2017.... 596,750 | ..ooieuiiiriieiiis s 2,747,468
LNB512591......ooiiriiieiesieeiesirssiesies Wanship 05/05/2017..... | .. 7,757,750 12,498,389
LNB512609.........ocoemeeeireirerieeisseesesiseesensssins Roseland..... 05/05/2017..... | .. 81,124 316,220
LNB512617 ..o NEW YOTK. ..o 05/10/2017.... 17,482,118 | oot | sebsessienes 51,282,248
LNB512625.......ooceeeeeeeesrieeee e New York.. 05/10/2017.... | .. 1,248,723 3,418,349
LNB512633........oovvrierecieiesiesis e New York.. 05/10/2017.... | .. 1,248,723 3,205,141
LNBS12641........ooooeiiieienieesissienies NEW YOTK.....ooveaieeriieeiriieiesiieeiesesseiesiene 05/10/2017.... 2,702,439 | oo s 6,021,476
LNBS126B6..........coorevreerneirerieeiineereeiseisenieeias Brooklyn 05/16/2017.... | .. 5,568,750 | ..vvuuveurirrireiseeieieesessee et enisnens | sieeiseenns 19,601,373
LNBS12674.......coovirieieieierisssesieiss s Brooklyn 05/16/2017.... | .. 5,290,313 9,549,301
LNB512690..........cerreereererieriesiieeieeieisesisenens DallAS. .verveeeerierieri e 05/18/2017.... 8,569,809 | ....ouveurirriieeienie et | e 22,852,823
LNB512708........oovvriereeieiesiesssesies s Dallas 05/18/2017.... | .. 2,448,517 5,078,857
LNB5T2716.....ooveveeceereeeeeeesiereseesiessseesssnsesnins Dallas 05/18/2017..... | .. 4,746,487 6,815,748
LNB512732. ..o LOS ANGEIES ..ot 05/31/2017.... 106,316 | ovveeeeeienereseeeieeseeis sttt enens | eebieee bbb 229,674
LNB512740..........coovierseieiesiesiesiesiessseeeese i Wanship 06/07/2017.... | .. 136,351 | oo 115,978 |.... 1,355,152
LNBS12757 ... Wanship 06/07/2017..... | .. 22,725 19,330 [ 1ooeereererieeriees e 193,623
LNBS12765.......oooriorereineieiieeieeeieeise s Wanship 06/07/2017.... 295,827 | oo 251,286 [ ..ooveereneiieiieeise e 880,801
LNBS12773....ovooeeieieeeieseeeieni s Falls Church..... 06/06/2017.... | .. 19,790,487 | ...voueerrircrieriereeeetenis et sssesentens | eereenienes 43,182,372
LNBS1278 ... Falls Church..... 06/06/2017..... | .. 1,413,606 2,878,448
LNB512799........oivieirrieieriesieeiesinsriesies Falls Church 06/06/2017.... | .. 1,413,606 2,698,751
LN6512807 Falls Church. 06/06/2017.... 4,947,620 7,750,032
LNB512831......ooeiiiieiieeie i NEW YOTK. ..o 06/20/2017.... | .. 68,823 174,016
LNB512849.........ooeeeereeeeereses e Dallas 06/19/2017.... | .. 77,268,750 181,595,182
LN6512856 Dallas . |06/19/2017.... 5,943,750 12,969,125
LNBS128B4..........oorverrierierieriesiesirsiiesies Dallas 06/19/2017.... | .. 5,943,750 12,105,397
LNB512872.......cooveeeeevseeeesereseeseseseesesnsesnens Dallas 06/19/2017.... | .. 5,943,750 11,349,532
LN6512880 Dallas . | 06/19/2017.... ...14,265,000 23,684,211
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LNB512906.........covvuirerreircirerisississsissnsesenssines Concord.... 06/20/2017.... | .. 10,185,494 | ..ot | v 26,109,955
LNB512914......cooeieieieeecesseeeei e Concord.... 06/20/2017..... | .. 1,131,722 2,611,263
LNB512922........oiiiicisieeesrenis Concord........ccovevins 06/20/2017.... 3772805 | oo 6,527,782
LNB512948.........ovovirieieiiesieeiesissiiesies Dallas 06/23/2017.... | .. 11,163,808 | ..ot | cereenienes 26,900,737
LNB512955.......oooirrereineinerissiseeiesissesesissians Dallas 06/23/2017.... | .. 1,860,634 3,842,698
LNB512963.......ooocveeeeeeeeeveesiesieseeeeesssss s Dallas 06/23/2017.... | .. 5,014,029 7,433,697
LN6512989 New York.. . | 06/26/2017.... 106,797 .338,930
LNB512997......cvviiieriieieieesss e New York.. 06/26/2017.... | .. 57,506 104,976
LNB513003.......oouverrerrireeierieseiesienisesesiessens Grove City... 06/26/2017..... | .. 79,137,442 132,714,140
LN6513011 Hillsboro . | 06/30/2017.... 38,090,250 67,740,086
LNB513029.......oumrvirirriieiiesieeiesirsiienies Hillsboro 06/30/2017.... | .. 2,539,350 4,234,367
LNB513037 ... Hillsboro 06/30/2017..... | .. 8,887,725 12,159,974
LOAN15606. Somerset 07/25/2016....
LOAN30019 NEW YOIK. ..ot 04/07/2017..... | .. 2,871,452 5,459,034
LOAN80253 SUNNY [S1€ BEACH. ... 08/04/2015.... | ccvoovreerirerrnernen 11750 [ e 1,134,585
LOAN80287 Studio City. . [11/23/2015.... 1,042,820
LOAN90054 DENEON. ... 04/01/2016.... | .cooovrrrerrerirneirnen10.000 | ..o 1,746,812
LOAN90070 Weatherford 04/28/2016.... | ..coovrvvirernririinnnn. 10,000 | oo 40,421
LOAN90104 Jacksonville 05/03/2016.... | .cvevrrrerireririeirnennn 10.000 | e 577
LOAN90138 Proberta....... 05/31/2017.... A08,930 | ..vvveereiriiait ettt | bbb 545,240
LOAN90203 Philomath 07/28/2016.... | .c.ovrvvrrreriririrnnne 10.000 | oo 83,954 111,908
LOAN91003 San Antonio........ 07/22/2018.... | ceveeeverrrerrerrrrrirnerree 10000 | oottt e | e ea bbb 134,771 |. 186,534
LOAN91011 LTG0 ettt s 08/10/2016.... | ceveerverererrerirrrirneres 10000 [ 1oriiriireiiiieiiie st | e ts bbb 488,558 | ..o 665,611
LOAN91110 12/02/2016.... | .oovvrvvscrierirnnnne10.000 | .o 295,937
LOAN94007 Baytown . 05/05/2017.... | covoovreinriinsiinennnn 12,000 | oeoe 9,110,975 . 13,468,886
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All OfNET. ... sss st ens s ents aetsessssssessanssessanssesensssnntensensanssnssensas | cresees XXX 448,123,875 83,545,753 | oo 1,145,229,916
Mortgages in Good Standing - Mezzanine Loans
LNTB10028........cocvveeerrireiieiiesiieeiieeississ s NEW YOTK. ..ot NY oo | e 01/1512016.... | cvveevvrerirrrirerrenee T2BA0 [ oot ens | e is bbb 554,006 [ ...voirririierieieneie s 788,749
[T o OO PASAUBNA. ...t (67 YOSUTSTRRRIRS ISP 02/19/2016.... | ceveeerrrrerrreriririrnenre TOATO | oot | ot es bbb 125,933 | oot 168,946
LNBS10462........oovvreieirieiieeeeeeieeiss i New Orleans LA 07/2712018.... | ceveervererernerirrirneeee 1090 [ ottt ene | ot bs bbb 184,977 336,995
LNB510595........oovvreereierierieseieeienissesesiesiens Glendale. (67 YOSUTSTTRRRIRN IO 08/23/2016.... | ccvoovrvererireririeirennnn.8.840 [ onei 16,752 | ... . 28,236
LINBSTIT445........oooieieieeiee e MENIO ParK........coveeeieiieireeieseesesiesieeeieees (07 VOUUUTTRRIRN IR T1AI2018.... | oo TBUOB0 | ittt | et s A23173 | e 632,357
LNBST2567 ... Nashville... N 0412712017 ... | covoererireiisnrenn 11,940 | 2,316,600 4,141,223
LNB512658.........oceoreimeireiserissiiseeieeissessessssiens New York.. [\ ) 2SS TTRRIRN IR 05/10/2017.... | ceveeervrerrerirneennenn10.090 | e 2,292,452 4,707,295
LNBS12682........oorevrereireiieiiesiee et BIOOKIYN. ... NY oo | e 05/16/2017.... 278,438 490,034
LNBS12724........oiooivieieiseieeiee e DallAS. .vovveeeerireieei e L TR RO 05/18/2017..... | .. 558,633 782,071
LNBS12815.......oooivrereineineriesieeseeie s FlIS CRUMCR. ...ttt VA 06/06/2017..... | .. 706,803 1,079,418
LNB512898.........ovorverririierierieeiesisiseiesies Dallas 06/19/2017.... | cevoovrvrerreriririrenenn.9.600 | e 9,510,000 14,525,737
LN6512971 Dallas . |06/23/2017.... 567,874
LNB513045........oovveierecieiesiesis s Hillsboro 06/30/2017.... | covooevverirerinrinnenn.9.600 | e 1,269,675 . 1,693,577
LOAN09054 Tampa. 09/20/2016.... | ccvevrrererireririeirnen 14,000 | ..o ..10,361,795 17,152,450
LOAN15085 Middlesex NJ 04/01/2016.... 2,526,738 |. 2,819,705
LOAN15093 NEW YOTK.....ooveereeriieeiriieriesiiesiesesseiesienn NY o | e 06/22/2016.... | ccooovrrrrrreriririrnnennn9.500 [ e 180,100 [ oo 206,537
LOAN150X0 NEW YOTK. ..ottt ssissessssssssssessessssssssssssssssesssessssssssssssssessessnessssssssssnes | NY eoneisseesssssnessesssesses | coneesensneenns 12/03/2015.... | cooererrirneriinrrnnenine TBBB0 | it | et s 153,605 481,521
LOAN15168. Stamford... 06/30/2014.... 21,356 27,171
LOAN15325 NEW YOTK. .ot esssssssssssssssessessssssssssssssssesssessssssssssssssessessnesssssssssnes | N Y eneionesssssnensessseeses | e 08/17/2015.... | ceveeeevrrerrrerrrerirnereee 18300 | oottt | feess bbb 208,640 353,868




¥'2030

Statement as of June 30, 2017 of the

Reliance Standard 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
LOAN15333 ChathaM........cviric s NJ 08/31/2015.... | ovvovrvrireirerinirnnnn. 12,000 | oo 7,247
LOAN15358. NEW YOIK. ... NY e [ v 10/13/2015.... | .. .9.550 |....... 987,759
LOAN15390. WESE OFBNGE. ...t NJ 12/10/2015.... | cevoeeeecieieis 12,000 | oo | s 183D | it s 15,400
LOAN30027. New York NY i [ 04/05/2017.... | covoovreriririnirinnnnnn 12,850 | ocoo 7,550,920 | oo | e 9,642,344
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS............ou.euiuirieiiieiiete ettt issesesstessesseeessssessensesassesseesessesessesseessesesessessesansessebsssnses | ansessesssssssessessessssessessesnsessessessnsansessesas | ansecs XXX....... XXX | e 25,051,395 15,348,429 | ............... 61,889,623
0899999. Total - Mortgages in GOOD STANGING. ...ttt bbbk &b bbbttt | crben XXX XXX 473,175,270 198,894,182 [ ..o 1,207,119,539
Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - All Other
LOAN80188. ANNATDOT. s Ml Lo | 09/15/2014000 | i 1000000 | 1ot | seisess e 722,148 | .o s 882,280
2199999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of Foreclosure - Commercial Mortgages - All Other. 0
2499999. Total - Mortgages with Overdue Interest over 90 Days, Not in Process of FOTECIOSUIE............uuivueiciiiiiietieisi sttt 0
3399999, Total MOMGAGES. ........cvvvrererirrrireireriseeiieseseeise s 473,175,270 ,208,001,819
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 11 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
LN6501313..... Tallahassee .1 03/04/2016.... | 04/11/2017.... ....14,190,043 ...65,957 65,957 14,256,000 14,256,000 0
LN1510145..... Various 12/22/2015.... | 05/12/2017.... 97,777 36 36 540 540
LN1520144..... Various 12/22/2015.... | 05/12/2017.... 6,984 2 2 39 39
LN1530143..... Various .112/22/2015.... | 05/12/2017.... 26,188 9 9 147 147
LN1540142..... Various .. 12/22/2015.... | 05/12/2017.... 8,729 3 3 49 49
LN1610119..c.ercci Long Island City NY o e 02/12/2016.... | 04/06/2017.... | .. 19,787,569 .(65,069) 0
LN201430 New York .101/15/2015.... | 06/30/2017.... ..9,084,037 0 0
LN2015144.......covviere East Bedford.........c.covervrneenerncenersnernerineeseesenssnnsenns | PAuiiiciinens [ 06/05/2015.... | 04/03/2017..... | .. 355,589 0 0
LNB501321....oviciis Tallahassee...........ccccvrivciieriiciiineiinniscissisciesisniesiennes | Flociiniiniiins | e, 03/04/2016.... | 04/11/2017.... | .. ..1,576,810 7,190 0
LN650133 Tallahassee .| 03/04/2016.... | 04/11/2017.... ..3,364,055 15,145 0
LN6501347..... Tallah@SSEE. .......ccvueeenrecrieriieerseiseiserissessesseniseessesisnsnes | Fluviiinsiseins | cevneeens 03/04/2016.... | 04/11/2017.... | .. 8,519 0
LN6512179... [ ROSEIANG. ... | N [, 01/23/2017.... | 05/12/2017.... | .. .3,658 219,724 | o 219,724
LN6512187... . [ROSEIANG.......coovircecceeseeeeeeneneenenen | N [, 01/23/2017.... | 05/12/2017.... | .. . 481 32,466 32,466
LOAN15283. NEW YOrK....c.ovvrivrerieiirnnicrnnineienneirennnisseensssnssnsseneneenenee | NY et [, 04/20/2015.... [ 05/19/2017 ... | woocvovvrevrerieenad 667,905 | ..oooerererieiernrirens [ e | s | e 0 0
LOAN15317.. I NEW YOrK. ..o | NY e [, 08/12/2015.... | 04/28/2017.... | ..cvovvvrvvrrinns 3,241,800 0 0
LOAN23006.. . | New York.... INY e | 11/30/2016.... | 06/01/2017.... 12,943 S 0 12,943 | ... 12,943 0
LOAN80030 NEW YOrK. ... | NY i | oo 01/30/2015.... | 04/28/2017.... | ...vvvevrercrrenes 9,978,036 | ..o | e 21,880 | oo | e 21,880 | oo | i 9,999,917 | .ccevenee 9,999,917 | v | e 0
LOAN82333.. . | North HOlYWOOU.........coouverrirerecrieeeincrieeiseeerissnnenieneneee | CAuiiciiiciiins | e 04/14/2015.... | 06/09/2017.... | .. 11,760,094 0 11,760,094 11,760,094 0
LOAN90047.. JAUSEN. s | T e [ s 04/22/2016.... | 04/01/2017..... | .. ..4,613,997 0 v 4,613,997 | ... 4,613,997 0
LOAN900B2..........ocveevrrenes Beverly.....oovoivceeersesneesneesnessnneeens | WWoniiiiiniies [ 04/15/2016.... | 05/23/2017.... | cvovvverrrne 1,239,493 | oo [ | s | s 0 [ e | e 1,239,493 | .......... 1,239,493 | ..o [ 0
LOAN9009E..........ocrvrerrenen MCKINNEY ... eseenssiesenisensnnenens | T uvneerernnins | revienes 05/05/2016.... | 06/15/2017... | ..cvovercrrerenns 4,009,705 | ...oouveueerrieienineies | crvrreresienisseeninnenns | ereereseesesennnens | e 0 | e | e 4,009,705 | ........... 4,009,705 | ..covveverererneirennns | s 0
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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
LOAN91003........ccovvvvanrierans San Antonio..........c.c.ccceeee. L. SR I 07/25/2016.... | 05/22/2017.... 3,501,695 0 [ | v, 3,501,695 | ........... 3,501,695 0
0199999. Total - Mortgages Closed by Repayment.............cccuiiiiiiiniiiiiissiisissiisiiniinns s 142,610,011 | .o (V)] [ 57,811 57,811 0] ....142,667,824 | ......142,920,788 252,965 ....252,965
Mortgages With Partial Repayments

LN6510231... San Antonio..........c.c.cccuueeee L%, G I 06/20/2016.... | 04/17/2017.... 24,006 647 ..24,653 24,653 0
LN1520086... NEW YOrK........coovciinricincinniccinniecisenssissiessesinennens | NY s e 12/04/2015.... | 04/03/2017.... 1,712,804 10,050 | oo [ s 1,722,854 1,722,854 0
LN1560140........ocvvrrrrririnnns VaOUS.....ovvveriveiseisssiessessesssssssssssssssesssessssssssssssssssensses | TNevvssvissiiens | coveeins 12/22/2015.... | 06/16/2017.... 6,216 1,191 7,407 7,407 0
LN1580148 VaMIOUS......ovviiciriiesissiscissississssssisssssssssissssenns | TNevisiissns | coeens 12/22/2015.... | 06/16/2017.... 7,791 1,468 9,259 9,259 0
LOAN15069 New York FRVOTORPIN RN 04/07/2016.... | 06/20/2017.... 68,222 0 68,222 | v 68,222 0
LNG510760.........cccoovvvvcriinn Tallah@SSee. ..o FLooiiiiiiins i 09/08/2016.... | 04/26/2017.... 49,320 | ..o | e 944 | o | e 944 50,264 | ...coooinn 50,264 0
LOAN91029.. Lucasville...... OH..oovvvvivi [ e 08/12/2016.... | 04/01/2017.... 26,999 0 ..26,999 ..26,999 0
LN6510082... 8anta ROSA.........ovvvciriircc e [O7 VR I 05/24/2016.... | 06/07/2017.... | .ooovvvrrirrirnns 569,425 (VN 569,425 | ... 569,425 0
LN1530085..........ccoovvvmrrinnee NEW YOrK.......oouiiiiiiiiiiiccccss s NY.ciis [ 12/04/2015.... | 04/03/2017.... 7,202,052 | ..o [ i 43,591 | s [ e 43,591 | e | i 7,245,644 | ... 7,245,644 0
LN6510181... Champaign........ [ EOSPOORPORTORN IPPO 06/01/2016.... | 06/16/2017.... 7,787 1,036 1,036 8,824 8,824 0
LOAN15309.. NEW YOrK.......oooiiiiiiciiciiis s NY s e 06/09/2015.... | 06/20/2017.... 27,015 | 0 L27,015 | 27,015 0
LN1570149......ccovvvvrnirin VaTIOUS. ..o TN | e 12/22/2015.... | 06/16/2017.... 23,373 4,403 | oo [ 4,403 L2176 | 27,776 | oo | e 0
LOAN15515.. NEW YOrK. ..o NY.ns e 06/30/2014.... | 06/20/2017..... | .. 187,296 | 0 ....187,296 0
LN1640017... Tarrytown........cccoeeeee. NY s [ 01/08/2016.... | 05/09/2017..... | .. .229,949 3,206 3,206 ....233,155 0
LNG502014.........cocvrvirrine PlaNtation. ..o FLoiiiiins [ 04/07/2016.... | 04/17/2017.... 22,169 2,179 2,179 ..24,348 0
LOAN30019.. NEW YOrK.......oooiiiriiriiciiniccsss e NY . e 04/07/2017.... | 06/30/2017.... | cooovvvrrrrrirnns 383,115 e (U N 383,115 0
LN6510165... Champaign........ /SOOI IO 06/01/2016.... | 06/16/2017.... 16,642 2,159 2,159 ..18,800 0
LNG510744... Tallahassee FLutriirriiine | e 09/08/2016.... | 04/26/2017.... | ..ooovvvrrrrrirnnes 157,420 2,997 2,997 ....160,417 0
LN152006 . | Santa Rosa .. .[10/23/2015.... | 06/07/2017.... 1,684,675 9,567 9,567 1,694,241 0
LN1620019... Tarrytown.......ccccoeceen. NY s i 01/08/2016.... | 05/09/2017... | ..oooovvvrrriirnne 374,188 | .o | e 14,404 14,404 ....388,591 0
LOAN90104.. JACKSONVIIIE. ... FLutriirriiine | e 05/03/2016.... | 04/01/2017.... 46,222 0 .46,222 0
LN201422 . | Hopkinsville .107/31/2015.... | 06/30/2017.... 1,124,771 9,834 9,834 1,134,605 0
LN6510223... San ANtONIO.........oorvvririncirinssensninns | e | e 06/20/2016.... | 04/17/2017... | coooorvvrririrnne 296,074 7,984 7,984 cevnneennnn. 304,068 0
LN6510751... Tallah@SSEE. .......coueeriecrierieeiseiseiseriesieessssiseessesensens | Flviisinniins | s 09/08/2016.... | 04/26/2017.... | ..oovvvcrrrciineee 213,036 4,062 4,062 | ..o | e 217,007 0
LOAN90070.. . | Weatherford .| 04/28/2016.... | 04/01/2017.... 29,917 0 .29,917 0
LN1510087... NEW YOrK......cooevecrieereersrineinerisnenenseneseessensssssnsnnensnnee | NY v | e 12/04/2015.... | 04/03/2017... | cccvvvorrveenac 21,125,018 | .o | s 123,508 123,508 0
LN2016035 Elizabeth........ccoovevveviernnicnicnsiverennnessesnsenensneenns | N [ 03/18/2016.... | 06/13/2017.... | cvoovrercrrrrrrirns 381,281 0 0
LN1550141 . | Various .[12/22/2015.... | 06/16/2017.... 86,846 16,850 0
LN6510215 SaN ANLONIO.........couiverieiierierircssissiesesssessssieess | T e | cenviens 06/20/2016.... | 04/17/2017... | cooovvocriris 480,223 12,844 0
LN2015359... S. Palm Beach..........ccccoeuvvvncinnicnncciincincsnisssssiinnnes | Fluciic | 03/28/2016.... | 06/30/2017.... | .eooovvvvrrvrrirnnes 175,432 0 0
LOAN30027.. NEW YOrK......oooocveerierieneeeressresseessensssessssessissssessssssens | NY oo | e 04/05/2017.... | 06/30/2017.... 1,007,459 0 . 0
LNB510173.....cvevrrriririn Champaign........ I | e 06/01/2016.... | 06/16/2017.... 54,510 7,255 ..61,765 0
LN1630018... Tarrytown.......ccccoeeee. NY.ins i 01/08/2016.... | 05/09/2017.... 1,230,362 19,922 1,250,284 0
LN6510736... Tallaha@SSee...........cvvvvvrvirricecs s FLooiiiiiies [ 09/08/2016.... | 04/26/2017.... | ..ocvvvvcrrnrrinec 629,682 11,984 cevrenen.041,667 0
LNB501917....oviiinn PlaNtation...........ccoviririnric s FLoiiiiins [ 04/07/2016.... | 04/17/2017 ... | covoovvr 199,521 19,611 | oo | i 219,132 0
LN6510157... Champaign. /SO DR 06/01/2016.... | 06/16/2017.... | ..ooovvvcrrcrirns 181,220 23,509 | oo | e 204,729 204,729 0
LN2016118... lowa City.... A | s 11/07/2016.... | 03/13/2017..... 51,295 10,018 61,313 | ... .61,313 0
LN1610010......cccvvirrirriinne Tarrytown.......ccccoeceen. NY s e 01/08/2016.... | 05/09/2017.... 4,609,774 63,755 | .o | i 4,673,529 | .......... 4,673,529 | ..oovveiciriininns | e 0
LNB501818.......covvvrriririne PIANEALON. ..o FLooiiiiiiies v 04/07/2016.... | 04/17/2017.... | cooovvvcrreri 666,270 64,167 | ..o | s 730,437 | oo 730,437 | .ocvoevivceieinnienns | e 0
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statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
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
0299999. Total - Mortgages With Partial Repayments.............cccueriiriinmisiiinsiisiinrisiinns onsiesisisssinsinsiens 45,369,377 | .o (U] [P 493145 | ..o 0 0 493,145 0 [ e 45,862,521 | ......... 45,862,521 | ..ooovvinriiniiniinad 0 0 0
Mortgages Disposed
LNG510884...........ccoovvrvrrrinen NEW YOTK. ...t NY o v 09/29/2016.... | 06/30/2017.... | ..ocvvvrverenes 12,019,018 | oo [ s A3487 | oo | e 43487 [ oo | i 12,062,505 | ......... 12,024,543 | ..., (37,961) (37,961)
LN6510959... Tucson...... VA B 09/30/2016.... | 06/30/2017.... 6,474,995 | .oooooiceceiens | s 25,386 25,386 6,500,382 6,465,964 | ..o (34,418) .(34,418)
LN6510967... [V A B 09/30/2016.... | 06/30/2017.... | coooovvvucrrrrirnns 462,485 1,807 1,807 cevrnnn 464,292 461,855 | (2,438) | ..o (2,438)
LNB510975.........ovvrririinn Tucson...... [ YA I 09/30/2016.... | 06/30/2017.... | ceooovvvrrirrirnns 462,483 1,807 [ oo | e 1,807 | s | i 464,290 (2,435) | ..o (2,435)
LN6511171... Tucson...... [V AR B 10/27/2016.... | 06/30/2017.... 4,372,937 0 . (57,604) (57,604)
LN6511189... Tucson...... [V A B 10/27/2016.... [ 06/30/2017.... | ovvvrvvrrrirene 312,352 0 rerrernnnn 312,352 (4115) | o (4,115)
LNB511197...ooi Tucson...... [V A I 10/27/2016.... [ 06/30/2017.... | cvvvrrvrrcirnns 312,352 | i [ | s [ (U O ONN P 312,352 (4,115) | oo (4,115)
LN6511353... El Segundo. CA.oivvcvies [ 11/14/2016.... | 04/21/2017.... | ccceovviaas 22,391,472 | .coovciiviiciiciinns | i 17,454 17,454 22,408,926 | ........22,473,352 | ....ccccoovrimriininni [ i 64,426 | ....cooovvrici 64,426
LNG511361... El Segundo. . [O7 VR I 02/27/2017.... | 04/21/2017.... 84,061 7 7 ..84,069 (282) (282)
LNB511379....ccovi El Segundo........cccocevunue CA.oovvcvis [ v 11/14/2016.... | 04/21/2017.... 3,445,000 2,652 | ..o [ 2,652 | oo [ s 3,447,652
LN6511387 El Segundo.......cccoovuvinnc CA.ovvvennes [ v 02/27/2017.... | 04/21/2017.... 12,933 1 1 .12,934 12,890
LN6511791 Dallas.........coverreerieeieeiseiessessiessesssesssssssssessessesensssnns | DRuverviiesiienns | cevveenns 12/21/2016.... | 06/22/2017.... | covovvvaas 33,666,162 | ....cocoevvvrirrririians 13,499 33,679,662 3,736,348
LNB511809........cevvrriririnen Dallas.........couiiieririirininicenicnniessssesenines | D e | o 12/121/2016.... | 05/22/2017.... 2,154,943 | ..o [ e 826 [ ..o | e 826 [ ..o | i 2,155,769 | ........... 2,159,126
LN6511817 Dallas.........cocovmiimririeciisseecsnsssssnnns | Do | cenieens 12/21/2016.... | 05/22/2017.... 2,001,114 | e [ e 800 800 2,101,915 .2,105,148
LN6511874 Greenbelt...........cccovviirinrinciinieniiesisnsniessssieessnnns. | MDicciciiiis | e 12/22/2016.... | 04/21/2017... | ccvvovirane 14,214,688 2,557 2,557 e 14,217,245 4,269,358
LNGB511882.........ovvriiine Greenbelt..........ccococvvrvcnnniiiiniiieneisneisnessnssnsissnesnees | MDeciciiiins [ 12/22/2016.... | 04/21/2017..... 2187126 | ..o [ e 383 | o | 383 [ s | i 2,187,508
LN6512286... Tucson...... 01/31/2017.... | 06/30/2017.... | cooooverrrrrirnns 498,142 (V1 OO RRTTINN IO 498,142
LN6512294... Tucson...... 01/31/2017.... | 06/30/2017.... 35,582 0 ..35,582
LN6512302... Tucson...... 01/31/2017.... | 06/30/2017.... 35,582 0 ..35,582
LN651283 . | New York .| 06/20/2017.... | 06/30/2017.... 68,823 0 ..68,823
LOAN94007.. Baytown, 05/05/2017.... | 06/13/2017.... 4,555,488 . 0 | | v 4,555,488 4,555,488
0399999. Total - Mortgages Disposed........... 109,867,738 | ...oooovvviciicninns 0 .110,666 110,666 0. 109,978,407 | ....... 110,024,296 | ....oocoovcviiiniiinnn0 | i 45,888 | ... 45,888
0599999. Total Mortgage 297,847,126 0 661,622 661,622 0] ... 298,508,752 | ... 298,807,605 298,853 ....298,853
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statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC Date
Desig- Originally | Type and | 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 Other - Unaffiliated
000000 00 O|FITNESS CAPITAL PARTNERS LP - CLASS A PALM BEACH... FITNESS CAPITAL PARTNERS LP . | 05/28/2014.... 5 6,250 | oo [ | s 1.322
000000 00 O|FITNESS CAPITAL PARTNERS LP - CLASS B PALM BEACI FL.....| FITNESS CAPITAL PARTNERS LP 05/28/2014.... 5 10,000 6.428
000000 00 0|GOLUB CAPITAL PARTNERS 10, L.P....c.ovcvrerirrinericinne NEW YORK .| GOLUB CAPITAL ...ooevvrvrirerineireriseissenienes 07/01/2015.... | ccovvrennee 11 | s | s 281,250 | oo | e | s 1.000
000000 00 0|H.I.G. BAYSIDE LOAN OPPORTUNITY FUND IV, L.P.....ovviiriiiiniisernreircsneens HIG BAYSIDE LOAN OPPORTUNITY FUND IV, L.P........ 07/15/2016.... | ccooereneee 1 2.256
000000 00 O|PETERSHILL IILP NEW YORK.. .|NY....|PETERSHILL Il LP 12/16/2014.... 5 | oereeeeeeesreeneeennesseeennen | eveeeeeennenneeessn850,000 | oo | ceveesiese s | eerenniins 1.050
000000 00 O|SPINDRIFT PARTNERS, L.P............. BOSTON MA... | WELLINGTON HEDGE MANAGEMENT LLC.. 03/20/2009.... 5 [ | oo 10,986 [ i [ | e 0.035
000000 00 O|TURNER MULTIFAMILY IMPACT FUND, L.P SANTA MONICA......ccovvvrinns CA...|TMIF GP, LLC 09/01/2015.... | ccvverennne 10 5.986
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other - UNGFfIIALEA. ... i iits ettt sttt sttt sttt et ettt st set ettt ee s a8 e e et eeses ek e e et ensee et st enseb et st ensesntensensessnssnsensessessnsansesssssnsensansessnsansensessnsensensessns | sensersensnsensnsensnssnensens0 | cennennisnnennneens 15,911,890 | tiiiiiiisisinisssieieeed0 | e 0] XXX.oeoe
Surplus Debentures - Unaffiliated
878091 BF 3| TEACHERS INSUR & ANNUITY.....ciiiiiimiiesiisserssessssenssssssssssssns s ssnssssssnssnnssens NEW YORK.....oovvisierinisnisnnnnas |NY.... |JP MORGAN 1FE 05/03/2017.
2399999. Total - Surplus Debentures - Unaffiliated.........c..ovuiiiiiriiriiiis s esrsensssenes . L0 | e | 0]... XXX.......
4499999, SUDEOLAI = UNGFAIIAIEA. ...tttk 6480 EE 0Lk E R LR E L8R 1 £ 0Lk SEEE  HEEEeLE LR L LR E L E LR LR E LR E LR LRttt snsennsnnsenesnnsnnnnes | snnnensnnesnnenns ] DOAB8 | v 1,511,390 [ i 0 | oo 0 [ XXX
e I 3OO OO O OO PSP P OO OTOPO PP PPPOYPTPPUR SPPPUPPRORPRPPPRRTOY 1 X' 1< | [FTOTIROPOROROO 1,511,390 | oo (0 T 0 ... XXX.......
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
CAPITAL Z PARTNERS CO-INVEST
000000 00 O|CAPITAL Z PARTNERS CO-INVEST (BMS), L.P........ NEW YORK......cooonvirnnens NY.. [ (BMS) LP 05/12/2014 | 05/08/2017 | ......3,754,913 | ..c....827,994 | .ooooiioniiiiiini | eerreeineieneiinns [ e | eeied 627,994 | ..o
000000 00 0|D.E. SHAW COMPOSITE FUND, L.L.C.. NEW YORK.... NY.. |D.E. SHAW AND COMPANY, L.L.C......... [ 03/20/2009 |05/17/2017 | ....ccceeseve235 | o8 | s [ s 24
000000 00 0|GOLUB CAPITAL PARTNERS 10, L.P.... NEW YORK.... .. |NY.. | GOLUB CAPITAL ..107/01/2015 | 04/25/2017 | ...........45,301 | oeveeicii2,150 | oo [ s 2,150
000000 00 0|GOLUB CAPITAL PARTNERS 9, L.P......ccovvvuirunirinns NEW YORK......coccnvvirenns NY.. | GOLUB CAPITAL ....covvrerierirreririinians 07/01/2015 | 04/26/2017 | ...........63,237 | 10000 3,070 | oo [ s 3,070
000000 00 0|OZ DOMESTIC PARTNERS, L.P.....ccccovverrriririerrens NEW YORK......ooccvvvrnnnns NY.. | OZ MANAGEMENT II, LP.....ccoovrrrrrirnns 03/20/2009 |06/01/2017 | .......2,328,354 | ........ 106,993 | ...ovvorirerrrreivnns | rerrrererseersnnnines [ ereeiveersseisnins | vevies 106,993 | ..ovovvereircrinns
HIG BAYSIDE LOAN OPPORTUNITY
000000 00 O|H.I.G. BAYSIDE LOAN OPPORTUNITY FUND IV, L.P{ MIAMI . |FL...|[FUND IV, L.P. 07/15/2016 | 05/31/2017 53,501 | oo 11,123 | e [ | e | e 11123 [ | 64,624 | i 64,624 | ..o [ e | o0 [ s 30,818
000000 00 O|PETERSHILL IILP NEW YORK NY.. [PETERSHILL I LP....coorirririicrins 12/16/2014 | 05/09/2017 2149723 | 130128 | | s | e | e 13128 | | 162,851 | 162,851 | oo | e [ e [ e 162,851
PINE RIVER CAPITAL MANAGEMENT,
000000 00 O|PINERIVER FIXED INCOME FUND LP..........ccccoone.e. MINNETONKA.........c.oon.. MN. [L.P. 01/03/2011 | 04/05/2017 | .......... 303,312 | .coounee (36,910) [ .oovvrrvrrererrns [ errrerieeineernnis | eerenieeeseninnes | ereeees [(C[CRSNT0) ) [T 266,402 | ........ 266,402 | ..o | e | e (V1 IR
PINE RIVER CAPITAL MANAGEMENT,
000000 00 O|PINERIVER FUND L.P.....ccivuniiinirnniireniscesssnisnienns MINNETONKA........cooons MN. |L.P. 01/01/2016 | 04/28/2017 | .......... 422,920 | oo o(3,346) | v | | | e (3,340) | i | i 419,574 | ....... 419,574 | oo [ | s (V] I
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. 7,121,497 7,845,722 | ..... 7,845,722 0 0 0] ... 4,769,777

Surplus Debentures - Unaffiliated
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statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
638671 AE 7 |NATIONWIDE MUTUAL INS......cooviiiiniiiniiniiiiniines NEW YORK......ooverrirnens NY.. | BARCLAYS AMERICAN.......ccoonniriniianes 01/29/2013 | 04/12/2017 | ....... 3,417,899 | oo | e (11,351) [ oovenenersnninns e | s (11,351) [ oo | oo 3,406,549 | ..... 3,474,825 | .o | 200errn68,276 | 188,276 | i

2399999. Total - Surplus Debentures - Unaffiliated . . s | s 3,417,899 | oo, 0] e (11,351) | oo [ | s (11,351) | o0 | 3,406,549 | ..... 3,474,825 | .0 | 68,276 | 88,276 | s 0
4499999. Subtotal - Unaffiliated .....10,539,396 . (11,351) T12,876 | o0 | 11,252,271 |...11,320,547 | ..occovvvinen0 | ......68,276 | ..........68,276 | ..... 4,769,777
4699999. Totals. .....10,539,396 | .......724,226 | ......... (11,351) | o0 | eviiviiien0 | 712,876 | ..o 0 | e 11,252,271 |...11,320,547 | ........cco.....0 | .........68,276 | ..........68,276 | ..... 4,769,777
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statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

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

SCHEDULE D - PART 3

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. t
912810  RU 4 |US TREASURY N/B...... .. | 05/05/2017........ VARIOUS 1,959,594 ..1,980,000 24,498 |1
912810 RV 2 |US TREASURY N/B...... .. | 06/21/2017. VARIOUS 1,099,489 ..1,070,000 9,795
912828 U2 4 |US TREASURY N/B...... .. | 04/24/2017........ GOLDMAN SACHS........ 586,031 600,000 .5,337
912828 V9 8 |US TREASURY N/B...... .. | 04/26/2017........ VARIOUS 877,431 880,000
912828 W7 1 |US TREASURY N/B...... .. | 04/25/2017. VARIOUS 150,313 .150,000
912828 W8 9 |US TREASURY N/B...... .. | 05/03/2017........ VARIOUS 621,843 620,000
912828 X4 7 |US TREASURY N/B...... .. | 05/22/2017........ VARIOUS 390,881 390,000
912828 X7 0 |US TREASURY N/B...... .1 05/10/2017........ BANK AMERICA.........ooiiiiieiiniieinsee e 187,595 190,000
912828 X8 8 |US TREASURY N/B...... 06/29/2017........ VARIOUS 2,588,009 | ..o 2,550,000
912828 XR 6 |US TREASURY N/B...... .. | 06/14/2017........ GOLDMAN SACHS........ 30,087 30,000
912828  XT 2 |USTREASURY NAB...... .| 06/28/2017........ VARIOUS 729,908 | ..o 730,000
0599999.  Total - BONAS = U.S. GOVEIMMENL. ..otttk fos o0 b8 0888808088088 0800808808080 80840808080 E 8080808080808ttt einiiac 9,221,181 | oo 9,190,000
Bonds - All Other Government
040114  HG 8 |REPUBLIC OF ARGENTINA. [ DI 05/19/2017........ NOMURA SECURITIES DOMESTIC 2,027,500 | ..o 2,000,000
E18404 63 0 |NOTA DO TESOURO NACIONAL........ccoivriireriniitererireieeeienerenes B 06/28/2017........ VARIOUS 58,590,936 | ...cvorerrriiireriernieeene 57,932,567
EJ8068 49 0 |MEXBONOS DESARR FIXRT B 04/27/2017........ J.P. MORGAN.... 976,291 | oo 1,049,738
P3579E  BE 6 | DOMINICAN REPUBLIC.......cciiiiiiiiiisirieiisii s | DI 05/19/2017........ MERRILL LYNCH......oooiiinininireisninnines 2,634,375 | o 2,500,000 | .. 55,656 | 3FE
1099999.  Total - BONGS = Al OtEr GOVEIMMENL. ... tvteseteeisssssteserssssseeessseesesssssssssssssesessstesessassseesenssesass | &oessasssessassssesessasssessessseseesoeEeese0EoeE L8 408081 o088 1080848810 E 4414818481 E 4Rttt enes srnbanes 64,229,102 | ..o 63,482,305 | .ot 1,333,223 |...ccoenns XXX e
Bonds - U.S. Political Subdivisions of States
167505 KK 1 | CHICAGO IL BRD OF EDU......cvuiiiiiiiiciiiicriiieisesisssssssiesississsessssssssessessssssssenes | esssesessnenes 06/28/2017........ JEFFERIES & CO....ooovvvieicrceeecee 1,045,000 | oo 2,000,000
215457  BZ 4 | COOK HSD #201-TXBL....vvuuirirririerriieniieiierieresseisssiesiesssssssesssssssessesssnsssensnnne | svesessssessenns 04/26/2017........ FTN FINANCIAL SECURITIES CORP........cevumrririrerirriririnirieriesesenissesssiens 5,500,000 | ...cooovviiiieies 5,500,000
251130  ED 8 | DETROIT SD-BABS........cooiuiiieiiriiieiinsieeesisisesisese st sessssseessees .. | 04/24/2017........ RAMIREZ & CO......... 531,165 | oo 500,000
660393 P8 6 |N LAS VEGAS-A-AGM-CR .| 06/14/2017........ WELLS FARGO FINANCIAL US 5,753,000 | ..o 5,000,000
2499999. Total - Bonds - U.S. Political SUDAIVISIONS OF SEAES. .......uuurirrisiris i sisssiis ottt 0088800888080t faniea 12,829,165 | .ooovovvvvcnnicciicniccieas 13,000,000
Bonds - U.S. Special Revenue and Special A
01F022 66 7 [FANNIE MAE........oiiiiiiiiiniiicse s nssessessnssnes. | essansssnsenes 04/25/2017........ WELLS FARGO SECURITIES LLC 5,278,711 | oo 5,500,000 |...... 1
01F022 67 5 [FANNIE MAE.......o ittt sssssenes. | eeseeesasenenes 05/24/2017........ WELLS FARGO SECURITIES LLC 5,290,313 | ..o 5,500,000 |...... 1
01F030 66 0 [FNCL36/12... .. | 04/25/2017........ VARIOUS 9,324,937 | oo 9,375,000 |...... 1
01F030 67 8 |FNCL37/12... . .. | 06/01/2017........ VARIOUS 9,392,578 | ..o 9,375,000 |...... 1
01F030 68 6 [FNCL38/12......ccccvvvvcrinec .. | 06/19/2017........ VARIOUS 9,405,395 | ..o 9,375,000 |...... 1
01F032 66 6 | FANNIE MAE .. | 04/25/2017. MURIEL SIEBERT, 6,145,078 ..6,000,000 |...... 1
01F032 67 4 |FANNIE MAE .. | 05/25/2017........ MURIEL SIEBERT... 6,170,391 | .o 6,000,000 |...... 1
01F032 68 2 |FNCL 3.58/11 .. | 06/19/2017........ MURIEL SIEBERT 6,174,609 | ...cocoriiiirrrccnnd 6,000,000 |...... 1
01F040 68 5 |FNCL48/11.. . .. | 06/20/2017. J P MORGAN... . 3,024,927 | ..o 2,875,000 |...... 1FE
04052B AT 1 |ARIZONA INDL DEV AUTH .. | 04/21/2017........ RBC CAPITAL MARKETS SECURITIES - US........cocomiriirieinnieiseisenennns 2,541,550 | oo 2,500,000 |...... 3FE.
04052B AU 8 | ARIZONA INDL DEV AUTH .. | 0412112017 ........ RBC CAPITAL MARKETS SECURITIES - US........cccovvinierininieseieieis 4,363,839 | oo 4,325,000 |...... 3FE
130536 QZ 1 |CAPOLL CTRL FIN-AMT .. | 06/06/2017. STIFEL NICOLAUS & CO 2,554,717 ..2,455,000 |...... 3
130536 RA 5 |CA POLL CTRL FIN-AMT .. | 06/15/2017........ STIFEL NICOLAUS & CO 1,219,219 | oo 1,125,000 | oo 1,500 |4
13077E  FK 1 | CALIFORNIA ST STWD CM .. | 06/06/2017........ RBC CAPITAL MARKETS SECURITIES = US.......coioirieieeneireeieeeeeseeeees 2,517,906 | ..o 2,565,000 |...... 3
15200X AE 3 |CENTERRA CO MET DIST .| 04/20/2017........ D.A. DAVIDSON & CO 1,691,875 | oo 1,500,000 |...... 3
20775C  TW 4 | CONNECTICUT HSG FI-C..couiirriiiriiereeiseiese s sssssessesssenns | sveesissinnenes 04/26/2017........ JONES & ASSOCIATES...... 1,000,000 | oo 1,000,000
232265 5Q 7 |CUYAHOGA COHOSP........... .. | 06/14/2017........ GOLDMAN SACHS........ 11,800,360 ....11,000,000
3136A7 MJ 8 |FNA 2012-M8 ASQ2. .| 05/25/2017........ KGS ALPHA CAPITAL MARKETS 1,552,464 1,552,866
3136AM M6 3 | FNA 2015-M4 ABV2.......ooooiieiicienieteistie et snsssens | avesessesinnens 04/03/2017........ KGS ALPHA CAPITAL MARKETS 525,817 | oo 523,934
3136AP  3Z 3 |FNA2015-M12FA ..o .. | 06/16/2017........ KGS ALPHA CAPITAL MARKETS . 2,363,606 | ...covvrrireiiinenn 2,359,182
3136AS 4T 0 |FANNIEMAE-ACES........oooiiiiiieireieiei et .| 05/11/2017........ CANTOR FITZGERALD.........comvieieiereinnirerisiseerenienaes 2,317,969 | ..o 2,400,000
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3136AW  WE 3 | FANNIEMAE-ACES.........oo ottt nessssseenes | sossesessnssenes 05/09/2017........ POPULAR ECURITIES INC........ocvvirierirircirrirenes 1,999,967 | ..o 2,000,000 | cooovorerereniereeee s 4565 | 1o
404530 AA 5 |HACKENSACK MERIDIAN HLTH.. .. | 04/06/2017........ GOLDMAN SACHS.......... 5,946,240 | ..o 6,000,000 |........ 1FE

59465M 3K 9 |MICHIGAN ST HSG DEV A... .. | 06/23/2017. JONES & ASSOCIATES.. 1,500,000 ..1,500,000 1FE

64542P  EL 5 |NEW HOPE CULT EDU-B .. | 04/07/2017........ PIPER JAFFREY & CO.... 1,005,000 ..1,000,000 1FE

64579R  BR 7 |NJINST OF TECH-TXBL .. | 05/18/2017........ MORGAN STANLEY.... 2,500,000 | oooooeeeereeeene 2,500,000 1FE

64579R  BS 5 |NJINST OF TECH-TXBL .. | 05/18/2017. MORGAN STANLEY. 3,585,000 e 3,585,000 1FE

658207 TY 1 |NC HSG FIN-38B .. | 05/17/2017........ RBC CAPITAL MARKETS LONDON 1,000,000 | ..o 1,000,000 |........ 1FE

670656 86 7 |NUVEEN NY-AMT ..ottt siesiesie st sensssssss s sensse .. | 05/11/2017........ BARCLAYS AMERICAN........ccoviiieiimeiniireieisreesisessesesieneesinsenes 6,000,000 | ..o 6,000,000 |........ 1FE

74442P  DE 2 |PUBLIC FIN AUTH REV.....c.cooiiiiiciniennsesercesienes .| 04/03/2017........ LOOP CAPITAL MARKETS, LLC 2,453/425 | ..o 2,500,000 |........ 3

74442P  DH 5 [PUBLIC FIN AUTH WIRE........ciiiiiiiiiieiseieiseissiesisi s sseesssssssssesssssenesns | oenenesenenenes 04/26/2017........ MURIEL SIEBERT........coviiireierireisseienienenes 11,250,000 | oo 11,250,000 |........ 3

T4446E  AC 0 |PUBLIC FIN AUTH-B .. | 06/22/2017........ GOLDMAN SACHS.. 9,600,000 | ..o 9,600,000 |........ 3

74446H  AA 7 |PUBLIC FIN AUTH WI LI .| 06/23/2017........ GOLDMAN SACHS.......... 5,163,900 | ...coovveiiees 5,000,000 |........ 2

762315 QM 4 | RHODE ISLAND ST STUDE..........cosiiiieieiniineirereeiseienissisesesisessessssessesssessesssssenss. | soesesessessnes 04/06/2017........ MAY SECURITIES........cooiiineieeiereieeireresiseeenieennes 735,000 | oo 735,000

837151 SR 1 |SC PUB SVC-C-TXBL-AGM........cccvcrrrrnec. .. | 06/15/2017........ WELLS FARGO FINANCIAL US 4,454,737 ..3,815,000

944488 QK 4 | WAYNE CNTY-BLDG-JAIL... .| 05/15/2017........ FIRST MARATHON SECURITIES.........ccoovirirnirreririrnisnirnes 296,250 . 250,000

979585 AW 6 | WOODLAND WTR-B-REF.......ciiiiiiiiiniisisiissinensnis s snssnisenssnsssesenssnssseenssssssess | sossesensnsssses 06/21/2017........ DEUTSCHE BANK 979,550 | v 1,000,000

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAI ASSESSIMENES. .. ... v.rrireireirsiresieiarssssitesersases | eeoessassasesesssssessesssessassseesessasssessesssesseessesseesassseeseesa0ee0te08se88 a0t 108 e0sa0E o8 8 o0E e 1oL EeeE e s 408 E8eeE a0 8ok E o0t b et r s st ene e eebsssessessansessensnssentsatsensansensenssnssanss | bostssssosssnssasssessanssnssanian 153,025,330 | .o 151,040,982 | ......... 86,984 XXX

Bonds - Industrial and Mi:

00027@ AB 3 | AAAHI ACQUISITION CORPORATION.......ccvumiiririiriirerinisernsiesssssisessssssssessssisenss | aesesessanenes 04/21/2017........ DIRECT ...ttt sssssienes 8,216 8,216 |........ 4
00095@ AC 8 |ADCS CLINICS - REV. .. | 06/29/2017........ DIRECT, 14,513 14513 |........ 3Z

00191P  AB 9 |APS 2014-1 1M .| 04/27/2017........ CAPITALIZED INTEREST... 35,433 35433 |........ 5

00206R  CP 5 | ATAT INC....ooiriieieiriiietieieis ittt enssenesnes | esisenesnesns 06/09/2017........ VARIOUS 4,302,829 17,418 |2FE ..o
00214C  BF 1 |ASG 2013-2 2M30. .. | 05/29/2017........ CAPITALIZED INTEREST. 5

002824  BF 6 |ABBOTT LABORATORIES .| 04117/12017........ CREDIT SUISSE FIRST BOSTON.. 2,026,040 30,833 | 2FE....ciivieiicine
004421 MJ 9 | ACE 2005-HE2 M.t nsssssseessenians | eesenesensnenes 04/28/2017........ CAPITALIZED INTEREST....c.cveerverererreererirernes 43,666 |........ 5FM

00506@ AA 5 |ACTIVE DAY - DDTL. .. | 06/30/2017........ DIRECT ...ttt 100,297 | oo 100,297 |........ 2FE.

00507V AK 5 |ACTIVISION BLIZZARD. .| 06/06/2017........ EXCHANGE.........coitiinriiinissieei s ssiesienes 2,210,807 | .o 2,250,000 | coovvrviriee 17,213 [2FE .
00703R  AE 0 | ARMT 2007-3 2A1. 04/27/2017........ CAPITALIZED INTEREST......ovveririrererneirerininens 2,095 |....... 1FM

02146Q  AJ 2 |CWALT 2006-OA10 XAD .. | 06/20/2017........ MERRILL LYNCH 2,764,123 | oo | e 50,046 |4

02147P  BX 1 |CWALT 2006-29T1 2A23 .. | 04/28/2017........ CAPITALIZED INTEREST ......oviiieiiiiiiieeieresiseiesissssesesiesssesssesesssssssesesssssness. | soesssssesssesssssssssessssssssessesssssesssessnsins | esesessssstssessssssssesssesssssessesssssessessnne | esssesessossssssnssessesssssessessnssense 618 |........ 6FM

02148F  AE 5 | CWALT 2007-4CB 1A5. .. | 04/26/2017........ CAPITALIZED INTEREST... 8,959 1FM

02150  AD 4 |CWALT 2007-9T1 1A4... .. | 04/27/2017. CAPITALIZED INTEREST 8,635 1FM

02151F  AH 2 |CWALT 2007-21CB 2A2. .. | 05/31/2017........ CAPITALIZED INTEREST... .3,942 5FM

023770  AA 8 |AMER AIRLN 15-1 APTT. .. | 06/27/2017........ RBC CAPITAL MARKETS SECURITIES - US........cocomiiinieriisinnicseieininns 2,272,806 | ...coocorirreicieieieeiaen 2,259,812 12,500 [1FE....ccoiiivieriiinnne
023771 R9 1 |AMER AIRLINE 16-3 AAPTT.... .. | 04/13/2017. BARCLAYS AMERICAN.. 971,790 | oo 1,000,000 333 |1FE

02660L  AC 4 | AHMA 2006-4 1A21 .. | 06/30/2017........ CAPITALIZED INTEREST... 19,326 1FM

02660T  GT 4 |AHM 2005-4 3A2 .. | 06/26/2017........ VARIOUS 720,606 | ...ooovoreeieiceeeiae 2,192,954

02660T HL 0 |AHM 2005-SD1 1A1... .. | 06/29/2017. CAPITALIZED INTEREST... ...674

03027X AP 5 | AMERICAN TOWER CORP .. | 06/27/2017........ BARCLAYS AMERICAN 997,730 | coocveee 1,000,000

03065 AD 6 |AMCAR 2014-4 A3 .. | 06/22/2017........ GOLDMAN SACHS.. 120,688 120,721

03065N  AD 7 |AMCAR 2015-3 A3 .| 06/26/2017........ BALENTINE & CO.... 1,062,906 ..1,063,031

032511 BN 6 | ANADARKO PETROLEUM CORP.......ccvvmiireriiiiireiinisiesierssisesesissesessssssssssnsens. | evvnesenenenes 05/05/2017........ CITIGROUP GLOBAL MARKETS 88,382 80,000 | oo 678 | 2FE

037411 BC 8 | APACHE CORP.......ccocomrrirrirircirriirnne .. | 06/29/2017........ J.P. MORGAN.... 113,671 120,000 | oo 2,408 | 2FE......ccovinirirnine
03765D AU 4 | APID 2014-18A CR MTGE........cccovimiiirireiiniisneisssisssse s sssssssesessanes .| 04/04/2017........ MORGAN STANLEY......ccvtirrmrieiieieieriseierinines 1,000,000 ..1,000,000 |........ 2AM

04541G  QF 2 | ABSHE 2005-HE2 M5.........ovoeiieiiierineieeiesiriesiesesissiessssissisessssssesesssessssssssensnnins | sonsesessnssenes 06/27/2017........ CAPITALIZED INTEREST.......ooeevirirererrrirerinnines A195 | 1FM

04542B BB 7 | ABFC 2002-NCT M3.......oomiimiiiiiiireriiisiesissssseiesisssssesssi st sssesssinns | essesssansnenes 05/18/2017........ MORGAN STANLEY .....ccovtviriiieiiriereriseierisines 292,972 | oo 279,854 | oo 869 |4
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05490Q AE 8 |BCAP 2015-RR6 1A5 .| 05/29/2017 CAPITALIZED INTEREST... 62,866 62,866 |........ 5
05955E AN 3 | BAFC 2009-R4A 3A2 .| 06/27/2017........ CAPITALIZED INTEREST... 54,072 35115 | ........ 1M
05968K AG 9 |BAFC 2014-R2 2A2.... .| 06/27/2017........ CAPITALIZED INTEREST... 36,131 36,131 | ........ 1FM
05968K AM 6 | BAFC 2014-R2 3A2.... .| 04/01/2017........ CAPITALIZED INTEREST... 184,290 | oo 184,290 |........ 1FM
05990R  AH 4 |BAFC 2015-R4 3A2.... .| 05/29/2017........ CAPITALIZED INTEREST... 27,984 27,984 |........ 5
05990R  AQ 4 |BAFC 2015-R4 5A2.... . .| 05/29/2017........ CAPITALIZED INTEREST... 19,747 19,747 |........ 5
05990T BB 2 [BAFC 2015-R2 8A2.......coiiiirireiiiiriesieisisssiesssssis s sssesssssssenss | essssssassnenes 05/29/2017........ CAPITALIZED INTEREST......ovvvvrrernrireererrninns 5,791 34,062 |........ 1M
06051G  GL 7 |BANK OF AMERICA CORP..... .| 04/19/2017........ BANK AMERICA.........ooivieineiereieerere e 440,000 | oo 440,000 |........ 2FE.
06541F  AJ 8 |BANK 2017-BNK4 D.....coovvvvvrirrrrcirrines .| 05/03/2017........ WELLS FARGO FINANCIAL US 822,930 | oo 1,000,000 | ..o 1,399 [T
065604 AC 4 |BWSTA 2014-1 A3 .| 06/21/2017........ BNP PARIBAS DUBLIN 1,293,298 .1,293,854 431 |1FE
065607  AC 7 |BWSTA2015-1 A3 .| 05/25/2017........ BNP PARIBAS - LONDON.. 553,745 ....553,767 322 [1FE
06646#  AC 7 |BANKRUPTCY MANAGEMENT SOLUTIONS, INC.......ccovvverierieririeinrineiierinseies | coerrienienes 05/19/2017........ DIRECT ..ot 4,166,400 | oo 4,200,000 |........ 3
07384Y  SC 1 |BSABS 2004-HE3 M6.... .| 06/26/2017........ CAPITALIZED INTEREST ......oiiieeiiireierieiesisciesiesssesesisesssssssesesssssssssessssansss. | soessrssesssesssssssesessssssssesssessnssesssessnsins. | oessesssstssessssssssesssessssssessesssssessessane | sresssesessossssssnssessesssssessessasesenses 494 | ... 4
07386H TB 7 |BALTA 2005-4 23A4. .| 04/242017........ AMHERST SECURITIES GROU 2,265,666 | ... 3,038,613 | oo 7,857 |BFE.....ccovvriririnines
07387U  BU 4 | BSABS 2006-HE1 2M4 .| 06/26/2017........ CAPITALIZED INTEREST... 727 | 1FM
075887  BF 5 |BECTON DICKINSON AND CO. .| 04/28/2017........ MORGAN STANLEY 2,015,760 | ..o 2,000,000 | ......... 28,627 | 2FE
075887 BG 3 |BECTON DICKINSON AND CO . | 05/05/2017. CITIGROUP GLOBAL MARKETS 19,776 20,000 | oo 377 | 2FE
075887 BW 8 |BECTON DICKINSON AND CO. .| 05/22/2017........| VARIOUS 3,320,000
10922N  AA 1 | BRIGHTHOUSE FINANCIAL IN .| 06/15/2017........ VARIOUS 2,447,967
12515A° AN 0 |CD 2016-CD2 D .| 04/12/2017........ CITIGROUP GLOBAL MARKETS 401,797
12546C AG 4 |CIBT SOLUTIONS 2ND LIEN TL .| 06/16/2017........ DIRECT ...ttt 1,156,649
12549) AS 0 |CIFC 2014-1ACR . | 04/07/2017 CREDIT SUISSE FIRST BOSTON........cccovrvuirirnes 1,500,000
12629E AD 7 | CSAB 2007-1 1A3A .| 06/06/2017........ | RAMIREZ & CO........... 401,903
126378  AA 6 |CSMC 2007-1 1A1A... .| 05/30/2017........ STIFEL NICOLAUS & CO 165,409
12649F  BY 3 | CSMC 2014-T1R TAZ......ooiiiierieieeeiseieeiet it enenes .| 06/28/2017........ CAPITALIZED INTEREST....c.cveerverererreererirernes 113,868
126650 BQ 2 |CVS PASS-THROUGH TRUST.... .| 04/28/2017........ KEYBANC CAPITAL MARKETS 447 493
126670  UZ 9 | CWL 20082 Md........oooieimiiriiiiierieeieeisissiee sttt . | 04/28/2017 CAPITALIZED INTEREST...
126673 G5 5 |CWL 2005-SD1 M3.... .| 05/31/2017........ | CAPITALIZED INTERES
12667G W2 5 |CWALT 2005-41 1A2B... .| 04/26/2017........ CAPITALIZED INTEREST...
12668B KM 4 | CWALT 2006-J1 2AT ... .| 05/31/2017........ CAPITALIZED INTEREST...
12668B PS8 | CWALT 2006-4CB 1AB........ccoevuieiriiriiiireiisieississessssiesss st ssnenes .| 04/27/2017........ CAPITALIZED INTEREST...
12669G B2 6 |CWHL 2005-HYB3 M .| 04/26/2017........ CAPITALIZED INTEREST...
12669G  JL 6 |CWHL 2004-29 1B1 .| 06/26/2017........ CAPITALIZED INTEREST... 25,983
12669G  NQ 0 [ CWHL 2005-7 2A2.......ccuiriiiiireiiisiiesisissse s ssssssssssssssssssessessssssensons. | sosssssassnenes 04/26/2017........ CAPITALIZED INTEREST......ovovirieieriseirerinninns .1,565
12669G QM 6 | CWHL 2005-HYB1 1A2 .| 04/10/2017........ CREDIT SUISSE 2,212,583 | .o 3,253,799
12669G  TT 8 | CWHL 2005-3 1A5 .| 05/05/2017........ MIZUHO SECURITIES 191,825 | oo 697,544
12684 AL 2 |CVSHOLDING B-1 TL............ .| 04/03/2017........ DIRECT ... 1,296,806 1,325177 | ... 3
14149Y BH 0 |CARDINAL HEALTH INC .| 06/01/2017........ MITSUBISHI UFJ TRUST AND BANKING CORPORA 1,000,000 .1,000,000 |........ 2FE
14149Y  BJ 6 |CARDINAL HEALTH INC 06/02/2017........ VARIOUS 240,088
14916R  AD 6 | CATHOLIC HEALTH INITIATI.... .| 06/20/2017........ VARIOUS 3,618,180
152314  PA 2 | CXHE 2005-C M7 .| 05/31/2017........ VARIOUS 141,579
16163E  AE 8 | CHASE 2007-S2 1A5 .| 06/30/2017........ CAPITALIZED INTEREST...
170250  AK 9 |CWHL 2007-13 A10 .| 04/27/2017........ CAPITALIZED INTEREST...
171798  AD 3 | CIMAREX ENERGY CO . | 06/30/2017 VARIOUS 329,392
172967 AL 5 | CITIGROUP INC.......ocvuriviiicirnieiieiieiesiesisisesises s .| 06/27/2017........ | STIFEL NICOLAUS & CO 643,900
17323F  AE 0 |CMLTI 2014-10 2A3... . | 05/25/2017 VARIOUS 1,306,634




€¥030

statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

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

SCHEDULE D - PART 3

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)
17323L  AK 3 |CMLTI 2015-3 2A3 .| 06/26/2017 CAPITALIZED INTEREST... 29,136 29,136 | ........ 5
189754  AB 0 |COACH INC .| 06/06/2017........ BANK AMERICA 169,159 | oo 170,000 |........ 2FE
189754  AC 8 |COACH INC .| 06/06/2017........ BANK AMERICA.........ooiiiiiiereieeirere e 149,787 | oo 150,000 |........ 2FE.
202795 JE 1 |COMMONWEALTH EDISON CO............... .| 06/09/2017........ DEUTSCHE BANK 2,033,620 | ..o 2,000,000 | oooveieeirerieieie s 7,406 [1FE.....cccoinirirnnin
20338H AB 9 | COMMSCOPE TECH LLC .| 04/19/2017........ J.P. MORGAN.... 1,500,000 1,500,000 | e 8,542 |3FE......ccovimiririnne
21036P  AS 7 | CONSTELLATION BRANDS INC .| 05/02/2017........ VARIOUS 4,200,149 4,210,000 |........ 2FE.
22160K  AK 1 |COSTCO WHOLESALE CORP. 05/09/2017........ CITIGROUP GLOBAL MARKETS 169,363
22160K AM 7 |COSTCO WHOLESALE CORP. .| 05/09/2017........ CITIGROUP GLOBAL MARKETS 178,447
22541S  JT 6 |CSFB 2004-AR5 11M2 .| 04/25/2017........ CAPITALIZED INTEREST......oovvriririrerineirerinninns
225458  2H 0 | CSFB 2005-8 7A1 .| 04/25/2017........ CAPITALIZED INTEREST...
22546M  AQ 9 |CSMC 2005-1R 2A5... .| 05/31/2017........ CAPITALIZED INTEREST...
2254W0 NP 6 | CSFB 2005-11 4A1 04/25/2017........ CAPITALIZED INTEREST......ocoirirrierinriierirenes
22822V AE 1 |CROWN CASTLE INTL CORP............ .| 04/26/2017........ MERRILL LYNCH 255,668
231021 AJ 5 |CUMMINS INC .| 05/02/2017........ SUSQUEHANNA FINANCIAL. 1,104,921
23243H  AF 8 |CWL 2006-24 M1 .| 06/26/2017........ CAPITALIZED INTEREST...
23244F AV 6 | CWALT 2006-J7 1A1 .| 06/26/2017........ CAPITALIZED INTEREST...
23283P  AH 7 |CYRUSONE LP/CYRUSONE FIN . | 05/30/2017 MERRILL LYNCH 1,030,000 11,198 [4FE.....cccoovviiin
23313*  AA 2 |DENTAL CARE ALLIANCE REVOLVER.... .| 06/30/2017........ | DIRECT.. 244,485 2
23333y  AD 7 |DSLA 2007-AR1 2A1B, .| 04/26/2017........ CAPITALIZED INTERES
247025 AE 9 |DELLINC.....ccoovivvinrinen. .| 06/28/2017........ VARIOUS 1,215,849
25272K AN 3 | DIAMOND 1 FIN/DIAMOND 2........cccovvviririrernriniines .| 04/12/2017........ MORGAN STANLEY......covvvirimiierrieierineierieiees 1,055,768
25470X AL 9 |DISH DBS CORP... .| 05/17/2017 WELLS FARGO FINANCIAL US 1,511,250
25470X AW 5 |DISH DBS COR .| 05/23/2017........ | BARCLAYS AMERICAN.. 793,125
25470X  AY 1 |DISH DBS CORP... .| 05/17/12017........ VARIOUS 2,315,000
25746U  CT 4 |DOMINION ENERGY INC .| 05/15/2017........ GOLDMAN SACHS. 240,247
26846@ AC 5 |EGD SECURITY - REVOLVER.. .| 05/12/2017........ DIRECT. 11,361 11,361
26882P  BE 1 |[ERAC USAFINANCE LLC.......ccconvvurnn. . | 05/15/2017 GOLDMAN SACHS.......... 2,492,760 | ..o 2,000,000
278062 AE 4 |EATON CORP. .| 04/06/2017........ | KEYBANC CAPITAL MARKETS 178,733 180,000
278265 AE 3 |EATON VANCE CORP.......cccocvvvrinienee .| 04/03/2017........ MORGAN STANLEY.....ccvtvrmrieiieieieriseeerinines 209,227 ....210,000
29364W  AZ 1 |ENTERGY LOUISIANALLC .| 05/17/2017........ MITSUBISHI UFJ TRUST AND BANKING CORPORA 999,510 | oo 1,000,000
29444U  AQ 9 |EQUINIXINC .| 04/12/2017........ JANNEY MONTGOMERY SCOTT.....covviiirerieiriereriersesseiensssiensssnaees 213,250 | i 200,000
29652* AB 6 |[ESOLUTIONS TL............ .| 05/19/2017........ DIRECT.. 635,844 ....642,267
30015F  AD 8 | SAVERS (EVERGREEN) TERM LOAN C .| 06/15/2017........ DIRECT.. 1,025,750 .1,100,000
30301T  AG 4 [FREMF 2017-K725 C....oooooviririiirirneisisissiesssiseiesssisesessssssssssessssssssessssisssesssssns | sosssesassenes 04/12/12017........ WELLS FARGO FINANCIAL US 466,609 | ..o 500,000
3137BN N2 6 |FHMS KP03 A2 .| 06/22/2017........ JP MORGAN......cooirireinrrersiseeenienes 1,521,045 .1,518,435
319963 BP 8 |FIRST DATA CORPORATION .| 04/18/2017........ VARIOUS 1,601,250 .1,500,000
320277  AG 1 |FFML 2006-FF7 M1 .| 06/26/2017........ CAPITALIZED INTEREST... 7,242
32027G  AF 3 |FFML 2006-FF12 M1....cocvviveiicicriis .| 06/26/2017........ CAPITALIZED INTEREST... 1,973
32027N  JB 8 |FFML 2004-FFH2 M4 04/25/2017........ CAPITALIZED INTEREST......ovovvrrreieriseienininns 41,568
32027N  TX 9 |FFML 2005-FFH2 M4, .| 06/02/2017........ MERRILL LYNCH 3,509,710 | cooeerereee e 7,311,895
32027N VZ 1 |FFML 2005-FF9 M1 .| 06/26/2017........ CAPITALIZED INTEREST ... .otvitiririiitisneieresssiesisssssesesssesssssssesssssssssesssssnsss | sissssssesssesssssssssessssssssessssssssasssessassns | otssessnsssessessssssssesssessssssessesssssessessans | essssssessossssssssssssessasssessessssssenses 190
337932 AH 0 |FIRSTENERGY CORP .| 06/20/2017........ VARIOUS 728,202 | ..o 730,000
35671D BY 0 |FREEPORT-MCMORAN INC .| 06/27/2017........ EXCHANGE........coooiiciiciiceee e 43,052 42,000
35671D CA 1 |FREEPORT-MCMORAN INC . | 06/30/2017 EXCHANGE........coiiiiiieiicssse s 176,209
36194# AA 4 |HI-TECH MANUFACTURING LLC .| 05/02/2017........ | DIRECT.. 4,330,675
36228F  4U 7 | GSR 2004-7 B2 .| 06/21/2017 CREDIT SUISSE 609,802
362341 BT 1 [ GSR 2006-TF TATT ...ttt ens st nssssseenssnsssesenes. | soesesessessnes 06/26/2017........ CAPITALIZED INTEREST....c..ovvervrererreerenirennes
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36242D  WF 6 | GSAMP 2005-SD1 M3.......ooiuririiirirrierneineireriesiseise s sssssessens | sveserssssnsene 05/31/2017........ AURIGA USA 2,025,000 | ..o 3,600,000 | oo 3,051 4o
37045X BT 2 | GENERAL MOTORS FINL CO .. | 04/13/2017........ MERRILL LYNCH......oovviiirriiriirieisirnienns 2,020,960 | ..o 2,000,000 | ......... 22,233 | 2FE
37363# AA 7 | GEORGIA PINE CLOTHIERS REVOLVER .. | 06/30/2017. VARIOUS 24,191 24,191 2
378272 AN 8 | GLENCORE FUNDING LLC..... .. | 05/16/2017........ VARIOUS 29,632 30,000 102 |2FE
38141G WL 4 | GOLDMAN SACHS GROUP INC.......comviiiieiireiniieisiissiesiesisesssiesssiseeesssssnesenene .. | 05/31/2017........ GOLDMAN SACHS.......... 2,000,000 | ..o 2,000,000 1FE
39538B  AJ 3 | GPMF 2006-AR6 2A2. .. | 05/31/2017. CAPITALIZED INTEREST... ....988 1FM
39538R  BX 6 | GPMF 2005-AR3 1A2. .. | 05/10/2017........ NOMURA SECURITIES DOMESTIC 685,247 | ... 769,941 561 |4
402040 AH 2 |GUITAR CENTERINC........cccovvrirmrniaree .. 1 03/03/2017........ DIRECT. (A2,142) | oo 42,142
404119 BR 9 [HCA INC ..ot .| 04/11/2017........ MERRILL LYNCH. 1,035,750 | oo 1,000,000 | .. 11,347 .
404119 BV 0 [HCAINC ..ottt ssssienens. | eesanssaneaenes 06/30/2017........ VARIOUS 371,369 | v 370,000 | ..o 64 | 3FE
A1161P L8 4 [ HVMLT 2006-4 X1....ooieriieriiireiineieeiesicisesisese et .. | 06/20/2017........ MORGAN STANLEY 1,846,389 | ..o | e 27,138 |4
41165B  AE 0 |HVMLT 2007-6 2A1C......ccomvvemrrririrerircnnne .| 06/30/2017........ CAPITALIZED INTEREST ... vimrirtiiniiieiiesiseresssissseesiesssessssssssssssssssesssensss. | sessssssesssessstssssssssssssesssessstssssssssssnes | onsisnessnesssesssesssesssssssesssesssesssenssnnsss | cotsemssmsssesssesssssssessssssssssens 264,186
413875 AT 2 |HARRIS CORPORATION.......cooiririierriiiriseeiereiseie s ssesssesessessssssessessssssensens. | vesssesenenenes 06/29/2017........ CITIGROUP GLOBAL MARKETS 22,709 20,000
437097  AE 8 |HEAT 2006-6 2A4............coco..... .. | 06/14/2017........ MERRILL LYNCH. 1,213,750 ..4,000,000
43814K  AC 5 |HAROT 2015-1 A3. ...t .| 06/16/2017........ J P MORGAN 297,421 297,747
44614U  AC 3 |HUNT 2015-1 AB....coiiieiiciicee sttt ensesinns | sossesessnssanes 06/16/2017........ BNP PARIBAS DUBLIN.......cccooeiiriireinrirererinnines 93,841 93,932
45073D  AD 0 |IXIS 2007-HE1 A4.... .. | 05/23/2017........ AURIGA USA 2,904,134 | oo 7,506,646
45254N QK 6 | IMM 2005-6 TMT......oooiiririiieeinieieies et .| 06/30/2017........ CAPITALIZED INTEREST.......ocvutiririiirireeiereesssiesiesisseesissssesesssenesssssssessensssess | sesssesesssisesesssesssssesssessessssssessssssssses | nessossssssesssesssssesssessessessesssssessesssessens | eosesisssessssssssensessessnsesessses 129,331
45660L  RJ 0 [INDX 2005-ARM3 BAZ......cocuiiieiiriiriiiieieistieieeeistisseie st sesssessssenssiessens | suessesseresenns 04/26/2017........ CAPITALIZED INTEREST .....tviiireiiiiririnisiesssiessessssesessssssssessesssssssssesssssssss | sessssesessssssssessesssssssssessassssssesssssnssos | 1esssesssssssssesssssessesssssssssesssessasssssessans | toesssessossssssssossessassessesssssessossanes 26
45660L  XP 9 |RAST 2005-A10 A5 .. | 06/31/2017........ CAPITALIZED INTEREST... 16,651
456681  AE 5 |INDX 2007-AR13 4A1 .| 04/27/2017........ CAPITALIZED INTEREST... 6,380
46263  AB 1 |IPSEN, INC 06/26/2017........ DIRECT ..ottt 1,623,600 | ..oovvoieieee 1,650,000
466275 AC 8 |JPALT 2007-S1 M1.... .. | 05/29/2017........ CAPITALIZED INTEREST....c..ovvererirerernrirerirninns 27,517
46628U  AE 8 |JPALT 2006-A3 1AS5... .| 04/06/2017........ STIFEL NICOLAUS & CO 1,868,680 | ...ovvrciecie 1,273,377
478160 CG 7 |JOHNSON & JOHNSON...... 06/29/2017........ VARIOUS 283,323 | e 270,000
48171# AB 4 | JLANE 2016-1 B, .. | 05/15/2017........ CAPITALIZED INTEREST......ovoiririrererireireriniiees 641,706 641,706
48305Q AD 5 |KAISER FOUNDATION HOSPIT.......... .| 04/25/2017........ GOLDMAN SACHS.......... 257,533 . 260,000
492386 AU 1 |KERR-MCGEE CORP.......ccoomiiiririciniintierinsiciesie s sensssssseneens | eeseeesanenenes 05/12/2017........ J.P. MORGAN.... 117,883 | oo 100,000
494368 BW 2 |KIMBERLY-CLARK CORP..... .. | 05/01/2017........ J.P. MORGAN.... 79,426 80,000
494580  AD 5 | KINDRED HEALTHCARE INC.......coiiiiiireiieieriniieeesise e .. | 05/15/2017........ MERRILL LYNCH......coovieeicieirernirreine 975,000 | oo 1,000,000
494580  AF 0 [ KINDRED HEALTHCARE INC......oooiiiiiiiciiiiersiseiesie s .. | 05/04/2017........ MERRILL LYNCH......cooviiirnieiiriereieinns 2,050,000 | ..o 2,000,000
50077L  AD 8 |KRAFT HEINZ FOODS CO.......... .. | 05/17/2017. VARIOUS 86,384 90,000
514666  AK 2 | LAND OLAKES INC.....coocvuiieiiiiirineieiisrietissesseest et .. | 06/02/2017........ EXCHANGE........coooiieiniceiceeseie e 372,254 | oo 361,000
525221  HU 4 |LXS 2006-1 1M3 .. | 06/26/2017........ CAPITALIZED INTEREST... 79,237
52522W  AG 4 |LXS 2006-11 2A3... .. | 04/25/2017. CAPITALIZED INTEREST. .38
52523M  AD 2 |LXS 2006-15 A4 .. | 05/31/2017........ CAPITALIZED INTEREST... 1,436
532457  BP 2 |ELILILLY & CO .. | 05/04/2017........ BANK AMERICA 129,955 130,000
55818Y  BJ 9 |MDPK2015-17ADR MTGE... .. | 05/23/2017. MORGAN STANLEY 12,575,000 | ..... 12,575,000
55820T AG 3 |MDPK2017-23AD .. | 06/30/2017........ MORGAN STANLEY.... 11,500,000 ....11,500,000
56577A AN 2 |MCLO 2014-7ABR .. | 04/12/2017........ ClTh s 2,000,000 | ..o 2,000,000
57061 AT 3 |MARKET TRACK 9A TL. . | 04/05/2017........ DIRECT ...ttt siesissssssienes 147,835 | oo 149,328 |........ 3
589929 2V 9 |MLCC 2003-F B3........ociiiiieiiiieieeicissieneesiesesis s ssssesesssssnenes | soesesessesnnes 05/03/2017........ MORGAN STANLEY .....coovtiirireinireisrisrienieins 296,360 | ..o 587,942 | oo 688 |4
590200 WN 1 | MLMI 2005-WMC2 M6 .. | 05/02/2017........ MORGAN STANLEY .....covtvirimireieiererineierineiees 451,326 809,100 [ .ovoerrererireierinis 459 (4
59523U AN 7 | MID-AMERICA APARTMENTS L .| 05/02/2017........ VARIOUS 1,394,752 ..1,400,000 |........ 2FE
60001P  AD 9 | CSM BAKERY SOLUTIONS LLC........cvuiiiirriirierierinciresinsiseesisensssseeesiesisessessssinees. | veseeesenenenes 05/18/2017........ DIRECT ... eeseenes 3,155,650 | ..o 3,740,000 |........ 5FE.
61690T  BC 6 | MSRR 2015-R3 10B........cvuiiiiiieiiiiiierisiesisisisesssssssss e sssessssssssessens | ossessssssnenes 06/27/2017........ CAPITALIZED INTEREST......ovvervriererineirerinninns 225,576 | ..o 226,066 |........ 5
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61744Y  AG 3 [ MORGAN STANLEY ......coiiimiiiiiiririreiinriereistisesissessesiessesssseessessssssessssssssssssensnsins | eeseessenenenes 04/19/2017........ MORGAN STANLEY .....cooviririiererirererncierineiens 500,000 | ..o 500,000 |........ 1FE
617463  AC 8 |MSIX 2006-2 A3 .. | 06/20/2017........ MERRILL LYNCH 736,977 | oo 1,457,557 | oot 1,378 | 1FMucece
61756V BE 8 | MSM 2007-14AR 6A1. .. | 05/31/2017. CAPITALIZED INTEREST. 2,729 1FM
61758V AR 8 |MSRR 2010-R2 2C .. | 04/27/2017........ CAPITALIZED INTEREST... 4,323 1FM
61764K  AD 5 |MSRR 2014-R8 2B .. | 06/27/2017........ CAPITALIZED INTEREST. 35,655 35,655 5
637432 NN 1 |NATIONAL RURAL UTIL COOP. .. | 04/18/2017. J P MORGAN... 1,995,900 ..2,000,000 1FE
63860H AH 2 |NSTR 2007-A M4.........cccoeveee .. | 05/29/2017........ VARIOUS 897,969 | ..o 4,277,526 |........ 4
64072T  AA 3 |NEPTUNE FINCO CORP .. | 04/28/2017........ BARCLAYS AMERICAN........ccoviiieiimeiniireieisreesisessesesieneesinsenes 1,206,250 | oo 1,000,000 | ......... 32,625 |4FE
65473Q  BF 9 |NISOURCE FINANCE CORP .| 05/11/2017........ J.P. MORGAN.... 49,959 50,000 |........ 2FE
655374  AA 4 |NAA2007-S1 Af1........... 05/31/2017........ CAPITALIZED INTEREST.......coovrvrrerenriirerirnnns 14,462 |........ 3FM
665859  AS 3 |NORTHERN TRUST CORP......... .. | 05/03/2017........ BANK AMERICA 160,000 | oo 160,000 |........ 1FE
666807 AW 2 |NORTHROP GRUMMAN SYSTEMS .| 04/18/2017........ US BANK 3,296,331 | oo 2,276,000 | ......... 32,338 | 2FE
67091C  AS 1 |NXTC 2014-1AB1R 06/23/2017........ WELLS FARGO SECURITIES LLC 250,000 | ..o 250,000 |........ 1FE
67113@ AA 9 |OTG MANAGEMENTLLC.......... .. | 02/28/2017........ CAPITALIZED INTEREST... (21,246) (21,246) | ........ 47
67113@ AB 7 |OTG MANAGEMENT LLC DDTL. .| 06/14/2017........ DIRECT, . 56,301 58,001 |........ 3
67572Y BG 6 |OCT22 2014-1AC3R...cccvvvvrvrrieriirans 05/19/2017........ MURIEL SIEBERT........cooviniiriircrierirereriseirerinnnees 3,000,000 | .eooorvrriiniieeeenis 3,000,000 |........ 1FE
68087  AA 1 |OLIVER STREET DERM -DDTL.....ccotririiriinirierienirseseissieesiessesesssssssssesessenssenes | s .. | 05/24/2017........ DIRECT.... 130,936 130,936 |........ 3
68087  AB 9 |OLIVER STREET DERM - REVOLVER .| 06/15/2017........ DIRECT.... 186,367 186,367 |........ 3
68383N DB 6 | OPMAC 2005-5 M1............... 04/06/2017........ MORGAN STANLEY......ccovtrirmririirieieriseeenininns 2,261,263 | oo 4,369,590 | ....ooiiieicie s 2,570 |4
68400X AC 4 |MESA 2001-5 M1 .. | 06/30/2017........ VARIOUS 1,667,614 12,065,349 | .o 6,509 4.
69394@ AA 5 |PTINTERMEDIATE HOLDINGS - REVOLVER.... .| 06/30/2017........ DIRECT ...ttt 308,121 308,121 |........ 2
69396@ AA 3 |PPT MANAGEMENT HOLDING = DDTL....cvviuvirierrirriirineiiensesessesesssesssenssenesnes | vevesenesnenns 05/17/2017........ DIRECT ..ottt 156,015 | oo 157,937 |........ 3
69396@ AC 9 |PPT MANAGEMENT HOLDING - REVOLVER .. | 06/29/2017........ DIRECT. 71,985 71,985 |........ 2
69883#  AA 1 | THE PAPER STORE........cooiiiiiiiiieiisisienssiesse it ssssss .1 03/27/2017........ CAPITALIZED INTEREST... 2,859 2,859 |........ 4
713448 DV 7 |PEPSICO INC....oooviiiiiiiereiscieeseinies et ssssssessessssisenss. | soesesessssanes 04/27/2017........ J.P. MORGAN.... 358,441 | .o 360,000 |........ 1FE
71681# AG 8 |PETVET CARE CENTERS - DDTL......... .. | 04/03/2017........ DIRECT. 654,703 | ..o 654,703 |........ 3z
72347L  AE 4 | JIMMY SANDERS - PINN TL B .| 06/30/2017........ CAPITALIZED INTEREST... 5,723 5,723 | 5FE
72348X  AA 5 | PINNACLE OPERATING CORP........couriiiriniiiiriririierissiesiesissiesissssssesisessesssseessesies | esseessssenenes 05/09/2017........ DIRECT ...t 644,000 | ..o 800,000 [ ..ovevrererririeierericeeriens 35,400 | 5FE......cociviriiiine
72350*  AB 1 | PINNACLE TREATMENT - REVOLVER........cooniiiiriiiiniieierinsiesssississssesssssssiensnes .. | 04/28/2017........ DIRECT.... 7,397 7,397 | 3
73116  AD 0 [POLK-REVOLVER.......cccccoummmimrirerniniinns .. | 04/04/2017........ DIRECT.... 5,012 5,012 |........ 3
737446 AL 8 |POST HOLDINGS INC. .. | 04/24/2017........ BARCLAYS AMERICAN.. 1,035,000 ..1,000,000
737446 AM 6 |POST HOLDINGS INC .. | 04/21/2017. MERRILL LYNCH. 1,030,000 ..1,000,000
74625# AA 4 |PURFOODS - DDTL. .. | 06/08/2017........ DIRECT. 61,152 61,152
74625# AB 2 [PURFOODS - REV.......cccovrvrrnirnns .. | 04/03/2017........ DIRECT 31,630 31,630
747525 AR 4 |QUALCOMM INC .. | 05/19/2017. GOLDMAN SACHS.. 2,995,170 ..3,000,000
747525 AS 2 |QUALCOMM INC .. | 05/19/2017........ GOLDMAN SACHS.. 500,000 | ..o 500,000
747525 AT 0 |QUALCOMM INC .. | 05/19/2017........ GOLDMAN SACHS.. 2,991,360 3,000,000
747525 AV 5 |QUALCOMM INC .. | 05/19/2017. GOLDMAN SACHS.. 2,149,656 ..2,150,000
74844*  AB 1 |QUICKBASE - TLB.....cccovvirvrrrrrriririnnns .. | 05/12/2017........ DIRECT 908,622 | ....ooveeiireiie s 917,800 |........ 27
74922Q  AA 0 |RALI2006-QA8 A1 .. | 05/31/2017........ CAPITALIZED INTEREST ......oiiieriiiieiesirerieeiseiesiesssesesisessssssseesssssssssesssssensss. | soesssesesssesssssssssessssisesessesssssesssessnsins | estsessesssssesssssssssesssessasssessessssssessessnes | sresssssessossssssessnessessnsssessesssssensnn 592 |........ 1FM
74922W  AB 5 |RALI2007-QH3 A2........ccovvvvvrnrinenns .| 06/08/2017........ MORGAN STANLEY 564,596 | ..covorieireiiecs 757,530 | oo 493 |4
74924N  AF 4 |RASC 2007-KS4 M2S 05/29/2017........ VARIOUS 184,668 | ... 562,534 | ..o 509 |4
749280 AX 3 |RBSSP 2009-18A2.... .. | 05/08/2017........ CAPITALIZED INTEREST... 51,876 51,876 |........ 3FM
74957TM AL 3 |RGIS SERVICES LLC .| 05/11/2017........ DIRECT. . 5,074,152 | ..o 5,204,259 |........ 4FE
74993#  AC 4 [RXHBUYER REV....coiiiiiiiiciieiiceeiscie st sssssesssenessins | eeseessesenenes 06/28/2017........ DIRECT ... eeseenes 36,145 36,145 | ........ 3
75115Y  AB 5 | RALI 2007-QO1 A2.......ormiiiiiiiciisieieissiese st ssesssnenns | essesssassnenes 05/17/2017........ CREDIT SUISSE T Y 1,295,455 | oo 1147 [ 1FM.ccs
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75405R  AC 7 |RPRO 2005-1A B . | 05/05/2017 WELLS FARGO SECURITIES LLC 1,518,324 .1,594,878 1FE...
754730  AF 6 |RAYMOND JAMES FINANCIAL .| 05/05/2017........ BANK AMERICA........ooiimiieiiiisiiessieessssiesssisscsenssines 1,057,820 | . .1,030,000 | ...
75886Q AU 7 |REGT32014-1ABR................ .| 06/14/2017........ ClTh s 2,000,000 | ..o 2,000,000 |........
75887F AU 0 [REGTA 2014-TA CRu..outiiriiiceicete et .| 06/28/2017........ MURIEL SIEBERT........coviiiieiiierieieieriseiesinieees 3,000,000 | .oooorvrriiniieeis 3,000,000 |........ 1
75975%#  AA 7 [RELADYNE = DDTL. ..ot .| 05/22/2017........ DIRECT.. 4,895 4895 ... 3
75975#  AC 3 |RELADYNE - TL..oooivnicrieireieineirenenineinas .| 05/22/2017........ DIRECT.. . 499,818 | ..o 504,867 |........ 3
76110W R4 0 | RASC 2005-EMXT SB.......coriiiriieiriniieisiieisesssesesssssssssesssssseesssssssssesssssssssssens | avssessessasenes 05/29/2017........ CAPITALIZED INTEREST......ovvvvrrernrireererrninns 69,527 |........ 5
761120  AC 8 | RAST 2007-A2 TA3......ooieiiieiieireee st senees .| 05/31/2017........ CAPITALIZED INTEREST. 3,037 | 1FM
771367 CD 9 |ROCHESTER GAS & ELECTRIC.............. .| 05/17/12017........ J P MORGAN 998,030 | oo 1,000,000 |........ 1FE
785592  AS 5 | SABINE PASS LIQUEFACTION .1 05/12/2017........ EXCHANGE........cooiieiiernee s 212,960 20210,000 | oo 1,663 | 2FE...coiiiiine
797440 BV 5 |SANDIEGOG&E. .| 06/05/2017........ GOLDMAN SACHS.......... 199,108 ....200,000 |........ 1FE
811054 AA 8 |BIC GRAPHIC USA MANUFACTURING CO. INC......c.coocommrinirrerimnirenierenseinsiienens | ceverrineninenes 06/30/2017........ DIRECT ..ot 5,779,648 | .o, 5,880,000 |........ 3
81881L  AQ 0 |SHACK 2014-6A CR .| 04/07/2017........ MURIEL SIEBERT 1,250,000 | oo 1,250,000 |........ 1FE
81881V AW 5 | SHACK 2014-5A C1R.....ovuervrrrerrireierinis .| 04/26/2017........ MURIEL SIEBERT 3,000,000 | c.oooorvrriiriees 3,000,000 |........ 1FE
824348 AW 6 | SHERWIN-WILLIAMS CO. .| 05/02/2017........ CREDIT SUISSE 2,989,110 | oo 3,000,000 |........ 2FE
843452  AZ 6 |SOUTHERN NATURAL GAS........cccovvunee. .| 04/20/2017........ SUNTRUST ROBINSON HUMPHREY......... 367,543 | oo 270,000 [ coovererreereeeererieeereieeenene 3,240 [2FE......cccovivirirnne
84611W  AB 0 | SURGERY CENTER HOLDINGS .| 06/19/2017 JEFFERIES & CO.....ovvvniviriririeriniinerienes 1,000,000 .1,000,000 5FE.
85207U  AF 2 | SPRINT CORP .| 04/25/2017........| WELLS FARGO FINANCIAL US 1,117,500 .1,000,000 4FE....
85207U  AH 8 | SPRINT CORP .| 04/25/2017........ WELLS FARGO FINANCIAL US 1,075,000 4FE
86358E  FV 3 |SAIL 2003-BC12B .| 04/28/2017........ CAPITALIZED INTEREST.......ooviiiiiiiireiiineiseissiesssisseessssssesesssesissssssesisssness | sesisssesssssssessesisssssssessssssssesssssnsses | ressssssnsssssessnsssssesssssnssessessssssssessans | soessessessessessessessensessessonssonssesoe 199 | wovvens 1FM
86360Q AC 9 | SAMI 2006-AR4 2A2 .| 04/27/2017........ CAPITALIZED INTEREST... et | ettt | eebebane et | enienieseneniesiesesssene e 8D [ i, 1FM
87248N  AA 6 | THC ESCROW CORPIII... . | 06/06/2017. VARIOUS 2,225,390 | oo 2,224,000 | 3FE
87248N  AC 2 | THC ESCROW CORP ... .| 06/06/2017........| VARIOUS 1,750,000 4FE
87248N  AE 8 | THC ESCROW CORP IlI........... .| 06/06/2017........ BARCLAYS AMERICAN........ccoviimiriieirneiieierissesessssssssssessesssenes 1,248,750 1,250,000 |........ 5FE
87286 AA 0 |T5 MERGER CORP REVOLVER .| 05/09/2017........ DIRECT.. 206,396 | ..o 206,396 |........ 2
87814*  AC 7 | THE TEACHING COMPANY REVOLVER.. .| 04/27/2017........ DIRECT.. 64,976 64,976 | ........ 3
88023U AG 6 | TEMPUR SEALY INTL INC . | 05/23/2017 JEFFERIES & CO 1,290,823
88033G CR 9 |TENET HEALTHCARE CORP. .| 06/05/2017........ | BARCLAYS AMERICAN.. 888,000
881561 HG 2 | TMTS 2004-6SL B3........c.cocvvvrernrieines .| 04/25/2017........ CAPITALIZED INTEREST...
89078Y AA 3 | TOPS HOLDING/MARKETS II .| 06/19/2017........ DIRECT. 838,417 | oo 1,000,000 | oo 11,333 [5FE ..o
902494  BC 6 |TYSON FOODS INC .| 05/23/2017........ MURIEL SIEBERT.. 1,996,660 | ...oovoveircierieieniereiiae 2,000,000 |........ 2FE.
913017  CP 2 |UNITED TECHNOLOGIES CORP .| 05/01/2017........ ClTh s 269,255 ....270,000 |........ 1FE
913903 AT 7 |UNIVERSAL HEALTH SVCS........... .| 05/05/2017........ MERRILL LYNCH......coooiiiriicirirerciseienes 1,027,500 .1,000,000 | ......... 22,083 | 2FE
92262@ AB 4 |VENDOR CREDENTIALING TL 05/08/2017........ DIRECT ...ttt ssssssenes 637,721 | oo 644,163 |........ 2FE
92329L AU 8 |VENTR 2012-10ACRR .| 04/07/2017........ JEFFERIES & CO....covvviereceeeces 1,000,000 .1,000,000 |........ 1FE
92329y AJ 5 |VENTR2014-17ACR .| 06/22/2017........ RBC CAPITAL MARKETS SECURITIES - US BT 1,000,000 | . .1,000,000 |........ 1
92343V DC 5 |VERIZON COMMUNICATIONS.... .| 04/2712017........ BARCLAYS AMERICAN........ccovuiiiiimeiniiieieisseesieessesssiesesissenas 78,389 90,000
92343V DV 3 |VERIZON COMMUNICATIONS.... .| 05/03/2017........ VARIOUS 342,198 | oo 320,000
92549* BL 8 |VETCOR PRACTICES - 3RD AMEND DDTL et | e 06/30/2017........ DIRECT ...viiirieiseieierissesesissisessssssssienes 285,856 | ..o 285,856
92553P AP 7 |VIACOM INC .1 05/10/2017........ GOLDMAN SACHS.......... 25,936 30,000
92553P  AQ 5 |VIACOMINC .| 04/11/2017........ BANK AMERICA.........ooiiiriiiniieissee s 27,452 30,000
92553P BB 7 |VIACOM INC .| 05/11/2017........ CREDIT SUISSE 944,540 | ..o 1,000,000
92927B  AB 8 | WAMU 2007-OA6 1A1B. I .| 04/27/2017........ KEYBANC CAPITAL MARKETS 1,235,463 | oo 4,422,238
93934F  NT 5 | WMALT 2006-3 4CB. . | 04/26/2017 CAPITALIZED INTEREST .....oovutiriiiiirireieiesssisessssssesessssssssssesssssssssessssnsss | sressssssessssssnsssssessasssssessssssnssasssessassns | 1osssessessssssessssssssesssessssssessesssssessesssns | iesssssessossssssnsssssessassnessessnssonsed 438
942683 AH 6 |ACTAVISINC .| 04/27/2017........ | BARCLAYS AMERICAN.. . 9,933 10,000
94974B  FP 0 | WELLS FARGO & COMPANY .| 04/21/2017 VARIOUS 190,014 | oo 170,000
94974B  GU 8 | WELLS FARGO & COMPANY 04/21/2017........ WELLS FARGO SECURITIES LLC 41,306 40,000
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94981P  AQ 3 |WFHET 2005-2 M12 .| 06/26/2017 CAPITALIZED INTEREST... .3,663
950000  2A 0 |WELLS FARGO & COMPANY .| 05/15/2017........ WELLS FARGO SECURITIES LLC 3,290,000 | ..o 3,290,000
95001M AP 5 |[WFCM 2017-C38 D .| 06/27/2017........ WELLS FARGO FINANCIAL US 2,374,284 | ..o 3,000,000
981811  AE 2 | WORTHINGTON INDUSTRIES .| 04121/2017........ JP MORGAN......cooiiiiierincrsscesieies 274,739 | oo 265,000
983919 AJ 0 | XILINXINC....oooovviiiirerrrereiecenieis .| 05/24/2017........ J.P. MORGAN.... 339,616
AFFINI  ON 1 {AFFINION......cooiiiiiiiieiic st .| 05/09/2017........ DIRECT ...t 24,060,313 | oo 24,715,565 | oo 4
ALLARR  EV 7 [ALL AROUND ROUSTABOUT-REVOLVER........cccsvuirirriririiinsisnisisisssiesssssseensnins | onvssssssenes 05/01/2017........ CAPITALIZED INTEREST......ovvvvrrernrireererrninns 20,792 20,792 |........ 6
AMERIC AN 1 [AMERICAN MEDIA.........cccccvvvvmrninnne .| 04/25/2017........ DIRECT.. 795,293 | oo 809,458 |........ 4
AVANTI PP 8 [AVANTI .| 06/21/2017........ DIRECT.. 8,102,421 | oo 8,102,421 | ........ 4
BLKANG RV 1 [BLACKANGUS -REV. .| 05/01/2017........ DIRECT.. 103,125 | oo 103,125 |........ 4
C7236# AB 0 |PET HOLDINGS - DDTL.....cocvrivrrrrirenne .| 05/09/2017........ DIRECT.. . 41,005 41,005 |........ 4
C7236# AC 8 |PET HOLDINGS - REVOLVER 06/30/2017........ DIRECT ..ot 442,854 | ..o 442,854 | ........ 4
CALBRH OM 8 |CALIBER HOME LOANS, .| 04/26/2017........ DIRECT.. 109,075 ....109,075 | ........ 47
D3785# AB 3 |IPSENINC .| 06/26/2017........ DIRECT.. 1,623,600 .1,650,000 |........ 3
DEXMED |IA 8 |DEXMEDIA .| 06/30/2017........ DIRECT.. 3,250,499 | .o 3,250,499 |........ 4
DHISCT LA 8 [DHISCO-TLA ..o .| 05/01/2017........ DIRECT.. 1,328,317 | oo 1,328,317 |........ 6
DHISCT LB 6 [DHISCO-TLB...cccouvuvrirrririrnnns .| 05/01/2017 DIRECT.. 4,649,109 | oo 4,649,100 |........ 6
DHISCT LC 4 [DHISCO-TLC .| 05/01/2017........| DIREC 424574 e 3,984,950 6
DHISCT LD 2 [DHISCO-TLD .| 05/01/2017........ DIRECT ...ttt sssnnns | eesesssbsnss st s s bt ss bbb n st senss | Hinsssese s es et e s bbbt enres | erbne st 3,387,208 |........ 6
DILIB2 TL 2 |DILIGENT CORP - TRANCHE B-2 Tl .1 05/10/2017........ DIRECT.. 1,251,055 3
FASDHO LD 3 |FASTENER DISTRIBUTION HOLDINGS - TL .| 04/03/2017........ DIRECT.. . 4,967,487 3
G7366* AB 2 |TRINTECH TL .| 06/19/2017 DIRECT ..ottt 241,823 3FE.
000000 00 O |IRHE 2002-1 . .| 04/05/2017........ | BREAN CAPITAL, LLC 1,750,000 4
IMPADD TL 5 |IMPACT SALES - DDTL.......... .| 05/01/2017........ DIRECT ...oiiirieineieierissiesssiseenssssssssenes 169,778 4
INTERN AP 5 |INTERNAP CORPORATION .| 04/13/2017........ DIRECT.. 1,616,353 5
KILOFI NT 1 |KILOWATT FINANCIAL LLC TL. .| 06/27/2017........ DIRECT.. 478,343 3
MAVBCR EV 1 |MAVERICK BIDCO - REVOLVER .| 06/13/2017. DIRECT.. 17,184 3
MAVBID TL 2 |MAVERICKBIDCO - TL .| 04/28/2017........| DIREC 1,083,972 3
MODMED |A 8 |[MOOD MEDIA .| 06/28/2017........ DIRECT.. 7,559,414 . 4
NVINDD  TL 7 [NVIN-DDTL..covirirrrirerrirrirerirnne .| 05/01/2017........ DIRECT.. T44,010 | oo 744,010 |........ 4
NVINTL  B1 5 |NVIN-TLB .| 05/01/2017........ DIRECT.. 2,481,343 | Lo 2,481,343 | ........ 4
NVINTL  C1 4 [NVIN-TLC..oovrvrrrcrcrriieiis .| 05/01/2017........ DIRECT.. 1,318,492 | oo 1,498,89% |........ 4
ONYXCE NT 4 [ONYX CENTERSOURCE.... .| 04/121/2017........ DIRECT.. 42,852 42,852 | ........ 47
PACUNI  ON 2 | PACIFIC UNION FINANCIAL LLC. 04/21/2017........ DIRECT 3,032,008 | ...ooovi 3,062,635 |........ 5
PADIHD TL 5 |PADIHOLDINGS - TL.....cccovuurvenen. .| 04/26/2017........ DIRECT.. 600,415 | ..o 610,204 |........ 3
PADIHR  EV 8 |PADI HOLDINGS - REVOLVER .| 06/28/2017........ DIRECT.. 16,978 16,978 |........ 3
PETVET RV 9 |PET VET CARE CENTERS - REVOLVER.......... .| 06/23/2017........ DIRECT.. 22,046 22,046 |........ 3
PETVET TL 9 |PET VET CARE CENTERS - TERM LOAN .| 06/08/2017........ DIRECT.. 2,602,181 | .o 2,647,100 |........ 3
PLDDEV ~ TL 5 |P&L DEVELOPMENT LLC 1ST LIEN TL...... 05/17/2017........ DIRECT 7,920,000 | ..oovoiiireicieeceas 8,000,000 |........ 4
PLSELL  C1 3 |PULSE SECURE LCC 1STLIEN-TL.... .| 05/03/2017........ DIRECT.. 2,027,271 | o 2,058,150 |........ 5
SABASW  TL 7 | SABA SOFTWARE - Tl .| 05/01/2017........ DIRECT.. 1,139,484 | oo 1,151,880 |........ 3
SAFGUA RD 5 |SAFEGUARD SCIENTIFICS .| 05/11/2017........ DIRECT.. 2,023,328 | ..o 2,135,439 |........ 4
SOUTHE AT 0 [SOUTHERN THEATERS LLC .| 05/24/2017........ DIRECT.. 45,602 45,602 |....... 47
T5MCDD TL 9 |T5 MERGER CORP - DDTL . | 05/05/2017 DIRECT.. 85,414 85414 |........ 3
TANGOE TL 4 |TANGOE INC, SS 1ST LIEN LAST OUT TL .| 06/16/2017........| DIREC 3,970,176 4,132,793 5
TIERPO  IN 8 |TIERPOINT 2ND LIEN TL............. .| 05/03/2017 DIRECT.. 2,197,800 | .ovoueeiiereeeenenn 2,220,000 |........ 5
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WILTBR  ND 6 |WILTON BRANDS .| 05/15/2017 DIRECT.. . 5,398,517 4
000000 00 O |EMCM 02-1 .| 04/13/2017........ STORM HARBOUR SECURITIES 3,400,000 1
15135U AL 3 [CENOVUS ENERGY INC......ooiiiiiiiicieeiee e nes A 04/04/2017........ J.P. MORGAN.... 99,983 2FE.
77509N  AF 0 | ROGERS COMMUNICATIONS IN................. A 04/25/2017........ RBC CAPITAL MARKETS SECURITIES - US B 607,058 18,671 [2FE. ...
98462Y AB 6 | YAMANAGOLD INC.........ccccene.. A 04/26/2017........ MORGAN STANLEY... 50,609 50,000 | oo 729 | 2FE
000823  AA 2 | ABPCI2017-TA AT ottt D 06/02/2017........ NATIXIS LONDON 3,000,000 | ..o 3,000,000 |........ 1FE
00162L  CJ 4 |ALM 2015-16A C1R....evvvvvererrrrras Do 06/20/2017........ GOLDMAN SACHS.......... 5,000,000 | ...coovvnininninies 5,000,000 |........ 2AM
00164K AN 7 [ALM 2014-14ABR......c.ccvrvvrernnee D... 04/05/2017........ BANK AMERICA.........ooivieineiereieerere e 2,000,000 | ..o 2,000,000 |........ 1FE
00507U AT 8 |ACTAVIS FUNDING SCS....... D... 05/24/2017........ GOLDMAN SACHS.......... 20,582 20,000 | .o 190 |2FE
02007A AU 0 [ALM 20T4-TTA CRu..ooiie et D... 04/28/2017........ MORGAN STANLEY .....cootiiiiriineieiniseienieines 5,000,000 | ...oorevriirieeeeis 5,000,000 |........ 2AM
034863 AR 1 |ANGLO AMERICAN CAPITAL............. D... 04/04/2017........ VARIOUS 1,342,500 | oo 1,340,000 | ........ 3FE.
03766F  AA 2 |APID 2017-26AC DI 04/28/2017........ CREDIT SUISSE 5,000,000 | ...coovvniiriinees 5,000,000 |........ 2AM
03767  AE 5 |APID 2017-27AC . |D.... 06/23/2017........ MERRILL LYNCH......cooieviicierrereireire 5,750,000 | ..coorevrrerieiereeeenis 5,750,000 |........ 2AM
04964U  AE 9 |ATRM 11A SUB . |D.... 04/10/2017........ ClTh s 505,500 | .vovvurrrrrrieirenierenieienies 600,000 |........ 6
055451 AV 0 |BHP BILLITON FIN USALTD.......c.ccc.... D... 06/29/2017........ DEUTSCHE BANK 267,021 230,000
05578U  AB 0 |BPCE SA.......ccccovvmiriririrnne D... 04/25/2017........ ClTh s 3,128,040
05583  AA 0 |BPCE SA D... 05/15/2017 MORGAN STANLEY 486,962
06738E AW 5 |BARCLAYSPLC.... D 05/02/2017........| BARCLAYS AMERICAN.. . 760,000
06760B AL 6 |BABSN 2017-1AD D.... 06/23/2017........ WELLS FARGO FINANCIAL US 1,000,000
09073W  AA 0 |BRCHW 2014-1AINC .. |D.... 05/23/2017........ CREDIT SUISSE 189,438
09629C AG 0 |BLUEM2017-1AC .. |D.... 05/19/2017........ J.P. MORGAN.... 3,000,000
12548J AJ 1 |CIFC2017-3AC D... 06/02/2017 CITIGROUP GLOBAL MARKETS 8,000,000
13080B  AD 3 |SYMP 2013-12A CR.. ..|D 04/03/2017........NOMURA SECURITIES DOMESTIC, . 1,500,000
13875 AU 8 | CANYC 2014-2A DR D.... 05/12/2017........ CREDIT SUISSE 400,200
21684A  AA 4 |RABOBANK NEDERLAND | D... 05/11/2017........ GOLDMAN SACHS.......... 267,098
234064 AB 9 | DAIWA SECURITIES GROUP . |D.... 04/12/2017........ J.P. MORGAN.... 410,000 ....410,000 |........ 2FE.
26244Q AC 7 |DRSLF 2017-49AC | D 05/23/2017 CREDIT SUISSE 7,000,000 | .o 7,000,000 |........ 1FE
26244Q AD 5 |DRSLF 2017-49AD .|D 05/23/2017........| CREDIT SUISSE 5,000,000 2AM
28622P  AJ 2 [AWPT 2017-6AD....covvvvicrcirnnee D.... 06/15/2017........ GOLDMAN SACHS.......... 1,485,000 2AM
30251G AU 1 |FMG RESOURCES AUG 2006..... D... 05/09/2017........ J.P. MORGAN.... 500,000 3FE
30251G AW 7 |FMG RESOURCES AUG 2006..... D.... 05/09/2017........ J.P. MORGAN.... 250,000 3FE
38172X AL 3 | GOCAP 2013-16A BR.....c..cecervirrrrerirnes D... 06/23/2017........ WELLS FARGO SECURITIES LLC 750,000 1FE
38172X AN 9 [ GOCAP 2013-16A CR.....oovuiiieriiiceeritiesisie ittt D... 06/23/2017........ WELLS FARGO SECURITIES LLC 250,000 ....250,000 |........ 1FE
40436X  AJ 6 [HLM 3A-2014 CR.....oooiriiic bbb Do 06/28/2017........ CITIGROUP GLOBAL MARKETS 1,600,000 | ..ooovrrcirineeiees 1,600,000 |........ 2AM
48274)  AB 2 |KVK 2013-2A SUB D... 04/20/2017........ NOMURA SECURITIES DOMESTIC . 202,500 | .coooveeereeeeeee ... 500,000 | 6
48274K  AB 9 |KVK 2014-1A SUB D.... 04/05/2017........ NOMURA SECURITIES DOMESTIC . 265,531 ...725,000 |........ 6
48274M AR 0 [KVK2014-2A CR ..|C.... 04/04/2017........ CREDIT SUISSE FIRST BOSTON.........cccovvvviriinen. 500,000 | ..o 500,000 |........ 1FE
50181G AW 0 [LCM 16ADR . .. |D.... 06/14/2017........ CREDIT SUISSE 5,500,000 | ..ovoveivereieeieieeeeeeis 5,500,000 |........ 2AM
50247V AC 3 [LYBINTL FINANCE BV......ccvuiriiiriiiieineiieissiessis s ssssanes D 04/06/2017........ WELLS FARGO SECURITIES LLC 1,012,780 | oo 1,000,000 | coovevriineeree s 3,521 |2FE....cviviiiriine
55818R AT 3 |MDPK2014-14A C1R...ccovvvvvreirerrrinnae D... 04/13/2017........ NOMURA SECURITIES DOMESTIC . 500,000 | ..overereriririreniereereeries 500,000 |........ 1FE
56576V  AQ 0 [MCLO 2014-BA BR.......coucvuiiriiiieeiesiesei et D.... 05/03/2017........ ClTh s 3,000,000 | ..o 3,000,000 | ........ 1FE
59801TW  AJ 5 [ MIDO 2017-TA Dot D... 06/02/2017........ GOLDMAN SACHS.......... 2,156,000 | ..o 2,200,000 |........ 2AM
62856R  AD 7 |MYRIAD INTL HOLDINGS BV........ D... 06/29/2017........ CITIGROUP GLOBAL MARKETS 240,000 | ..o 240,000 |........ 2FE.
62877P  AA 2 [NBKSPC LTD...cccocvrrvrrrrrrerrnririirs D.... 05/22/2017........ J.P. MORGAN.... 577,048
62947Q AT 5 |NXP BV/NXP FUNDING LLC... D 05/31/2017........ |MERRILL LYNCH . 1,082,500
62947Q AV 0 |NXP BV/NXP FUNDING LLC... D.... 05/31/2017 MERRILL LYNCH.... 813,750
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62947Q AW 8 |NXP BV/NXP FUNDING LLC. D 05/19/2017........ MERRILL LYNCH......ovviiiririreinrirereiineins 1,048,750 | oo 1,000,000
64129  AY 6 |NEUB2013-14ADR 04/19/2017........ DEUTSCHE BANK 2,437,500 | ..o 2,500,000
67107F AW 7 |OZLM 2014-8ABR . 05/16/2017. BANK AMERICA.. . 1,000,000 ..1,000,000
67400L AL 2 | OAKTA 2014-A2 CR...oocvvrvirieeiiicssieesseienisiees 04/28/2017........ MITSUBISHI UFJ SECURITIES USA 3,250,000 | ..o 3,250,000
67590G BA 6 |OCT17 2013-1ACR 05/15/2017........ NOMURA SECURITIES DOMESTIC . 2,000,000 | ..o 2,000,000
675920 AG 7 |OCT302017-1AC 06/15/2017. CREDIT SUISSE 4,343,038 ..4,340,000 | ..
69689C AU 0 |PLMRS 2015-2A CR 06/27/2017........ CITIGROUP GLOBAL MARKETS 830,000 830,000 |...... 2AM
780641  AH 9 | KONINKLIJKE KPN NV.. 04/26/2017........ BARCLAYS AMERICAN.. 287,931 210,000 [ oo 1,466 | 2FE......coivviinne
83608H BA 1 |SNDPT 2013-2A DR D.... 04/07/2017........ MORGAN STANLEY 250,000 . 250,000 |...... 2AM
83610K  AG 8 [SNDPT 2017-2AD...ccovvvuvvriirrrennee Do 05/19/2017........ CREDIT SUISSE T912,256 | oo 8,000,000 |...... 2AM
87232B  AE 2 [ TSYMP 2017-TA Dottt D... 06/29/2017........ MERRILL LYNCH......ooviiiriireinnirererneins 2,000,000 | ..o 2,000,000 |...... 2AM
872455 AW 0 |TICP 2014-1ABR.......cccoonu.e. C.... 04/04/2017........ ClT e 2,000,000 | ..o 2,000,000 |...... 1FE
87938W AU 7 | TELEFONICA EMISIONES SAU........coooiiirmiiiiniireiesireiesissisesissssesessse s D 04/24/2017........ ClTh s 154,539 | oo 150,000 | oo 1,086 | 2FE......ooerviiine
879700  BA 3 |TELOS 2014-6A CR... C... 04/06/2017........ PARIBAS CORPORATION......c.ovviirriiieirrieieriseieninines 1,500,000 ..1,500,000 {...... 1FE
92557Y  AB 5 |VIBR 2016-5A SUB.... D... 04/27/2017........ NOMURA SECURITIES DOMESTIC . 841,242 . 975,000 |...... 6
986255  AQ 0 | YCLO 2014-TA CRu...oieieieie st D 04/17/2017........ ClTh s 1,500,000 | oo 1,500,000 |...... 1FE
98887U  AB 1 |ZAIS6 2017-1A SUB.......cecevvrvvrrririrs D... 05/03/2017........ GOLDMAN SACHS........ 754,572 910,000 |...... 2
BL0926 81 8 |PINNACLE HOLDCO SARL.......ccmiiiiiiireririeriesisrisesisesessssiesiesissesesssssssessenessees D... 05/03/2017........ DIRECT ... 1,650,621 1,991,699 |...... 5FE.
EJ9017 50 4 |JBSINVESTMENTS GMBH........ D 06/08/2017........ SANTANDER SEC CORP 710,000 | oo 750,000 [ .oovoerreirerieieierieeensieiennns 7,158 [4FE.....ccccovvvrvirinnns
P14008  AC 3 |BANCO MERCANTIL DEL NORT ..ottt D... 05/19/2017........ MORGAN STANLEY......c.oviiiireinrreiersrierieins 2,000,000 | ..o 2,000,000
P30179  AK 4 | COMISION FED DE ELECTRIC D... 05/19/2017........ J.P. MORGAN.... 1,313,000 | oo 1,300,000
P47718 AC 8 | DI 05/22/2017........ MERRILL LYNCH......ocvveinrinerrenierirenene 2,025,000 | ..o 2,000,000
PRJCLO UD 2 B 06/19/2017........ DIRECT ...t 3127432 | e 3,184,355 | ...... 4
Y0963B  AA 1 |BPRL INTERNATIONAL SINGA. D 05/23/2017........ STANDARD NEW YORK.. 2,587,475 | oo 2,500,000 | ......... 38,585 | 2FE
Y7138A  AF 7 |PERTAMINA PERSERO PT. | DI 05/22/2017........ VARIOUS 2,633,750 | v 2,500,000 | oo 1,797 | 2FE. e
3899999. Total - Bonds - Industrial and Miscellaneous. ettt © ettt ettt et et eu et et etuet et et et et eb s ae e et et A et et s e te s et e A ete b s aetetes e A ete s s aet et enAe e et et saete b s aet et b e tetes s Aet et s e tetesesaetetssetetesasaetanss | ebissetesessesetessstetesssstesessetetessaetessnsetes | aruesesissetesisetesenertesnssan 462,469,074 | .....cooviviieeeie 507,318,923 | ..o 1,191,235 |............ XXX.ooovrvre
Bonds - Hybrid Securities
46625H HA 1 |JPMORGAN CHASE & CO.......... | ................ | 06/16/2017........ |CITIGROUP GLOBAL MARKETS | 518,650 | ..o s 500,000 | ..o 5596 |2FE......ccooiniiiiinnins
4899999,  TOtal - BONGS = HYDTIA SEOUIHES. . ... evurrteserssseeesersssesssssssserssssseeesssses s essesesass s sss e essens e essse ee1essaessees o0 s eeE o018 8084084084088 10884088840 E 4081408140888 40881084 E 10801408180 E 401kttt anbanera 518,650 | ..o 500,000 [ ..o 5,596 [..cocnn. XXX v
Bonds - SVO Identified Funds
464288 51 3 |ISHARES IBOXX HY CORP BOND... [ [ 06127/2017....... | WEEDEN & GO | 6,441,700 73,300 |..... 4
8199999. Total - Bonds - SVO Identified Funds... 6,441,700 ...73,300 0
8399997. Total - Bonds - Part 3....... .. s | sbee e 708,734,202 ..744,605,510 2,701,844
8399999, TOAl = BOMAS. ...t tetrertetissesseserssse e st ee st sss e ess st ee st se8 18880808080t seE et aee L41eEseeEoeEee 8o R oLt L8R oL Lo E L8408 E 1884 E 8L 4E R E 841 E 8L R LR AL £ R LR eEE AR e R E Rkt e | eRbntseE st et st ettt n sttt ents | benbientensens s en st 708,734,202 | ..o 744,605,510 | .ooovvvriiriieniscienssicsienenn 2,701,844
Preferred Stocks - Industrial and Miscell
373334 11 9 | GEORGIA POWER COMPANY ......oviuiiririririreniersisssierssssseessssisssessssssssesssssssssenss | sossesesssssnes 05/03/2017........ BARCLAYS AMERICAN.........cooiiiieiiieieriseiesisiseesseissssienes ST 10,300.000 | .ovorvererriereeieirerinieens 1,044,163 IO RP2LFE
49446R 77 8 |KIMCO REALTY CORP........otiieiiiciiieieieiiseieti i .. | 05/09/2017........ JANNEY MONTGOMERY SCOTT.....coovvrimiieiriineiernsiseeesississssessssssssesesissess | vevesinnenes 8,000.000 199,600 IO RP2LFE
AMVEST RP 0 |AMVESTAR HOLDINGS, LLC.. .. | 05/01/2017. DIRECT.... s 30,000.000 3,000,000 P5UZ*
SFPREF  EQ 1 [SMART FINANCIAL - PREF EQ......coiiiiiiiiiiininiisnssssssssensssessnsssssssssnsssssnssssensassssenes .1 05/01/2017........ DIRECT ...ttt sssssssnsssnsnnsns | ossssssnssessansessansasssasse 333,333.330 333,333 v L P4A
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.......... 4,577,096 XXX 0
8999997. Total - Preferred Stocks - Part 3 . s 4,577,096 XXX e 0
8999999, TOHAI - PrefErTEd SEOCKS. ... vtttk 8 ek e eh8 o0 s e E e E e h 80 E S8 f 0880 E £ f R R Rt enianere 4,577,096 XXX 0
Common Stocks - Industrial and Miscell
29273R 10 9 |ENERGY TRANSFER PARTNERS LP.......ccotiiimiiiiiriiieinsieissieisnssssssssssesssssnens | sveveressssens 04/21/2017........ WEEDEN & CO s 94,640.000 XX | |
29278N 10 3 |ENERGY TRANSFER PARTNERS LP.......coitiiiiniieiiririieiineireiesieiesissssssesisenesinnens | aeeerssinsenes 05/12/2017........ VARIOUS......cooiiitititeerisi et nseniens | eviseriesiessesssssensenesssees 876,281.000 XX | L
35905B 10 7 |FRONTERA ENERGY CORP .. | 06/14/2017........ EXCHANGE ..ot sssssenssnnnss | eebsssnssesssssessessessses s 124,051.000 XXX | |
89832P 35 8 |MILLER OPPORTUNITY TR-FI .| 05/01/2017........ VARIOUS ISR 65,415.000 XXX | |
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90187B 10 1 | TWO HARBORS INVESTMENT CORP. .....1,247,709.000 ..12,304,638 XXX | RN
000000 00 O |FHLB CHICAGO CAPITAL STOCK.......cccovvrrrrmrnrernrnnrnvinninerssnneensssssesensssssnsnssenins | svvsssnnensnn | 000192017 ciiii [ DIRECT iiiiiiiciseieeissienssississssnsssssessssssseenssssssssssssessssssssessssssssesssssnnns | sesenernnssenssnssesesssessesensee 1 1,010,000 | coviiiieierineineneisneenns 1,701,000 XXX U
IMEDXC OM 4 |IMEDX - COMMON EQUITY......cccovvrirrrrmerernrrerinrnnnennerscnsnisenenssneenssnsssssenssensennnes. | evessnereneens | 090012017 civees [ DIRECT it nssssssseneens | veves XXX e u
NVINTL  EQ 7 |NVTN - COMMON EQUITY....cccooriimrnirnnnninininnnsrsnssisensnissessnsssnssnsnsnsnssessssensssesenes | sronnssnesensens | 090012017 ivei | DIRECT ittt snsssssnsnns | corenssssssssnsenssssensnes XXX | u

9099999. Total - Common Stocks - Industrial and Miscellaneous 43,732,995 XXX 0

9799997. Total - Common Stocks - Part 3.............cccccocueeeeee. 43,732,995 XXX 0

9799999, TOLAl = COMIMON SEOCKS..........vuiveivieeieeiite ettt ettt ettt ettt ee st ssessesssessebessssss | etsebesssssesssssesessessebesesssessees et ssessesseasesesses et et essesee s et ssesse s e s s s ebse st essess e s et et esse bt ssessess et st esse bt et essessesensensessssnsens | avissssns 43,732,995 XXX | 0

9899999. Total - Preferred and Common Stocks. 48,310,091 XXX 0

9999999. Total - Bonds, Preferred @nd COMMON SIOCKS...........cceuiiieiiiiieeiieictetes ettt ettt etetesee stettesssssetesassesesessesetesasssees e s esetesesasees e s et et s s sseses et ese s ss e s et essee et et s s esesessnAee s e sese b s seeee s eaet et s s sses s esetebasesees s setetesnans  e4esssssssetassssesassssetesassssesasnsnsesensnsenns | stebessssessssesetossssesanensass 757,044,293 XXX 2,701,844

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....3.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
34554*  AA 7 |FHA SOUTHWESTERLY APTS..........ccc.... ..| 06/16/2017. | CALLED BY ISSUER at 100.000.... [ ...ccceverrremerneries | ceereereeens 4,465 | ..o 4465 | i 4485 | i 4885 | | 0 10/01/2032. [ 1..cvvvernnens
36178M 2Q 3 | GN AB2583 .. | 06/01/2017. | MBS PAYMENT ......cocvrverrriirinrnns 81,108 (94) 08/15/2023.
36180B C4 1 |GN#AD0091... .. | 06/01/2017. | MBS PAYMENT.........ccovrrmerinrrrnes 31,637 . 19 06/15/2032.
362020 X7 1 |G23402 .. | 06/01/2017. | MBS PAYMENT ......coovvvirriirirrnns 5373 | w5373 | 5,279 | e 5,367 | . 5 06/20/2033.
3620AN RT 9 |GN 734998 .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes vt | e 155,893 0 04/15/2020.
3620AN RW 2 | GN 735001 .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrirnes JESTSRUTIN RO 119,305 R 0 . 01/15/2029.
36225C TZ 9 |G280567.... .. | 06/01/2017. | MBS PAYMENT.......cocovvverriririrrnns 32,709 ...32,709 32,464 23 709 [ . . 01/20/2032.
36225C U6 1 |G280604.... wor | .1 06/01/2017. | MBS PAYMENT........coovvrmerinirrenes 5791 | .. 5,791 1 05/20/2032.
36225C UU 8 [G2805% ... .. | 06/01/2017. | MBS PAYMENT ......coovvverrrririnrnns 207 207 0 04/20/2032.
36230M EN 3 |GN 752841 .| 06/01/2017. | MBS PAYMENT........ccovrrrerinnrrenes 20,150 20,150 0 10/15/2026.
38373A GF 7 |GNR2009-72LG. .| 06/01/2017. | MBS PAYMENT........cccovrvrrrinrirnes JESTSURTUIN RO 125146 | .......... 125,146 (62) 08/16/2039.
38373V QE 3 |GNR 2002-67 UB.... .. | 06/20/2017. | MBS PAYMENT ......cocovvverrrirenrenns 770 770 (5) 11/20/2031.
38373V ST 8 |GNR 2002-66 SG.... .. | 06/26/2017. | INTEREST ONLY PAYMENT.......... (2,113) . 11/16/2024.
38373X EK 8 |GNR 2002-45Z. .1 06/01/2017. | MBS PAYMENT ......coovivcririirrens e | e 106,073 | .......... 106,073 52 | o | e 108,073 | i . 06/20/2032.
38374B  6Z 1 |GNR 2003-80 SG .| 06/26/2017. | INTEREST ONLY PAYMENT... (576) 05/16/2032.
38374B  YY 3 |GNR2003-69 SB ..| 06/26/2017. | INTEREST ONLY PAYMENT......... (1,558) 08/16/2033.
38374C F6 3 |GNR 2003-86 ZC. .. | 06/01/2017. | MBS PAYMENT ......cocovvvrrririrenrnns JRTRRR S 147,371 | e 147,371 (1,083) 10/20/2033.
38374C K2 6 |GNR 2003-86 ZK. .| 06/01/2017. | MBS PAYMENT........cccovrrrrrirrrrnes [ESTURUIN R 181,415 | ......... 181,415 (129) 10/20/2033.
38374C XE 6 |GNR2003-94 SD.... .. | 06/26/2017. | INTEREST ONLY PAYMENT......... (839) 07/16/2033.
38374E  Z3 4 |GNR2003-112S. .| 06/26/2017. | INTEREST ONLY PAYMENT... (1,270) 12/16/2033.
38374N  GD 3 |GNR 2006-28 VS .| 06/20/2017. | MBS PAYMENT........ccconvrrrrrirrirnes JSUTURRTRRTURPIURPIURPOUR ISUOPPRURPPORRS [N I A ISR 1,917 (94) 06/20/2036.
38376V TB 3 |GNR2010-21PB .| 06/01/2017. | MBS PAYMENT........cccoovvrririnrrrenes 166,793 | ......... (372) 12/20/2038.
63556* BY 1 |PEACON COMMUNITY.. .| 06/23/2017. | CALLED BY ISSUER at 100.000.... | ...ccrevercerrrenrernnee 53,946 | ............ 55,497 (47) 11/01/2029.
737518 AC 4 |POSTAL SQUARE LP 1 06/15/2017. [ SINK.....ovviirerrirrierineirinnierinninees | vevereeninerinnneeninns | e 18,483 | i 78,483 | oo 78,502 0 06/15/2022.
759330 AA 1 |REINAUER MARITIME COLLC.. .. | 05/30/2017. | VARIOUS 85,000 85,000 0 11/30/2026.
83162C JQ 7 |SBAP 1998-20K 1 .| 05/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnns revrnenenssnnnenes | e 14144 14,144 | ... 14,144 0 11/01/2018.
83162C JX 2 |SBAP 1999-20D 1... .| 04/01/2017. | MBS PAYMENT........cccovvvvirinriranns 9,310 | cvvvrins 9,310 | covvvirns 9,310 0 04/01/2019.
83162C LD 3 |SBAP 2000-20L1.... .| 06/01/2017. | MBS PAYMENT........ccconvrrrrrinrirnes 24,999 24,999 24,999 0 12/01/2020.
83162C SE 4 |SBAP 2008-20L 1 .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirriririirnns 222,131 222,131 | . 222,322 (0 SOOI ISV 222,131 | oo 12/01/2028.
912810 RU 4 |US TREASURY N/B.... ... |.. | 05/10/2017. | VARIOUS RSSO PV 3,313,444 | ....... 3,350,000 | ....... 3,273,298 101 3,273,399 11/15/2046.
912810 RV 2 |US TREASURY N/B......cccomremiiriirirniiniins ..| 06/27/2017. | VARIOUS JEOTTRTRII PV 1,112,245 | ....... 1,070,000 (20) ) TS IS 1,099,469 | .....coovvrerennes 02/15/2047.
912828 V9 8 |US TREASURY N/B.... .| 05/01/2017. | VARIOUS reveeeeeessenenen | e 878,652 | ... 880,000 6 02/15/2027.
912828 W7 1 |US TREASURY N/B.... .. | 05/24/2017. | BANK OF AMERICA.........covvvmermrens [ o | covveinns 150,650 | .......... 150,000 4) 03/31/2024.
912828 W8 9 |US TREASURY N/B.... .. | 05/22/2017. | VARIOUS JESTUUTTIUPI ERVOTT 619,806 | .......... 620,000 (17) 03/31/2022.
912828 X4 7 |US TREASURY N/B.... ... |.. | 06/06/2017. | VARIOUS 321,005 320,000 | ......... 4) . 04/30/2022.
912828 X7 0 |US TREASURY N/B......cocomrimeriririrniiniin .. | 05/24/2017. | VARIOUS e | e 188,769 | .......... 190,000 | .......... 187,595 | ..o A I ISR 187,602 | ..ovvcvvriiine 04/30/12024. [ 1....coovvveenne
912828 X8 8 |US TREASURY N/B . | 06/30/2017. | VARIOUS 2,293,219 2,260,000 2,292,707 (137) 2,292,570 | .oovevvieiarinns | e 649 | i 649 | 5,544 | 05/15/2027. | 1..cccvvvvnnnns
0599999. Total - Bonds = U.S. GOVEMMENE. .. .cvuuiriiieirisieisisieseissesssesesseiss | eessesssssessessssss st ses sttt snns st s esssns | seees 10,551,926 | ..... 10,514,136 | .....10,540,353 | .......... 1,682,296 | .ooooovieenn0 | cieeend(8,210) [ v (U (8,210 [ ..vvvvvrenad U 10,497,382 | oo 0]...54544 | ....54544 |... 107,131 XXX XXX
Bonds - All Other Government
EJ2827 91 7 |MEXBONOSDESARR FIXRT.....ccccomirvnne B| 06/15/2017. | MATURITY...... RO PV 1,673,463 | ....... 1,657,481 | ....... 2,478,814 | ..ccooonee 1,463,373 | oo | v (11,987) [ oo [ e (11,987) | ...... 983,837 | .covvnee 2,435,223 | ....(761,760) | ..oovvovvrvrnes | e (761,760) | ....... 41,139 | 06/15/2017. [ 1FE............
EJ8068 49 0 |MEXBONOSDESARR FIXRT......cccouvvuuee B | 06/21/2017. | VARIOUS revnreenennenens | o 3,096,301 | ....... 3,182,364 | ....... 2,945,626 | ........... 1,861,836 | ..o | v 6,407 | oo [ e 6,407 | ...... 109,976 | ..coouvee 2,954,510 | ..... 180,345 | ...... (38,554) | ....... 141,791 | ....... 80,418 | 06/14/2018. | 2FE............
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1099999. Total - Bonds - All Other GOVEMMENL...........uuuiiiuiiiiiiirisiiiiiins oviiensesisssesssssssssssess s ssesssssssnsssensenseness | sesnnes 4,769,764 | ....... 4,839,845 | ... 5,424,440 | ........... 3,325,209 | ..o 0] s (5,580) | ..oververnnes (U I (5,580) | ...1,093,813 | ........... 5,389,733 | ....(581,415) | ...... (38,554) | ...... (619,969)] ..... 121,557 XXX XXX
Bonds - U.S. States, Territories and P ions
452152 H2 0 |ILLINOIS ST-REF......cccovviviiiiniinniiciias | ‘ 06/14/2017. | MORGAN STANLEY. cevrnnnenes | s 2,983,770 | ....... 3,000,000 | ...... 3,257,880 | oo 3,254,396 | ..o | i (9,754) (9,754) 3,244,642 ...(260,872) | ...... (260,872) | ....... 94,583 | 02/01/2029. | 2FE............
1799999. Total - Bonds - U.S. States, Terrtories & POSSESSIONS. ... cviiies orriirririsisesssrssasssenssesessessssssssssens s ssssssnssssssssnssensnnees | sesees 2,983,770 | ....... 3,000,000 | ....... 3,257,880 | ..ooovrn 3,254,396 | ..o 0 | s (9,754) | ooverevirns 0 (9,754) 0 3,244,642 0...(260,872)] ...... (260,872)| ....... 94,583 XXX XXX
Bonds - U.S. Political Subdivisions of States
167505 LR 5 |CHICAGO IL BRD OF EDU........cccorvurirne .| 06/15/2017. | MATURITY.... . 380,650 380,650 | .......... 299,152 | .iveerere 367,573 | oo | e 13,077 | s [ s 13,077 [ v | e 380,650 | ..ouveureeriins | e | e (V1 I 06/15/2017.
213185 DV 0 |COOK CNTY-TXB-D-BABS .| 06/28/2017. | RAMIREZ & CO revrneeneserenenes | aeveed 6,135,650 | ....... 5,000,000 5,468,350 (6,495) 5,431,546 | ....cccooovvinenr | ... 704,104 | .......T04,104 | ..... 197,252 | 11/15/2034.
403755 G3 9 |GWINNETT CNTY GA SCH DIS .. | .. | 06/15/2017. | MATURITY.... . 283,276 283,276 .231771 6,098 [ .o | e 283,276 06/15/2017.
603789 5A 2 |MINNEAPOLIS MN SPL SCH DIST #1...... ..| 06/15/2017. | MATURITY.... . 244,240 244,240 5,257 ..244,240 06/15/2017.
86768M AP 7 |SUNRISE FL SPL ASSMNT. ....|.. | 05/01/2017. | CALLED BY ISSUER at 100.000.... | .. 310,000 0 . ..310,000 05/01/2020.
2499999. Total - Bonds - U.S. Political Subdivisions of States.........ccccuiiis wviiiiiiniiiiisssssssensnssensssnsssnsenenes | conees 1,998,816 | .......6,218,166 | .......6,509,105 | ..........6,631,775 | ..cccoveienn0 | o 17,937 | 0 s 17,937 0 6,649,712 XXX
Bonds - U.S. Special Revenue and Special A t
00339T AA 6 |ABILENE CHRISTIAN UVSTY.... ... |.. | 04/06/2017. | CITIGROUP GLOBAL MARKETS... | .. 4,804,700 | ....... 5,000,000 .5,000,000 0 5,000,000 ....(195,300) 04/01/2046.
01F022 65 9 |FANNIE MAE .. | 04/25/2017. | WELLS FARGO SECURITIES LLC |. 5,287,519 5,500,000 | ....... 5,224,141 0 5,224,141 | oo | e 63,379 05/01/2047.
01F022 66 7 |FANNIE MAE ..| 05/24/2017. | WELLS FARGO SECURITIES LLC |.. 5,298,047 | ....... 5,500,000 | ...... 5,278,711 0 5,278,711 | oo | v 19,336 .| 06/01/2047.
01F022 67 5 |FANNIE MAE .| 06/20/2017. | WELLS FARGO SECURITIES LLC |.. 5,348,750 5,500,000 5,290,313 0 5,290,313 58,438 07/01/2047.
01F030 65 2 |FANNIE MAE .| 04/25/2017. | VARIOUS JUOTTRTRI OV 9,342,148 | ....... 9,375,000 | ....... 9,251,587 0 9,251,587 ... | 05/01/2047.
01F030 66 0 |FNCL36/12. ..| 06/01/2017. | VARIOUS [RTRTTTOTRRRIRIOTRTORN RO 9,407,227 | ....... 9,375,000 | ....... 9,324,937 0 9,324,937 .1 03/01/2042.
01F030 67 8 |FNCL37/12. ..| 06/19/2017. | VARIOUS . 19,420,410 .9,375,000 19,392,578 0 9,392,578 04/01/2042.
01F032 65 8 |FNCL3.55/12. wor| .. | 04/25/2017. | MURIEL SIEBERT......c.ccovvvrrrrirnns . 6,157,500 6,000,000 0 6,126,094 ....| 09/01/2041.
01F032 66 6 |FANNIE MAE .. | 05/25/2017. | MURIEL SIEBERT.........cocconivumirenes JEOSURR P 6,180,938 | ....... 6,000,000 | ...... 6,145,078 0 6,145,078 ... | 06/01/2045.
01F032 67 4 |FANNIE MAE .| 06/19/2017. | MURIEL SIEBERT..........cocconsrernrrenne JEOTTRTRI O 6,184,688 | ....... 6,000,000 | ...... 6,170,391 | ... ] 0 6,170,391 .| 11/01/2045.
051687 DG 3 |AURORA IL SF MTGE REVENUE............. ..| 06/01/2017. | CALLED BY ISSUER at 100.000.... |. 56,912 56,912 50,789 | oo 51,245 5,667 06/01/2045.
051687 DK 4 |AURORA IL SF MTGE REVENUE............. ..| 06/01/2017. | CALLED BY ISSUER at 100.000.... |. 20,602 20,602 | .ooveonee. 19,366 1,147 06/01/2045.
067054 AA 4 |BARAGA CNTY MI MEMORIAL HOSP R.. | .. | 06/20/2017. | CALLED BY ISSUER at 100.000.... |. 20,000 20,000 20,000 0 09/20/2036.
133335 AA 7 |CAMERON CNTY TXHSG FIN CORP M.. | .. | 06/20/2017. | CALLED BY ISSUER at 100.000.... | ...cocovurererermrerreerns | wereerirens 10,000 110 06/20/2043.
167727 VZ 6 |CHICAGO WSTWTR-TXBL....cccooevrvrrrrrnncs ..| 04/11/2017. | JEFFERIES & CO. 0 2,500,000 01/01/2035.
183596 BH 7 |BALTIMORE MD BRD OF SCH COMMIS.. | .. | 06/15/2017. | MATURITY.... . BAT8 | oo | e 195,290 06/15/2017.
222102 AA 3 |COULEE WA MED FNDTN REVENUE...... .. | 05/22/2017. | CALLED BY ISSUER at 100.000.... [ ...cooerereerererrines | worerereens 15,000 (1 USRI ISP 15,000 04/20/2036.
230582 ER 5 |CUMBERLAND CNTY NC COPS... .. |.. | 06/15/2017. | MATURITY.... . 239,692 5159 | o | e 239,692 06/15/2017.
246343 LJ 4 |DERIVER JT TOLL ... | .. | 04/11/2017. | RAYMOND JAMES revveeressressresrienns | v 3,125,210 (3,331) 3,066,219 07/01/2042.
246395 VJ 3 |DELAWARE ST HSG AUTH REVENUE.... |.. | 05/01/2017. | CALLED BY ISSUER at 100.000.... | ...c.oeverrermerrneernes | worerercens 40,000 (354) | cvvvreeerieries | e 40,000 07/01/2035.
25477P  FT 7 |DIST OF COLUMBIA HSG FIN AGY M...... ..| 06/01/2017. | CALLED BY ISSUER at 100.000.... [ ...ccceverrerrrerrrnes | werererenns 60,000 1,927 [ i | e 60,000 06/01/2038.
270602 PN 9 |EBATON ROUGE LA MTGE FIN AUTH.... | .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... |. 5,000 91 5,000 10/01/2040.
3128H) AH 9 |FG W30008 .. 1 06/01/2017. | MBS PAYMENT ......cocvvverririrenrnns rreee | 72,951 (UK ) N O 72,951 05/01/2025.
312945 DS 4 |FGA96413... .| 06/01/2017. | MBS PAYMENT........ccovrrrrrinrrrnes . 5,232 (1) 5,232 01/01/2041.
3132HP NB 6 |FG Q13086.. v | | 06/01/2017. | MBS PAYMENT......coovviiirinircrns . 4,760 9) 4,760 11/01/2042.
313372 GN 4 |FHR 1636 B. ..o .| 06/26/2017. | INTEREST ONLY PAYMENT.......... . (256) 11/15/2023.
313374 GM 2 |FHG 27 SD .| 06/01/2017. | MBS PAYMENT........cccovrirrinrirnes . 9,778 150 9,778 03/25/2024.
31337TD SX 5 |FHR2060Z .. | 06/01/2017. | MBS PAYMENT ......cocovvvirriririirenns . 26,234 ({072 ) [ 26,234 05/15/2028.
3133TG ZW 2 |FHR 2107 Z .| 06/01/2017. | MBS PAYMENT........ccovrrrrrinrrrnes OISR N 13,287 LT TN I 13,287 12/15/2028.
31349T E4 9 |FH 781955 .. | 05/25/2017. | VARIOUS . 8,047 (1) 8,047 05/01/2034.
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31358Q SY 2 [FNRG92-52 SQ.. .| 06/26/2017. | INTEREST ONLY PAYMENT.......... (105) 1,663 [ oo [ v (1,663) | .. (1,663) 09/25/2022.

313580 B5 4 |FNR1993-51E... .| 06/01/2017. | MBS PAYMENT........cccoovrrrrrrnrirnns 1,777 18 1,771 02/25/2023.

31359F DD 7 |FNR1993-202 SZ... .. | 06/01/2017. | MBS PAYMENT ......cocvrverrriirinrnns 5,400 (38) 11/25/2023.

313590 G6 6 |FNR 1998-57 ZE v | .1 06/01/2017. | MBS PAYMENT.......coomvrrerinirrnes 24,957 8) 10/25/2028.

313640 LN 1 |FNS 285 1. .| 06/01/2017. | MBS PAYMENT.......cccoovvirrrinrirnns 2,770 0 02/25/2027.

3136A2 5F 6 |FNR2011-141EA .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes 917) 07/25/2021.

3136A7 MJ 8 |FNA2012-M8 ASQ2.... .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrirnes (530) 12/25/2019.

3136A7 MQ 2 |FNA2012-M8 AB2.. .. | 06/01/2017. | MBS PAYMENT.......cocovvverriririrrnns 4 05/25/2022.

3136AE 7B 7 |FNA2013-M10 AFL. .. | .. | 06/25/2017. | MBS PAYMENT.......covnevrrrrrcrnnas . ...49,950 311 311 06/25/2023.

3136AE GM 3 |FNA 2013-M7 ASQ2.....c.vvvrrerrririiriins .. | 06/01/2017. | MBS PAYMENT ......ovvumiiirriinrirnnes [ e | e 106,497 | .......... 106,497 | ......... 106,614 | ............ 106,576 | ....cccorrrrnnvcn. (78) (78) 03/26/2018.

3136AG QM 7 |FNA2013-M13 A .| 06/01/2017. | MBS PAYMENT........ccovrrrerinnrrenes 50,176 50,176 (56) (56) 05/25/2018.

3136AK XS 7 |FNA2014-M9 ASQ2 .. | 04/01/2017. | MBS PAYMENT .....oovvririnrirerinens [ everrenirseeneniisnines | coererneens 49,051 79 04/25/2017.

3136AM M6 3 |FNA 2015-M4 ABV2.... .. 1 06/01/2017. | MBS PAYMENT .......cocvvverriririnrenns 7,327 0 07/25/2022.

3136AN LG 0 |FNA2015-M7 AB1 .. 1 05/01/2017. | MBS PAYMENT ......ovvvmirmrrinnrrnnes [ e | cevernn 863,320 4,028 12/25/2024.

3136AN  LH 8 |FNA2015-M7 AB2.. .1 06/01/2017. [ MBS PAYMENT .......ocooriiiirnirniins | ervveeerinniesenninennns | oo 1,345,135 1,242 12/25/2024.

3136AS 4S 2 |FNA2016-M7 AB ..| 06/01/2017.| MBS PAYMENT 31,005 0 09/25/2026.

3136AT 5G 5 |FNA2016-M11AL... .| 06/01/2017. | MBS PAYMENT........ccconvrirrrinrirnns 37,643 12 07/25/2039.

3136AV. QQ 5 |FANNIEMAE-ACES. .. | 06/01/2017. | MBS PAYMENT ......cocovvvrrririrenrnns 5,950 1 12/25/2026.

3136AW WE 3 | FANNIEMAE-ACES. .| 06/01/2017. | MBS PAYMENT........cccovrrrrrirrrrnes 2,401 0 11/25/2028.

31371M LB 1 |FN 256022 .. | 06/01/2017. | MBS PAYMENT ......cocvrvirrririnrnns 658 (6) 12/01/2035.

31377E  2Q 1 |FANNIE MAE ..| 06/01/2017. | MBS PAYMENT 9,728 3) 07/01/2027.

31377T FQ 4 |FN 386375, .| 06/01/2017. | MBS PAYMENT ......ooooririrrinerinnnns [ ererrenirseereninnnines | coererneens 14,792 (6) 08/01/2028.

31377T UW 4 |FN 386797 .| 06/01/2017. | MBS PAYMENT........cccoovvrririnrrrenes 3,472 5) 01/01/2022.

313770 FH 1 |FN 387268 .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 20,163 20,163 20,718 (26) 02/01/2025.

313770 PU 1 |FN 387535 .1 06/01/2017. [ MBS PAYMENT ....coovvirmriniiirinns | verrerneresinersnneies | vvereniees 19,078 | coovvrnee 19,078 | oo 19,230 (6) 08/01/2025.

313770 TV 5 |FN 387664 ..| 06/01/2017. | MBS PAYMENT 50,087 50,087 (23) 10/01/2025.

313770 TZ 6 |FN 387668 ..| 06/01/2017. | MBS PAYMENT 8,155 | covveen. 8,155 (13) 10/01/2035.

3137A5 VL 5 |FHR 3786 SG.....coovvevericierierieceins .| 06/15/2017. | MBS PAYMENT........ccooovvrerinrrrnes 90,680 90,680 1,082 01/15/2041.

3137AF UM 2 |FHR3942JZ .| 06/01/2017. | MBS PAYMENT ......ovvviimriimnirenes [ eorneerneeiinsinsiienins | coneenne 439,571 | .o 439,571 1,812 10/15/2041.

3137AJ 3V 4 |FHR 3954 PD .1 06/01/2017. [ MBS PAYMENT ....coovvviinriveiriiinnns | ververesereninensnsneenes | vvereninnes 17,735 | oo 17,735 4) 07/15/2041.

3137AM  XJ 1 |FHR 4011 DA v | . | 06/01/2017. | MBS PAYMENT.......cccorvrrerinrrrenes 1 1 0 09/15/2041.

3137AM XL 6 [FHR 4011 DC....ooeccccees .| 06/01/2017. | MBS PAYMENT.......cccoovrvrrrinrirnns 3 3 0 09/15/2041.

3137B2 3A 6 |FHR4211SA. .. | 06/15/2017. | MBS PAYMENT.........ccoovvrrrerinrrrnes 68,618 | .ooovvne. 68,618 343 05/15/2043.

3137BE RD 8 |FHR4399A.... .. | 06/25/2017. | MBS PAYMENT........cocoovvrrrrinrirnes 254,719 254,719 (1,368) 07/15/2024.

31381G  JE 9 |FN 460261 .. 1 06/01/2017. | MBS PAYMENT ......cocvvverririrenrnns 37,918 37,918 0 12/25/2018.

31381K 4L 0 |FN 463527 .| 06/01/2017. | MBS PAYMENT........ccovrrrrrinrrrnes 7,975 | oo 7,975 8) 10/01/2024.

31381K  6Z 7 |FN 463588 .1 06/01/2017. | MBS PAYMENT ......coovivirriinrns (12) 12/01/2024.

31384L NJ 9 |FN 526993 .| 06/01/2017. | MBS PAYMENT.........coovrrrerinrrrnes 0 11/01/2028.

31389L 4B 2 |FN 629118 .| 06/01/2017. | MBS PAYMENT........cccovrirrinrirnes 1 02/01/2032.

3138A1  JB 8 |FN AH0257 .. | 06/01/2017. | MBS PAYMENT ......cocovvvirriririirenns 0 12/01/2040.

3138A2 EC 9 |FNAH1030 ..106/01/2017. | MBS PAYMENT........coovvicrrircrrenn 8) 12/01/2040.

3138A4 6Y 6 |FN AH3586 .1 06/01/2017. | MBS PAYMENT......c.ovvvvvvirririrnns 7 01/01/2041. [ 1...ccvvnne
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3138A5 NC 2 |FN AH3986 .| 06/01/2017. | MBS PAYMENT........cooovvrvnirinrrrnes 1,430 430 | e 1476 | e 1,433 ) 3) 1,430 02/01/2041.
3138A9 CW 2 |FNAH7284 .| 06/01/2017. | MBS PAYMENT........cccoovrrrrrrnrirnns 4,424 4,424 ) (17) 4,424 03/01/2041.
3138AB YR 4 |FN AH9719 .. | 06/01/2017. | MBS PAYMENT ......cocvrverrriirinrnns 5,677 5,677 ) (12) 5,677 04/01/2041.
3138AK RJ 0 |FN AI5888 .. | 06/01/2017. | MBS PAYMENT.........ccovrrmerinrrrnes 1,267 | .. 1,267 . ) (1) 1,267 . 07/01/2041.
3138E0 6C 8 |FANNIE MAE .| 06/01/2017. | MBS PAYMENT.......cccoovvirrrinrirnns 208,247 208,247 | .........212,640 | .............. 208,442 | ..o (195) (R155) ) SO I 208,247 | .o | e 12/01/2041.
3138E9 P2 0 |FN AK4940 .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes 8,176 | ..ovvvvrev. 8,176 | ..ovvveree. 8,449 | oo 8,188 (12) (12) 8,176 03/01/2042.
3138L3 WT 8 |FANNIE MAE .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrirnes 21,777 05/01/2028.
3138LE  YS 4 |FANNIE MAE .. | 06/01/2017. | MBS PAYMENT.......cocovvverriririrrnns ...17,503 08/01/2028.
3138LF QX 9 |FANNIE MAE .. | 06/01/2017. | MBS PAYMENT........coorvrririnnrrenns revernenn 16,477 10/01/2036.
3138LY  5E 3 |FNAOBO44........cooviviiireireiineieiieeieens .| 06/01/2017. | MBS PAYMENT........ccconvvirrrinrirnns 2,726 07/01/2042.
3138M6 N2 9 |FNAP3108 .| 06/01/2017. | MBS PAYMENT........ccovrrrerinnrrenes 5,440 10/01/2042.
3138MB  MB 9 |FN AP7553 .| 06/01/2017. | MBS PAYMENT........cccovrvrrrinrirnes 4,752 09/01/2042.
31392G CF 0 |FNR2002-81 SM .. | 06/26/2017. | INTEREST ONLY PAYMENT......... 12/25/2032.
313938 R8 0 |FNR2003-35SW.... .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrrrnes 4,346 05/25/2033.
31393D JL 6 |FNR2003-64 ZG. ..|06/01/2017. | MBS PAYMENT 135,784 07/25/2033.
31394N  HE 1 |FHR 2741 GH. ..| 06/01/2017.| MBS PAYMENT ..113,401 113,401 01/15/2034.
31394R NN 5 |[FHR 2752 MY. v |- 06/01/2017. MBS PAYMENT.......cooovvvnrirrinnnnns reveennenna 14,269 ...14,269 02/15/2034.
31395V CC 1 |FHR 2992 JP.....ccovvrivvierereisniersninsinas .. | 06/01/2017. | MBS PAYMENT ......cocovvvrrririrenrnns JRTRRR S 113,227 | .o 113,227 06/15/2035.
31396E 3H 7 |FHR3053Z .| 06/01/2017. | MBS PAYMENT........cccovrrrrrirrrrnes [ESTURUIN R 182,064 | .......... 182,064 ) ) 02/15/2035.
3139%6L S4 3 |FNR2006-115 Al .. | 06/26/2017. | INTEREST ONLY PAYMENT......... ) ) 12/25/2036.
31396N G7 5 |FHR3143BC.. ..| 06/01/2017. | MBS PAYMENT 287,865 287,865 ) ) 02/15/2036.
31396N RF 5 |[FHRRRO007 ZA... .| 06/01/2017. | MBS PAYMENT........cccovrrrrrirrirnes 241,499 241,499 ) ) 05/15/2036.
31396W D8 6 |FNR 2007-65 ZE .| 06/01/2017. | MBS PAYMENT........cccoovvrririnrrrenes 120,016 | ......... ) ,199) 07/25/2037.
31396Y F7 2 |FNR2008-29 ZA. v | .1 06/01/2017. | MBS PAYMENT.......cccoovrvrrrinrrrnes ..49,005 | ...ccvenee 54,187 (501) (501) 04/25/2038.
31397A RJ 4 |FHR3203Z .. | 06/01/2017. | MBS PAYMENT ......cocvvverriririnrnns 185,936 | ....c..... 187,954 (198) (198) 07/15/2036.
31397L VX 4 |FNR 2008-48 Sl.. .| 06/26/2017. | INTEREST ONLY PAYMENT... (44) (44) 06/25/2037.
31397M  6F 9 |FNR2009-1ST... ..| 06/26/2017. | INTEREST ONLY PAYMENT.......... revrneenesnnsensnenes [ e [ | oneenend T i 1859 | s [ (1,559) (1,559) 02/25/2039.
31397Q UQ 9 |FNR2011-6 BA .| 06/01/2017. | MBS PAYMENT........cccoovvrririnrrrnes 8,094 | ..o 8,094 (39) (39) 8,094 06/25/2020.
31398F ER 8 |FNR2009-77 ZA. v | .1 06/01/2017. | MBS PAYMENT.......ccoovrirrinrirnns 233,345 233,345 | ...0.212,058 | .ooiiiinn231,918 | s | e, 1,427 TA27 | e | e 233,345 10/25/2039.
31398J VX 8 |FHR3578BO0......ccovieivircierrieieiis .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirriririirnns 599 599 4 4 599 10/15/2036.
31398N W7 5 |FANNIE MAE .. | 06/01/2017. | MBS PAYMENT........coovvrrerinrrrnes RSO 311,329 | .......... 311,329 | .......... 313,469 (040 ) I RN 311,329 03/25/2024.
31398S  KG 7 |FNR2010-142ZB......ovvoiieirineicries .| 06/01/2017. | MBS PAYMENT.......cccoovrvrrrinrirnns et | e 455,640 | .......... 455,640 | .......... 396,708 4,492 | o | i 455,640 12/25/2040.
31401C TK 9 |FN 704454 .| 06/01/2017. | MBS PAYMENT........ccoovvrrerinrrrnes 36,896 36,896 37,069 K I SOOI IO 36,896 05/01/2033.
31402G RN 5 |FN 728693 .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrrrenes 3,365 | oo 3,365 | oo 3,401 3 3,365 07/01/2033.
31402Q WH 0 |FN 735148 .. 1 06/01/2017. | MBS PAYMENT ......cocvvverririrenrnns 50,033 50,033 50,291 1C I R ISR 50,033 07/01/2034.
31402R K9 9 |FN 735720 .| 06/01/2017. | MBS PAYMENT........ccovrrrrrinrrrnes 6,366 | ..oovvenee. 6,366 | ....cocvvne. 6,589 (24) 6,366 06/01/2023.
31409K VM 6 |FN 873720 .1 06/01/2017. | MBS PAYMENT ......coovivirriinrns (C ) RO ISR 10,990 06/01/2036.
31409L 7J 8 |FN 874897 .| 06/01/2017. | MBS PAYMENT.........coovrrrerinrrrnes (22) 6,352 10/01/2037.
31409L Q7 3 |FN 874478 .| 06/01/2017. | MBS PAYMENT........cccovrirrinrirnes (14) 5,669 04/01/2037.
31412Q 2W 8 |FN 932389 .. | 06/01/2017. | MBS PAYMENT ......cocovvvirriririirenns [(6) ] N I 10,083 01/01/2040.
31416N YV 8 |FN AA5223 ..106/01/2017. | MBS PAYMENT........coovvicrrircrrenn (18) 4,060 03/01/2039.
31416W  T9 3 |FN AB1475 .. 1 06/01/2017. | MBS PAYMENT ......cocvvverririrenrnns (R SISO IR 12,142 09/01/2040. [ 1......cvveenne
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31417A  JK 6 |FN AB3865 .| 06/01/2017. | MBS PAYMENT........cooovvrvnirinrrrnes 3,701 ) 3) 3,701 11/01/2041.
31417D KX 0 |FN AB6609 .| 06/01/2017. | MBS PAYMENT........cccoovrrrrrrnrirnns 239,711 (337) (KK [ 239,711 10/01/2042.
31417Y SC 2 |FN MA0514 .| 06/01/2017. | MBS PAYMENT.........coocvvvnrriinrirans 3,593 | 3,593 | 3757 | 3,606 | (12) (12) 3,593 09/01/2040.
31418A FD 5 |FNMA1063 .. 06/01/2017. | MBS PAYMENT...........ccovviriinnirnns 6,058 ) (28) 6,058 05/01/2022.
314180 WW 0 |FN AD6960. .. 06/01/2017. | MBS PAYMENT........cocovvvnrrinrirns 4,645 ) (10) 4,645 07/01/2040.
31418W FJ 4 |FNAD8268 .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes 5,983 ) 9 5,983 09/01/2040.
31419 M8 8 |FN AE7582 .1 06/01/2017. | MBS PAYMENT ......coeooirireinerinnns [ everrenirneerneninnnines | eorererneens 19,804 ) (P23 ) SN I 11/01/2040.
31419L  C7 6 |FN AE9093 .| 06/01/2017. | MBS PAYMENT........cccoovvvrrinnirnes 9,604 . ) (21) 12/01/2040.
34074M CJ 8 |FLORIDA ST HSG FIN CORP REVENU.... | .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... | ...c.oeverrerrerrrrnes | worerercens 10,000 | ............10,000 | ............ 10,000 0 01/01/2029.
34074M HW 4 |FLORIDA ST HSG FIN CORP REVENU.... | .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... |... 20,000 20,000 0 01/01/2030.
381276 AC 8 | GOLDEN VLY MN MF HSG REVENUE..... .| 06/20/2017. | CALLED BY ISSUER at 100.000.... | ... 20,000 | ............20,000 | ..ocvornee 19,120 733 12/20/2041.
45201Y M9 5 |IL HSG DEV AUTH-C .. | 04/26/2017. | MORGAN KEEGAN & CO INC....... . 0 02/01/2035.
45204E PQ 5 |IL ST FIN AUTH-REF-A... .. | 05/31/2017. | CITIGROUP GLOBAL MARKETS... (2,191) 02/15/2045.
462590 HH 6 |IOWA ST STUDENT LOAN LIQUIDITY..... ..| 06/01/2017. | CALLED BY ISSUER at 100.000.... | .. 1,126 12/01/2022.
RBC CAPITAL MARKETS
544445 CB 3 |LADEPT OF APRTS-B.....cccovvumeverrrinerinens .| 04/19/2017.|SECURITIES -US | | v 2,231,120 2,203,300 | covourerereienienirneen | e | e (4,938) (4,938) 2,198,362 05/15/2041.
54627A DD 6 |LOUISIANA ST HSG FIN AGY SF MT....... ..| 06/01/2017. | CALLED BY ISSUER at 100.000.... |... 255,000 1,974 | e | e 255,000 06/01/2039.
57419P MU 0 |MD ST DEV-AMT-H....ccccovvvvvmminrirerirerinns .. | 05/08/2017. | CALLED BY ISSUER at 100.000.... [ ....cccoovverrreririrerirns | worrrene 440,000 5,875 ..440,000 09/01/2037.
594650 SH 7 |MICHIGAN ST HSG DEV AUTH MF RE.... | .. | 04/20/2017. | CALLED BY ISSUER at 100.000.... |... 220,000 . 1,466 . ..220,000 10/20/2035.
603798 AE 9 | MINNEAPOLIS ST/SAINT PAUL HSG....... .| 06/01/2017. | CALLED BY ISSUER at 100.000.... [ ....cccovveemrrrmrireriras | wovrrines 126,836 121,763 | oo 122,407 | e | s 4,429 4,429 | i | i 126,836 11/01/2038.
60415N  4Z 2 |MINNESOTA ST HSG FIN AGY.. ..| 06/01/2017. | CALLED BY ISSUER at 100.000.... | ... 25,000 25,000 0 ....25,000 07/01/2034.
60415N  5G 3 [MINNESOTA ST HSG FIN AGY.. «..| .. | 06/01/2017. | CALLED BY ISSUER at 100.000.... | .cccovverereerernririeres | o 15,000 | ...........15,000 | ..ooocreneee 15,000 . 0 . ....15,000 01/01/2040.
61212W AL 9 [MTBRD OF HSG-B1......cccevvvmrrmirirerirens .| 06/01/2017. | CALLED BY ISSUER at 100.000.... [ ...covvverrermrenrrnes | worererenns 40,000 | ............40,000 | ............ 40,157 | oo 40,142 | (142) (142) | oo | e 40,000 12/01/2038.
641279 GB 4 |NEVADA ST HSG DIV SF MTGE REVE.... | .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... | .. ..15,000 ..15,000 (1 ORI ISP 15,000 10/01/2034.
641279 GD 0 |NEVADA ST HSG DIV SF MTGE REVE.... | .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... | .. ....5,000 0 5,000 10/01/2040.
641279 LQ 5 |NEVADASTHSGDIV SF.....cocvmvrencrrnens .| 04/03/2017. | CALLED BY ISSUER at 100.000.... [ ....ccosereerrrmerirererne | werverenne 115,000 115,000 | coovvreeren 115,000 | oo | e (0 ORI DT 115,000 10/01/2044.
646129 3K 0 |NEW JERSEY STHSG & MTGE FINA..... ..| 04/03/2017. | CALLED BY ISSUER at 100.000.... |.. 0 ....15,000 10/01/2034.
646129 7A 8 |NEW JERSEY ST HSG & MTGE FINA..... ..| 04/03/2017. | CALLED BY ISSUER at 100.000.... | .. 0 . ....15,000 10/01/2030.
649883 WZ 4 |NY MTGE AGY-181 .| 04/03/2017. | CALLED BY ISSUER at 100.000.... (1 RO PV 145,000 10/01/2044.
662352 AB 9 |NORTHWELL HEALTHCARE INC.. .| 06/14/2017. | MERRILL LYNCH (9,794) 3,607,931 11/01/2043.
67178K AA 8 |OAK RIDGE IDA-TXBL o | .. | 06/15/2017. | SINK........... 260,022 () T RN 260,022 12/15/2032.
684518 BJ 1 |ORANGE CNTY FL SCH BRD LEASING... | .. | 06/15/2017. | MATURITY...... 529,240 | .........529,240 | .........433,014 | e 517,848 | oo | 11,392 | i | s 11,392 | 529,240 06/15/2017.
70360P EW 7 |PAULDING CO WTR/SWR. .. | 04/06/2017. | JEFFERIES & CO. 917 917 ,141,908 12/01/2048.
731126 BH 0 |POLKCNTY FL SCH BRD FING CORP.... | .. | 06/15/2017. | MATURITY......cccoseummrrmmmrmerirerirnenns [ corneinenisneineisienins | eeoneenns 311,226 rernnnnn254,639 16,699 6,699 311,226 06/15/2017.
797330 AA 5 |SANDIEGO TOBACCO SETTLEMENT.....|.. | 06/01/2017. | CALLED BY ISSUER at 100.000.... | ...ccoevermruemrrmmrnns | v 1,470,000 ....1,676 199,230) | covvvverrirernns | e (199,230) | ..cvvvvereerniens ,470,000 06/01/2032.
833221 TB 0 | SNOHOMISH CNTY WA SCH DIST #20... | .. | 06/15/2017. | MATURITY...... 258,622 211,599 5,567 5,567 ..258,622 .| 06/15/2017.
837114 HG 5 |SOUTH CAROLINA ST EDU ASSISTAN... | .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... | ... 55,000 ..54,320 323 10/01/2029.
88045R B6 8 | TN HSGDEV AGY-A ..| 06/01/2017. | CALLED BY ISSUER at 100.000.... | ... 30,000 30 0 01/01/2035.
88045R FZ 0 | TENNESSEE ST HSG DEV AGY. ..| 06/01/2017. | CALLED BY ISSUER at 100.000.. ..15,000 ..15,143 (39) 07/01/2034.
880461 GW 2 | TENNESSEE HSG DEV AGY ... | .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... | .. ....5,000 0 .0 .97 |07/01/2035.
882756 2Q 1 | TXPUB FIN AUTH-TXBL......ccocorirernrirennne .| 05/18/2017.| RAYMOND JAMES JEOTUTRTORRI PP 2,127,500 2,120,000 2,095,715 | cooovevrviiens | 031,785 | i 31,785 | ..... 147,583 | 07/01/2024.
88275A BJ 8 |TEXAS ST DEPT OF HSG & CMNTY A..... .. | 06/20/2017. | CALLED BY ISSUER at 100.000.... | .cccevvervrmirvcriranns | e 5,520,000 5,420,640 5,620,000 | ....cocovmriinn | cervnrieniienis | cvveeiieinenn0 | 144,900 | 06/20/2047.
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91412G  HA 6 |UNIV OF CA-TXBL-AD.......ccccomivurrrireri .1 05/18/2017. | RAYMOND JAMES.........ovvvmriieris | eovmrineeinessrennienns | oveees 3,629,475 | ....... 3,566,000 | ....... 4,068,699 (99) (99) ...(439,125) | ...... (439,125)| ....... 90,468 | 05/15/2112.
93978X AX 8 |WASHINGTON ST HSG FIN COMMISSI... | .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... | .cccveervrermerrncrirenes | covevreinne 75,000 | .ovverneen 75,000 | covreonees 75,000 0 04/01/2028.
95805M BA 5 |WSTRN CONTRA COSTA CA TRANSPRT] .. | 05/01/2017. | CALLED BY ISSUER at 100.000.... | ... 55,000 ..55,000 | .cvonines 54,725 0 05/01/2023.
976904 A3 6 |WISCONSIN STHSG & EC.......cccovvvvrrrnnee ..| 06/01/2017. | CALLED BY ISSUER at 100.000.... [ ....ccosereurrrmeriererae | werverenne 180,000 .180,000 | ..........180,000 | ......c....... 180,000 | ...coouveuvrreres | vevene 0 11/01/2030.
98322Q  JR 9 |WYOMING CMNTY DEV-AMT.........cc.....c.. .. 1 06/01/2017. | CALLED BY ISSUER at 100.000.... | ... 290,000 290,000 | .......... 290,725 | .o 290,624 | ..o (624) {72 I [P 290,000 06/01/2030.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSeSSMENS. .......cvvverieiieniiniiienes ...110,679,453 |....109,893,612 |....110,466,338 | ......... 38,246,759 | ..oovvverinn 0. (111,945) | oo 0 | (111,945) | oo 0. 110,641,534 XXX
Bonds - Industrial and Miscellaneous
00027@ AA 5 |AAAHI ACQUISITION CORPORATION..... .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... A,267 | oo 4,201 | 4,146 65 4,267 12/14/2021.
00095@ AA 2 [ADCS CLINICS - TL..ocveueererererierirerireens .| 06/30/2017. | CALLED BY ISSUER at 100.000.... |... 4,023 47 4,023 05/18/2022.
00095@ AD 6 [ADCS CLINICS -DD TL..ooovreviirirrniirirnene ..| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 357 0 05/18/2022.
00105H EA 0 |AFC 1999-2 2A.... .| 06/25/2017. | MBS PAYMENT........ccoovvirrircranes 23,066 178 06/25/2029.
00105H EJ 1 |AFC 2000-2 1A.... .| 06/25/2017. | MBS PAYMENT........coonivrnrireinnns 5,240 | oo 5,240 74 06/25/2030.
00206R CP 5 |AT&TINC . | 06/14/2017. | VARIOUS JSTRRRO PP 1,024,768 | ....... 1,040,000 180 05/15/2035.
00206R DJ 8 |AT&TINC . | 04/24/2017. | KEYBANC CAPITAL MARKETS..... | ccvoevererrseinerienes | v 45,043 | ............ 50,000 3) 03/09/2048.
00206R DS 8 |AT&TINC . | 04/07/2017. | VARIOUS 82,108 | .oovvn 80,000 2 03/01/2047.
AXA EQUITABLE LIFE INS. (POWELL-
00249* AA 9 |WHITE) .1 06/01/2017. | MBS PAYMENT.......coonirireircinnns 600 600 9 B00 [ .ooerrrercirens [ reeerreireeienes | e (11 I 03/01/2032.
AXA EQUITABLE LIFE INSUR CO
00249* AD 3 |(SCHWARZER) .| 06/05/2017. | MBS PAYMENT........cconvvrrririnnnes 1,557 | oo 1,557 119 1,557 [ coeeerieriens | oveeneriesinens | veesesinsinend (11 I 12/05/2026.
AXA EQUITABLE LIFE INS CO
00249* AE 1 |(SCHWARZER) .| 06/05/2017. | MBS PAYMENT........cccnvvirrircrnnes 2,100 | e 2,100 42 12/05/2026.
00441Y AD 4 |ACE 2006-OP2 A2C.... . [ 06/25/2017. | MBS PAYMENT.......oviirrineinernns | cerrerieeirneesassisenns | ceerneeens 122,909 3,326 08/25/2036.
004421 EZ 2 |ACE 2004-OP1 M4 .| 05/03/2017. | STIFEL NICOLAUS & CO.....cvvvvees | corierirrirreiisricnnis | cverreens 592,056 727 05/25/2034.
004421  MJ 9 |ACE 2005-HE2 M7 .| 06/26/2017. | MBS PAYMENT........cconvvrrririnnas ..2,312 (4) 04/25/2035.
004421 XF 5 | ACE 2006-ASP2 A2D.. . | 06/25/2017. | MBS PAYMENT 98,270 ..38,878 4,718 03/25/2036.
00506@ AA 5 |ACTIVE DAY -DDTL... .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 392 0 12/08/2021.
00506@ AC 1 |ACTIVE DAY TL. .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | .c.cevereremrermerivenes [ evirireinns 10,267 75 12/08/2021.
00507V AJ 8 |ACTIVISION BLIZZARD.. .| 06/06/2017. | EXCHANGE.........ccosvverrinirirerirnes reverenessrenenes | v 2,210,807 | ....... 2,250,000 769 09/15/2026.
007034 AJ 0 |ARMT 2006-2 3A1 . [ 06/01/2017. | MBS PAYMENT.......oviirrinrinerinns | cerrerieeirneissnnisenns | cvereeens 165449 | ........ 165,387 6,023 05/25/2036.
007036 HB 5 |ARMT 2005-2 6M3.. . | 06/16/2017. | MIZUHO SECURITIES 819,483 .1,327,098 4,038 06/25/2035.
007036 LX 2 |ARMT 2005-5 6A21 .| 06/25/2017. | MBS PAYMENT........ccvoivirrircrnnes 9,689 ceeennnn9,689 1,626 09/25/2035.
007036 TH 9 |ARMT 2005-10 3A31... . 106/01/2017. | MBS PAYMENT .....coovvmiriirrines [ v | s 126,794 .126,790 3,472 01/25/2036.
007037 AE 4 | ARMT 2007-1 5A1 .| 06/25/2017. | MBS PAYMENT........coovverrircranes 51,479 785 03/25/2037.
007037 BJ 2 |ARMT 2007-1 5A31 .| 06/25/2017. | MBS PAYMENT........cconivirrieinnns 55,035 843 03/25/2037.
00703R AE 0 [ARMT 2007-3 2A1 . 1 06/01/2017. | MBS PAYMENT.......c.ovvvvvrrrrirninns 9,851 11/25/2037.
00770S AB 2 |ADVANCEPIERRE FOODS.........cccccormurnnee .| 06/08/2017. | CALLED BY ISSUER at 100.000.... | ...cocevereerrrenrrnes | wererereens 96,577 | ovvvrrne 96,577 0 07/10/2017.
01026C AD 3 |ALABAMA ECON SETTLEME . | 04/19/2017. | CITIGROUP GLOBAL MARKETS... | ...cooveerirervirniirens | v 1,562,205 | ....... 1,500,000 (193) 09/15/2032.
01310T AP 4 |ALBERTSONS HOLDINGS LLC.. .| 06/16/2017. | VARIOUS 25,959 25,959 198 08/08/2021.
013817 AV 3 |ALCOAINC .| 06/28/2017. | CITIGROUP GLOBAL MARKETS... | .cccocevrrenerrcrines (1,130) 04/15/2021.
018490 AP 7 |ALLERGAN INC......ccoovvevriririrerirerircirnens .. | 04/05/2017. | J.P. MORGAN 8 03/15/2018.
ALLSTATE LIFE INSURANCE
02001@ AE 3 |(HOSPEDALES) . 1 06/15/2017. | MBS PAYMENT.......c.ovvvvvvirririrnns 2,400 52 2,400 03/15/2025.
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02001@ AF 0 |ALLSTATE LIFE INSURANCE (MINER).... |.. | 06/01/2017. | MBS PAYMENT.......cccocoovvirunerns 2,167 | v 2,167 | v 1274 | i 2,117 | s [ v, 50 50 2167 | s | e | e 0 [ oo 04/01/2024. | 1..covoervrnes
ALLSTATE LIFE INS CO OF NEW YORK
02001@ AG 8 |(MINER) .. | 06/01/2017. | MBS PAYMENT.......cocvvvirririrenrnns 2,400 | .o 2,400 | .o 1,646 | v 2,346 | s | i 54 54 2,400 04/01/2024.
02001@ AH 6 |ALLSTATELIFE INS CO (MERCEDES).... |.. | 06/28/2017. MBS PAYMENT.........ccoscvrrivunernnes 656 656 293 9 9 656 07/30/2033.
ALLSTATE LIFE INS CO NEW YORK
02001@ AJ 2 |(MCGRADY) .| 06/22/2017. | MBS PAYMENT........covoivirrircrines 1,800 | oo 1,800 | oo 1,130 | i 1766 | oo | e 34 34 1,800 [ oo [ eveererieninens | e 0 { oo 1212212027, 1.
ALLSTATE LIFE INS CO OF NY
02001@ AM 5 |(MERCEDES) . 1 06/15/2017. | MBS PAYMENT.......c.ovvvvvrirrirninns 1,407 | oo 1807 | e 748 | e 1,383 | s [ s 24 24 1407 [ e [ | e (VI I 09/15/2028. [ 1....c.ocvererne
ALLSTATE LIFE INS CO NEW YORK
02001@ AP 8 [(SINERA) . | 04/25/2017. | MBS PAYMENT......c.oovovvvvrrrirernns 30,000 | ..ccoeec.e30,000 | voiienni20,628 | i 31,622 | | (1,622) (1,622) 04/25/2020.
ALLSTATE LIFE INS CO OF NEW YORK
02001@ AQ 6 |[(RIVAS) .| 06/09/2017. | MBS PAYMENT........ccoonverreireinnns 3,009 | oo 3,009 | oo 1,195 | s 2,978 | oo | s 31 31 3,009 | v | cereerireenieeins | e (11 T 01/09/2043. | 1..ccvvervnnes
ALLSTATE LIFE INS CO OF NY
02001@ AR 4 |(LABOSSIERE) .| 06/17/2017. | MBS PAYMENT........covoivrrirennnes 1,650 | oo 1,650 | oo 993 | s 1,625 | oo | e 25 25 1,650 [ cooeeeereeriens [ oveerneriiesinees | v (11 I 1011772031, [ 1.cverernns
ALLSTATE LIFE INSURANCE CO OF NY
02001@ AU 7 |(FURSE) .| 06/18/2017. | MBS PAYMENT........covoiverrircranes 3,000 | v 3,000 | oo 1,825 | v 2,940 | oo [ s 60 60 3,000 | oo | cerreerrenienins | e 0 | oo 08/18/2025. | 1....vovvrvrnes
ALLSTATE LIFE INS CO OF NY
02001@ AX 1 |(HERNANDEZ) .| 06/28/2017. | MBS PAYMENT........covoivirririrines 680 680 A15 | s B68 | ..o | e 12 12 B80 [ oo [ e | e (V1 TN 01/07/2029. | 1....cvvvevvrne
ALLSTATE SETTLEMENT CORP
02001@ AY 9 [(ACOSTA) .| 06/12/2017. | MBS PAYMENT ......cocvvverrrirerrnns 2,641 36 2,641 03/12/2035.
02003@ AG 6 |ALLSTATE LIFE INSURANCE (MCCRAY) |.. | 06/27/2017. | MBS PAYMENT 1,159 15 1,159 .| 08/27/2035.
02003@ AM 3 |ALLSTATE LIFE INSURANCE (WALKER). | .. | 06/15/2017. | MBS PAYMENT 1,500 34 1,500 03/15/2023.
02003@ AN 1 |ALLSTATE LIFE INSURANCE (MOORE).. |.. | 06/01/2017. | MBS PAYMENT........ccocosvvuirunir 804 14 804 12/01/2028.
ALLSTATE LIFE INSURANCE
02003@ AT 8 |(MCGRADY) .. | 06/22/2017. | MBS PAYMENT.......cocvvvirriririrrnns 1,174 22 1,174 04/22/2028.
02003@ AU 5 |ALLSTATE LIFE INSURANCE (DUNN)..... .. | 06/15/2017. | MBS PAYMENT.........ccovvvrerinrrrnes 1,502 24 1,502 02/15/2030.
02003@ AV 3 |ALLSTATE LIFE INSURANCE (DELONEY)]|.. | 06/26/2017. | MBS PAYMENT.........cccosvvrvrniiiirn 300 3 300 11/26/2039.
02003@ AY 7 |ALLSTATE LIFE INSURANCE (DEANE)....|.. | 06/19/2017. | MBS PAYMENT 2,513 57 2,513 08/19/2021.
ALLSTATE LIFE INSURANCE (MONROE,
02003@ AZ 4 |[JR) .| 06/07/2017. | MBS PAYMENT.......coovvviiririrines 1,676 | oo 1,676 | oo 147 | 1,835 | oo | e 41 41 1,676 04/07/2022.
ALLSTATE LIFE INSURANCE
02003@ BA 8 |(GUERRERO) ..106/01/2017. | MBS PAYMENT ......cocvvverrriirinrnns 900 14 900 06/01/2033.
02003@ BB 6 |ALLSTATE LIFE INSURANCE (MOORE).. |.. | 06/01/2017. | MBS PAYMENT........ccocosvvuivunerns 1,050 20 1,050 05/01/2027.
02003@ BE 0 |ALLSTATE LIFE INSURANCE (BURFORD) .. | 06/18/2017. | MBS PAYMENT........ccocosvvvmrinerns 1,031 18 1,031 07/18/2031.
02003@ BF 7 |ALLSTATE LIFE INSURANCE (MOORE).. |.. | 06/01/2017. | MBS PAYMENT........ccocosvvuirunir 1,230 23 1,230 08/01/2027.
02003@ BH 3 |ALLSTATE LIFE INSURANCE (TAYLOR)..|.. | 06/01/2017. | MBS PAYMENT........ccocosuvrivrnern 2,220 | cverenen2,220 | e 1,089 | 2,182 | 38 2,220 | eveerieeenns | e | e (1 I 06/01/2031. | 1.
02003@ BK 6 |ALLSTATE LIFE INSURANCE (GALINDO) |.. | 06/16/2017. | MBS PAYMENT.......cccccosvvrrmrinrrnncs 1,840 | oo 1,840 | 896 | e 1,807 | 33 1,840 [ oo [ | e (01 I 03/16/2028. | 1....cvovrvnncs
ALLSTATE LIFE INSURANCE
02003@ BM 2 |(MCGRADY) .| 06/01/2017. | MBS PAYMENT.......cvoniiirricins 1,235 | oo 1,235 | oo 719 | s 1,213 | e | e 22 22 1,235 [ e [ oneeneeiissinens | v (11 I 12/01/2027. [ 1.
ALLSTATE LIFE INSURANCE COMPANY
02003@ BN 0 [(SPARKS) . [ 06/02/2017. [ MATURITY ..oovrnrirrireirerissineriens | cevseesssenseesssinenes | eeerneeens 125,000 | ..covonee 125,000 | .ovrvrnees 89,582 | .o 121,495 | oo | e 3,505 3,505 | oo | e 125,000 | ovonvereernenns | eerrerineineriins [ e (11 I 06/02/2017. | ..o
ALLSTATE LIFE INSURANCE CO
02003@ BQ 3 |(TURNER-POPE) .| 06/01/2017. | MBS PAYMENT........ccooivirrircrnnes 975 975 667 | oo 948 | oo | e 27 27 975 [ e | e | e (1 T 10/01/2020. | 1...coonvrneen.
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ALLSTATE LIFE INSURANCE COMPANY
02003@ BR 1 [(KIMBLE) .| 06/13/2017. | MBS PAYMENT........cccovvrrrrirrrrnes 1,500 25 1,500 01/13/2028. | 1..ccvvervrnes
02003@ BU 4 |ALLSTATELIFE INS CO (ORTIZ).....ccevvne. .. | 06/01/2017. | MBS PAYMENT.......cocvvvirririrenrnns 450 10 450 01/01/2029.
02003@ BX 8 |ALLSTATELIFE INS CO (RODRIGUES)... |.. | 06/05/2017. | MBS PAYMENT.........cocovcvrivurnernnas 1,455 24 1,455 05/05/2031.
02003@ CA 7 |ALLSTATELIFE INS CO (FARREN).......... .| 06/22/2017. | MBS PAYMENT ......ccovvvcriiircnnnns 300 7 300 06/22/2020.
02003@ CC 3 |ALLSTATELIFE INS CO (COWART).. .| 06/02/2017. | MBS PAYMENT 3,000 39 3,000 .| 10/02/2036.
02003@ CF 6 |ALLSTATELIFEINS CO (WILLIAMS)....... .| 06/11/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 1,311 25 1,311 . 12/11/2025.
02003@ CG 4 |ALLSTATELIFE INS CO (ISEMAN)........... .. | 06/22/2017. | MBS PAYMENT ......cocvvverririrenrnns 901 15 907 [ oveerireieens | v | e (VI I 08/22/12029. [ 1....ccovvererne
ALLSTATE LIFE INSURANCE COMPANY
02003@ CN 9 [(YBARRA) .. 06/01/2017. | MBS PAYMENT.......cccnvrirrrirrirnns 2,400 | oo 2,400 | oo 1,336 | cooverreieinnas 2,356 | coveerieeierins | s 44 44 2,400 | oo | e | e (11 I 12/01/2030. [ 1o
ALLSTATE LIFE INSURANCE CO
02003@ CP 4 |(HAMILTON) .. 06/10/2017. | MBS PAYMENT.......ccconvrirrrinrirnns 1,273 | s 1,273 | o 856 | ..oorverirens 1,190 | oo | e 83 83 1,273 [ e [ oneineiiiesinens | v (11 I 01/10/2026. | 1....cvvvrvrncs
ALLSTATE LIFE INSUR CO (ALVARADO-
02003@ CQ 2 |MEDINA) .| 06/10/2017. | MBS PAYMENT........ccovrvrrrinrirenes 1,825 | oo 1,825 | oo 1,083 | e 1,798 | oo | e 28 28 1,825 [ oo [ oveereiinsinens | v (1 I 1211072031, [ 1.cvererrnns
ALLSTATE LIFE INSURANCE CO
02003@ CS 8 |(BEAUFORD) .| 06/01/2017. | MBS PAYMENT........ccoverrerinrrrnns 6,727 | o 6,727 | oo 4,096 | ..o 6,627 | .ovocverciieres | v 100 100 8,727 | eveevereerenns | cevveernenienins | eevrerienieeens (1 I 03/01/2031. | 1o
ALLSTATE LIFE INSURANCE CO
02003@ CT 6 |(WILLIAMS) .. | 04/28/2017. | MBS PAYMENT........ccovvvrrrinriranes 36,850 36,850 22,823 | oo 1576 | oo | e (4,726) (4,726) | ..o | e 36,850 | oo [ e [ e 0 | oo 04/28/2023. | 1..cvvvevvrnes
ALLSTATE LIFE INSURANCE COMPANY
02003@ CU 3 [(GEROW) .. | 06/03/2017. | MBS PAYMENT .......cocvvvirririrerrnns 1,050 | oo 1,050 | oo 569 | oo 1,033 | oo | e 17 17 1,050 | oo | e | e (VI I 04/03/2031. [1...ovvvienne
ALLSTATE LIFE INSURANCE COMPANY
02003@ CV 1 [(YBARRA) .| 06/01/2017. | MBS PAYMENT........ccconvrirrrirrirnns 2,154 | i, 2,154 | i, TATT | 2117 | e | e, 37 37 2154 | e | e | e, (11 I 04/01/2031. | 1o
ALLSTATE LIFE INSURANCE COMPANY
02003@ CW 9 [(ORTIZ) .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 1,500 | oo 1,500 | v 539 | e 1,483 | oo | e 17 17 1,500 [ cooeereineriens [ oreereriesinens | veeverienenend (11 T 11/01/2037. [ 1.
ALLSTATE LIFE INSURANCE CO
02003@ CX 7 |(WATKINS) .. | 06/18/2017. | MBS PAYMENT.........coovvvrerinrrrnes 2,096 | oo 2,096 921 2,089 | oo [ s 27 27 2,006 | oo | cerreeeenienin | e (1 I 12/18/2039. [ 1..cvvrvrrnens
ALLSTATE LIFE INSURANCE COMPANY
02003@ DD 0 [(BROWN) .| 06/01/2017. | MBS PAYMENT.........ccoovvrrerinrrrnes 3,403 | .o 3,403 | .o 1,288 | v 3,364 | oo [ s 38 38 3403 | s | e | s (11 T 09/01/2038. | 1....cvvvervrnes
ALLSTATE LIFE INSURANCE CO
02003@ DE 8 [(SEDILLO) .. | 06/15/2017. | MBS PAYMENT ......cocovvvirriririnrnns 2,446 | ..o 2,446 | ..o 1,610 | oo 2,396 | ovvvirreiinins | e 50 50 2448 | ..o | e | e (VI I, 12/15/2025. [ 1..ovvvreernnes
ALLSTATE LIFE INSURANCE CO
02003@ DF 5 |(KINONEN) .. | 06/30/2017. | MBS PAYMENT ......cocvvverriirinrnns 1,200 25 1,200 01/30/2024.
ALLSTATE LIFE INSURANCE COMPANY
02003@ DG 3 [(YBARRA) .| 06/01/2017. | MBS PAYMENT........cccovrirrrirrirnes 1,500 | oo 1,500 | v 866 | ..orvrrernens TAT2 | oo | e 28 28 1,500 [ oo [ rveererieninens | e (1 I 12/01/2030. [ 1..cveonerneens
ALLSTATE LIFE INSURANCE CO
02003@ DH 1 [(WATKINS) .| 06/03/2017. | MBS PAYMENT........cccoovrvrrrirrirnes 417 417 191 | s AT | e 6 6 AT [ e e | e (11 I 12/03/2034. [ 1..cooovvrnnens
ALLSTATE LIFE INSURANCE COMPANY
02003@ DN 8 [(JONES) .| 06/01/2017. | MBS PAYMENT.........ccovvrrerinrrrnes 2,586 | .o 2,586 | oo 1,512 | e 2,538 | oo [ s 48 48 2,586 | v | e | e (1 I 12/01/2029. [ 1..cevrernnens
ALLSTATE LIFE INSURANCE COMPANY
02003@ DP 3 |(FLOYD) .. | 06/03/2017. | MBS PAYMENT........coovvrrerinrrrenes 1,312 | o 1,312 | o 881 | v 1,283 | oo | e 29 29 1,312 [ s [ | e (V1 TR 08/03/2024. | 1....cvoevvrnes
ALLSTATE LIFE INSURANCE COMPANY
02003@ DT 5 |(REED) .. | 06/15/2017. | MBS PAYMENT .......cocovvvirririrenrnns 973 973 BAT | o 953 [ e | e 20 20 73 | e | e [ e (VI I 12/1512022. [ 1..vvvvrvrnnne
ALLSTATE LIFE INSURANCE CO
02003@ DW 8 |(PARRISH) .. | 06/28/2017. | MBS PAYMENT.......cccoovvirrrinrirnes 2,400 | oo 2,400 | oo 1,631 | oo 2,342 | oo | e, 58 58 2,400 | oo | e | e (11 12/28/2021. [ 1.,
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ALLSTATE LIFE INSURANCE CO OF NY
02003@ DZ 1 [(RIVAS) .| 06/09/2017. | MBS PAYMENT........ccooivimrirernnns 1,802 | oo 1,802 | oo 916 | oo UTTT | e | e 25 25 1,802 [ cooeeeereeriens [ veereriesiens | veesesiennnend (11 I 12/09/2043. [ 1o
ALLSTATE LIFE INSURANCE COMPANY
02003@ EG 2 |(SHAUD) .| 06/28/2017. | MBS PAYMENT........ccvoivirrircrnnes 1,071 | oo 1,071 | o 642 | oo, 1,053 | oo | e 18 18 1071 [ o [ | v (1 I 08/28/2028. | 1....coovvvrnes
ALLSTATE LIFE INSURANCE CO
02003@ EJ 6 |[(SCHMOYER) .| 06/15/2017. | MBS PAYMENT........cccoovvrvrinrrrnes 600 600 408 | ..o 587 [ e | e 13 13 B00 [ .o [ s | e (V1 I 08/15/2020. | 1....cvoevvrne
02003@ EK 3 |ALLSTATE ASSIGNMENT CO (YBARRA). |.. | 06/01/2017. | MBS PAYMENT.......cccocosvvrnmrirnern 600 600 351 | s 589 [ eevrerineinens | e 11 1 B00 [ .ooerreereirees | reeerreirerienes | eeerereeniiend (11 T 12/01/2030. [ 1..ccvonernnens
ALLSTATE ASSIGNMENT CO
02003@ EN 7 [(STEPHENS) .| 06/12/2017. | MBS PAYMENT.........cvvoivirrircrnnes 792 792 549 | s Y A4 N I 16 16 792 | oo [ e [ e (1 I 07/12/2024. | 1..cvvverrrnes
ALLSTATE LIFE INSURANCE COMPANY
02003@ ER 8 |(BAKER) .| 06/29/2017. | MBS PAYMENT........ovomivirrircranes 1547 | oo 1,547 | oo 1,207 | oo 1,508 | oo | e 39 39 1BAT | o [ | e (1 T 09/29/2020. | 1...ocvvvevvrnes
ALLSTATE ASSIGNMENT CO
02003@ ES 6 |(QUINONES) . 1 06/01/2017. | MBS PAYMENT.......covvvvvrnrririinns 1139 [ 1139 | e VYA 1119 | | e 20 20 1139 | e | e [ e (V1 I 06/01/2026. [ 1.......cveverne
ALLSTATE SETTLEMENT CORP
02003@ ET 4 |(THOMAS) .. | 06/02/2017. | MBS PAYMENT........cocovvvirririrenrnns 1,350 | oo 1,350 | oo 768 | oo 1,329 | oo | e 21 21 1,350 | oo | eeevervniiennnn | e (V1 12/02/2030. [ ..o
02003@ EU 1 |ALLSTATE ASSIGNMENT CO (BELCHER)| .. | 06/01/2017. | MBS PAYMENT........ccccovvvuivunernnas 2,000 | oo 2,000 | cooverierinn 667 | oo 1,980 | oo | e 20 20 2,000 | .o | e | s 0 | oo 06/01/2037. | 1..coverrrrnes
02003@ EV 9 |ALLSTATE ASSIGNMENT CO (WILLIAMS)| .. | 06/01/2017. | MBS PAYMENT........ccccovuviivenirs 3,450 56 3,450 01/01/2028.
02003@ EX 5 |ALLSTATE ASSIGNMENT CO (REED)...... .| 06/01/2017. | MBS PAYMENT........cccovrrrrrirrrrenes 2,187 53 2,187 03/01/2021.
ALLSTATE SETTLEMENT CORP
02003@ FB 2 [(BETTINIERI) .| 06/01/2017. | MBS PAYMENT........cvvovvirrircrnnes 9,461 128 9,461 11/01/2033.
ALLSTATE SETTLEMENT CORP
02003@ FC 0 [(WATKINS) .| 06/03/2017. | MBS PAYMENT........cooviviriririrines 1,462 16 1,462 01/03/2040.
ALLSTATE SETTLEMENT CORP
02003@ FF 3 |(WHEELER) . 1 06/06/2017. | MBS PAYMENT.......c.oovvvvrnrrirnrnns 6,984 99 8,984 | ..o | e | e (V1 05/06/2031.
ALLSTATE LIFE INSURANCE
02003K 36 3 |(MCGRADY) .| 06/22/2017. | MBS PAYMENT ......coviviriicnrnns 750 12/22/2025.
02146Q AJ 2 | CWALT 2006-OA10 XAD.......coocreerrrrerirenes .| 06/26/2017. | INTEREST ONLY PAYMENT.......... 08/25/2046.
02146T AL 1 |CWALT 2006-24CB A11.. .| 06/01/2017. | MBS PAYMENT........cccovrirrrinrirnns 54,183 06/25/2036.
02146T AR 8 |CWALT 2006-24CB A16.. .. |..106/01/2017. | MBS PAYMENT........cocovvvrvrrrrrrirrnns 64,083 06/25/2036.
02146V AC 6 | CWALT 2006-30T1 1A3.....coomrererrrrrirrrrins .. | 06/01/2017. | MBS PAYMENT........coovrrrrrirrrrnes 1,225 11/25/2036.
02147B  AD 7 |CWALT 2007-7T2 A4 .. | 06/26/2017. | INTEREST ONLY PAYMENT......... 04/25/2037.
02147B  AH 8 |CWALT 2007-7T2 A8 .| 06/01/2017. | MBS PAYMENT.........cooovvrrerinrrrenes 83,137 | v 128,101 04/25/2037.
02147 AH 1 |CWALT 2006-46 A8 .| 06/01/2017. | MBS PAYMENT ......oovvviimrimrirenes [ eorneirneeiinsinsiienins | cevveins 112,905 | .......... 149,672 02/25/2047.
02147P  BX 1 |CWALT 2006-29T1 2A23. .. | .. | 06/25/2017. | MBS PAYMENT........cccooniviirirnir 24,109 30,179 11/25/2036.
02147Q AQ 5 |CWALT 2006-19CB A15........ccvvvemerrrrinnes .. | 06/01/2017. | MBS PAYMENT ......coocvomvieimerinenns [ erverrenerneeseninsines | eorerernenns 42,483 | ............ 47,051 08/25/2036.
02147Q AW 2 |CWALT 2006-19CB A21.. .. 1 06/01/2017. | MBS PAYMENT ......coovvverrrirenrnns 288,415 | .......... 319,454 08/25/2036.
02147R AG 5 |CWALT 2006-23CB 1A7.. .. | 06/01/2017. | MBS PAYMENT........coorrvrerinrrrenes 251,195 261,357 | oo , 08/25/2036.
02148A AF 3 |CWALT 2006-34 A6.... .| 06/01/2017. | MBS PAYMENT ......ovvviimriimrirenes [ erneirneeiinsinsrienins | ceoneins 132,625 | ....coo.e. 148274 | ............ 93,772 6,315 11/25/2046.
021488 AC 8 |CWALT 2006-33CB 2A1.. .. | .. [ 06/01/2017. | MBS PAYMENT........ccooviviirirriran 34,307 39,141 30,780 | ... 24133 , 7,698 , 11/25/2036.
02148F AE 5 |CWALT 2007-4CB 1A5........ccoovvermrvrrcrirnens .. | 06/01/2017. | MBS PAYMENT.......otvvmirmerimnrrnnes [ eorrrernerinnineriienies | cevernnnd 448,525 | ... 456,605 | .......... 393,601 | .ovvoerrne 449,700 | ..vooveerivennn | e (1,176) (176) | o | e 448,525 | ..o | e | e 0. 11,324 | 04/25/2037.
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02149C AC 5 |CWALT 2006-41CB 1A3.. .| 06/01/2017. | MBS PAYMENT........cooovvrvnirinrrrnes 22,424 26,382 352 01/25/2037. | 1FM....
02149M AY 5 | CWALT 2007-J1 2A10 .| 06/01/2017. | MBS PAYMENT........cccoovrrrrrrnrirnns JSOTURTRTRI N 10,482 | ..o 28,839 513 03/25/2037. | 1FM....
02149y AJ 8 |CWALT 2007-3T1 1A9. .. | 06/01/2017. | MBS PAYMENT ......cocvrverrriirinrnns 218,095 267,586 1,605 04/25/2037. | 1FM....
021500 AB 1 |CWALT 2007-OA4 A2. v || 06/26/2017. MBS PAYMENT.........ovvvvrmrrrerirnnns [ESTTRTUIN RO 103,179 | covvvenee 103,179 1,415 05/25/2047. | 1FM...........
02150G  AX 6 |CWALT 2007-11T1 A2, .| 06/01/2017. | MBS PAYMENT.......cccoovvirrrinrirnns e | e 471,183 | oo 538,772 | ......333173 | i 466,616 | oo 4,567 05/25/2037. | 1FM...........
021500 AD 4 |CWALT 2007-9T1 1A4 .. | 06/25/2017. | MBS PAYMENT........cccoovrrverinriranes 56,916 | .ccvvonee. 73,781 22,295 | ...... 3,897 05/25/2037.
02150J AE 2 |CWALT 2007-9T1 1A5. ..| 06/26/2017. | INTEREST ONLY PAYMENT.......... (1,413) . 05/25/2037.
02150M AD 7 |CWALT 2007-13 A4.... .. | 06/01/2017. | MBS PAYMENT.......cocovvverriririrrnns SRR 160,915 .169,062 8,502 145,021 , . , X 06/25/2047.
02150Q AK 2 | CWALT 2007-HY4 4A1 .. | .. [ 06/01/2017. | MBS PAYMENT.......covrerrrrrrcrnnas 4817 | ..............5,659 260 4,817 . 06/25/2047.
02151C  BK 1 [CWALT 2007-15CB A25........ccovvrvrverinrines .. | 06/01/2017. | MBS PAYMENT ......coovvverrrririnrnns 35,536 | .ovvrvrenns 40,532 2,283 07/25/2037.
02151F AH 2 | CWALT 2007-21CB 2A2.. .. | 06/25/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 67,698 82,116 | .0e0r99,322 | 199,322 | e | e (14,276) | s | v (14,276) | ..vvvvercernens 09/25/2037.
02151G  AD 9 |CWALT 2007-24 A4.... .. | 06/25/2017. | MBS PAYMENT........cccoovrvrrrinrirnes 4,037 | oo 16,507 42 10/25/2037.
02152A AG 4 |CWALT 2007-16CB 1A7.. .. 1 06/01/2017. | MBS PAYMENT .......cocvvverriririnrenns 259,847 273,932 | .0n227,022 | oiir00ni227,022 | s | e 13143 | [ 13,143 | .o, 08/25/2037.
02152A BS 7 |CWALT 2007-16CB 4A7.. .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrrrnes [ESTURUIN R 149,015 | .......... 150,735 310 08/25/2037.
02209S AV 5 |ALTRIA GROUP INC .. | 05/18/2017. | STIFEL NICOLAUS & CO............... ....66,511 ...70,000 7 09/16/2046.
02369# 5 | AMERICAN ACHIEVEMENTS TL ..| 06/01/2017. | CALLED BY ISSUER at 100.000.... | ... 3,570 91 09/30/2020.
023765 AA 8 |AMER AIRLINE 16-2 AAPTT. .. | 06/15/2017. | SINK........... ...49,400 38 06/15/2028.
02376X AA 7 |AMERAIRLN 14-1 B PTT... .. | 04/04/2017. | CALLED BY ISSUER at 100.000.... 6,338 0 10/01/2022.
023770 8 |AMER AIRLN 15-1 APTT... .. | 05/01/2017. | SINK........... 2,024 0 05/01/2027.
023770 AB 6 |AMER AIRLN 15-1 BPTT... .. | 05/01/2017. [ SINK........... 5,583 0 05/01/2023.
02377A  AA 6 |AMERAIRLN 14-1 APTT... .. | .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... |... 8,820 8,820 0 10/01/2026.
AMERICAN GENERAL LIFE INSURANCE
02639% AE 1 |(SCHWART .| 06/01/2017. | MBS PAYMENT........ccoovrrrrinrrranns 1,500 | oo 1,500 26 1,500 [ oo [ | e (V1 IR 12/01/2029. [ 1o
AMERICAN GENERAL LIFE INSURANCE
02639% AM 3 |(WALLS) .. | 06/25/2017. | MBS PAYMENT .......cccovvvvrriririrrnns 631 631 313 | B16 | oo | e 14 14 B3 [ e e | e (VI 07/25/2027. [ 1...cvvvienne
AMERICAN GENERAL LIFE INS.
02639 AN 1 |(MARTIN) .. | 06/28/2017. | MBS PAYMENT.......cccoovrirrrirrirnns 551 551 285 | o 542 | oo . 9 9 551 | oo [ e [ e (11 I 03/28/2033. | 1..cccvvrrvrncs
AMERICAN GENERAL ANNUITY SVC
02639 AP 6 |(SANCHEZ) .| 06/01/2017. | MBS PAYMENT........cccoovrvrrrinrirnes 1,650 | oo 1,650 | oo 567 | oo 1,632 | oo | e 18 18 1,650 [ oo [ oveererinsinens | eeerereeninend (11 I 04/01/2038. | 1....cvvnervnnes
TRANSAMERICA LIFE INSURANCE
02639 AQ 4 |(FERNANDES) .. | 06/28/2017. | MBS PAYMENT.........coovvvrerinrrrnns 557 557 305 | i 545 | oo | e 12 12 B57 | coveevrneerneninns [ e [ e (1 I 08/30/2025. | 1....cvovrvrnes
AMERICAN GENERAL LIFE INS CO
02639 AS 0 |(FERNANDES) .. | 06/28/2017. | MBS PAYMENT.........ccoovvrrerinrrrnes 1,062 | oo 1,062 | oo £51<72 I 1,044 | oo | e 18 18 1,062 [ oo [ veenerieninens | v (11 TR 04/30/2030. | 1....cvvvrvrnes
AMERICAN GENERAL LIFE INS CO
02639% AY 7 |(RIOBE) .. 1 06/10/2017. | MBS PAYMENT ......cocvvvirriririrrnns SRR 183,441 | .......... 183,441 | ... 100,704 | ..coovvrene 188,971 | oo | e (5,529) ((E72%) TR I 183,441 | oo [ v | e (VI 07/10/2029. [ 1....coovvvrrenne
02639 AZ 4 |AIGANNUITY INS CO (SERCYE)............. .| 06/15/2017. | MBS PAYMENT........ccoorrrrrrinrrrnes 900 900 578 | oo L1572 RIS IR 18 18 900 [ .ooerrrererrens | rererreererienes | e (11 I 12/15/2029. [ 1..cvvocvrnns
AMERICAN GENERAL LIFE INS CO
02639 BA 8 |(SPARKS) .| 06/02/2017. | MATURITY....... vt | e 125,000 | ....oouee 125,000 | .oovvrnees 92,702 | oo 121,584 | oo | v 3,416 3416 | oo | e 125,000 | ovooverrerneris | e [ e (11 T 06/02/2017. | 1o
AMERICAN GENERAL LIFE INS CO
02639 BE 0 |(WALLS) .. | 06/25/2017. | MBS PAYMENT........coovvvvirinrirnns 1120 | oo 1120 | v 610 | oo 1,096 | cooovercrrienns | e 24 24 1,920 [ oo [ | e (V1 I 07/2512027. | 1..cvveerins
AMERICAN GENERAL LIFE INS
02639 BF 7 |CO(FERNANDES) .. | 06/28/2017. | MBS PAYMENT........cccoovvvrrrinrirnns 478 478 179 | s A72 | s . 6 6 AT8 [ e e | eeereerienind (11 I 04/30/2036. | 1....cvovvvrnns
AMERICAN GENERAL LIFE INS
02639 BG 5 |CO(BLACKWELL) .| 06/15/2017. | MBS PAYMENT........ccconvrirrrinrirnns 933 933 L5100 A 18 | o | e 15 15 933 [ s | e | e (11 T 09/15/2031. | 1o
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AMERICAN GENERAL LIFE INSUR CO
02639 BH 3 |(SERCYE) .| 06/15/2017. | MBS PAYMENT........ccconvvrrrrinrrrnes 225 225 M3 | s 221 | e . 4 4 225 | oo [ e [ e (11 I 12/15/2029. [ 1..cvvonernnns
WESTERN NATIONAL LIFE INS CO
02639 BJ 9 |(CROCKETT) .. | 06/22/2017. | MBS PAYMENT........coovvvrerinrirenns 960 960 536 | oo 943 | oo | e 17 17 960 [ .oovereererrens | s | e (1 I 06/22/2029. | 1....cvvvrvrnes
AMER GEN LIFE INS CO OF DELAWARE
02639 BK 6 |(JONES) .| 06/01/2017. | MBS PAYMENT........cccoovvrrrinriranns 3,267 | oo 3,267 | oo 2,403 | oo 3,204 | .o [ s 63 63 3,267 | s | e | s (V1 I 05/01/2023. | 1..covveverrrns
AMERICAN GENERAL LIFE INS CO
02639% BM 2 |(ONEAL)867 .. | 06/08/2017. | MBS PAYMENT.........cooovvrvirinnirenes 3,500 | oo 3,500 | oo 1,812 | i 3450 | oo [ s 50 50 3,500 | v | e | s 0 | oo 11/08/2034. [ 1.
AMERICAN GENERAL LIFE INS CO
02639 BS 9 |(BLACKWELL) .| 06/15/2017. | MBS PAYMENT.......cccovvirrrinrirnns 367 367 162 | s 362 | oo . 5 5 367 | oo [ e [ e (1 I 09/15/2031. | 1o
AMERICAN GENERAL LIFE INSUR CO
02639 BT 7 |(SHAW) .| 06/01/2017. | MBS PAYMENT........ccconvrirrrirrirnns 8,376 123 8,376 12/01/2034.
AMERICAN GENERAL LIFE INSUR CO
02639% BU 4 |(HEARD) .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrrrnes 450 450 213 7 7 450 01/01/2026.
AMERICAN GENERAL LIFE INSUR CO
02639 BV 2 |(CUTINO) .. | 06/01/2017. | MBS PAYMENT.........coovvrrerinrrrnns 939 939 574 I 921 | o | e 18 18 939 [ o [ e | e (1 I 06/01/2027. | 1..covvvrerrrnes
AMERICAN GENERAL LIFE INS CO
02639 BY 6 |(WALTERS) .| 06/01/2017. | MBS PAYMENT........ccooovvrririnriranes 2,031 | o 2,031 | s 1,262 | oo 1,996 | oo | e 35 35 2,031 | oo | e | s (V1 IR 12/01/2028. [ 1...oovveneee.
AMERICAN GENERAL LIFE INSUR CO
02639% BZ 3 |(BECK) .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirrririnrnns 6,600 | ..oorvrrnns 6,600 | ..oorvrrne 3,881 | o 6,494 | .ovviiieieins | s 106 106 6,600 [ ..ovverrreiinns | e | e (VI I 12/01/2030. [ 1..ovvrvrrnnes
AMERICAN GENERAL LIFE INS CO
02639 CB 5 |(CUTINO) .| 06/01/2017. | MBS PAYMENT........cccoovrirrrinrirnns 765 765 483 | s T4 I ORISR 14 14 765 | oo [ v [ e 0 [ oreereeieens 06/01/2027. | 1..ccvvnrirnns
AMERICAN GENERAL LIFE INS CO
02639 CC 3 |(CUTINO) .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 1127 | 1127 | 685 | ..ovrerirnens 1,105 | oo | e 21 21 1127 [ e | oreeneriiseinens | e (11 I 06/01/2027. | ..o
AMERICAN GENERAL LIFE INS CO
02639 CF 6 |(CUTINO) .| 06/01/2017. | MBS PAYMENT........coovvrrerinrrrnes 1,787 | e 1,787 | s 1134 | 1754 | oo | e 33 33 1787 | o [ veereiiiesinens | veevesiseniend (11 I 06/01/2027. | 1..covvvrerrrnes
AMERICAN GENERAL LIFE INSUR CO
02639 CJ 8 |(SERCYE) .| 06/15/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 150 150 (31 I 148 | oo . 2 2 150 | v | ceveerrnerienins | e (1 TR 03/15/2030. | 1..covvvrvrnes
AMERICAN GENERAL LIFE INSUR CO
02639%% CK 5 |(JONES) .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirririrenrnns 5400 | .o 5400 | .ovrrrrne 2,357 | oo 5,339 [ v | e 61 61 5400 [ .o | e | e (V1 I 09/01/2041. [1...ccvvrinne
AMERICAN GENERAL LIFE INSUR CO
02639% CL 3 |(LEWIS) .. | 06/01/2017. | MBS PAYMENT ......cocovvvirriririirnns 1,560 | oo 1,560 | oo 953 | e 1,533 | oo | e 27 27 1,560 | oo | eeevnrsniiennnns | e [V I 02/01/2027. [ 1..oovvvriienne
AMERICAN GENERAL LIFE INSUR CO
02639 CM 1 |(CUTINO) .| 06/01/2017. | MBS PAYMENT.......cccnvrvrrrinrirnns 1139 | o 1139 | i 731 | s 1118 | o | e 21 21 1,139 [ e [ oneierieninens | e (11 I 06/01/2027. | 1..ccvvrrennes
AMERICAN GENERAL LIFE INS CO
02639 CP 4 |(POURCIAU) .| 06/15/2017. | MBS PAYMENT........ccconvrirrrirrirnes 9,000 | coovvrrrnens 9,000 | coovvrrrnens 4475 | o, 8,883 | .o | e 17 117 9,000 | .evvurerrerenns | cerererereenrneens | e (11 T 09/15/2036. | 1....cvvuervrnes
AMERICAN GENERAL LIFE INS CO
02639% CR 0 |(LEWIS) .| 06/01/2017. | MBS PAYMENT.........ccovvrrerinrrrnes 964 964 (672 I LS. A ORI IR 17 17 964 [ oo | e | e (11 I 02/01/2027. | 1o
AMERICAN GENERAL A S COR
02639 CT 6 |(POURCIAU) .| 06/15/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 4,620 44 4,620 10/15/2042.
AMERICAN GENERAL ANNUITY SVC
02639% CU 3 |COR (WALLS) .. | 06/25/2017. | MBS PAYMENT .......cocovvvvrririrerrnns 380 380 222 8 8 380 07/25/2027.




statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

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

11°'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
AMERICAN GENERAL ANNUITY SVC CO
02639 CV 1 |(SERCYE) .| 06/15/2017. | MBS PAYMENT........ccconvvrrrrinrrrnes 1,650 | oo 1,650 | oo 1,028 | oo 1,622 | oo | e 28 28 1,650 [ cooeeeereeriens [ oveererieninens | veererieninend (11 I 12/15/2027. [ 1.cvvoernens
AMERICAN GENERAL LIFE INS CO
02639% CW 9 |(HENRY) .| 06/15/2017. | MBS PAYMENT........coovvrrerinrrrnes 1,050 | oo 1,050 | oo 676 | oo 1,031 | oo | e 19 19 1,050 [ oo [ veereriennnens | v (1 I 02/15/2027. | 1o
AMERICAN GENERAL LIFE INSURANCE
02639 CY 5 |(LINZ) .| 06/15/2017. | MBS PAYMENT........cccoovvrvrinrrrnes 3,060 | oo 3,060 | oo 2,088 | .o 3,001 | oo [ s 59 59 3,080 | ..o | cerrerrienienins | e (V1 I 04/15/2024. | 1..covveerrrns
AMERICAN GENERAL LIFE INS CO
02639% DB 4 |(SERCYE) .| 06/15/2017. | MBS PAYMENT........cccoovvrnrrinriranns 300 300 121 | s 296 | .o . 4 4 300 | o [ [ e 0 | oo 02/15/2033. | 1.
AMERICAN GEN ANN SERVICE COR
02639 DE 8 |(SERCYE) .| 06/15/2017. | MBS PAYMENT.......cccovvirrrinrirnns 2,400 | oo 2,400 | oo 1427 | i 2,371 | o | e, 29 29 2,400 | oo | e | s (1 I 03/15/2033. | 1..ccvvrrirnns
AMERICAN GEN ANN SERVICE COR
02639 DG 3 |(RAGLIN) .| 06/01/2017. | MBS PAYMENT........ccconvrirrrirrirnns 1,800 35 1,800 03/01/2023.
NTNL UNION FIRE INS CO PITTSB
02639 DJ 7 |(CAMPBELL) .| 06/15/2017. | MBS PAYMENT........cccovrrrrrirrrranes 2,100 44 2,100 04/15/2021.
AMER GEN ANNUITY SERVICE COR
02639 DK 4 |(CUSTER) .. | 06/18/2017. | MBS PAYMENT.........ccovvrrcrinrrrnes 1,200 16 1,200 [ oo [ eveererieninens | e (1 I 01/18/2036. | 1....vvvrvrnes
AMERICAN GENERAL ANN SVC COR
02639 DL 2 |(LINZ) .| 06/15/2017. | MBS PAYMENT.......cccoovvririnriranns 2,685 35 2,685 | . | e | e (V1 IR 04/15/2033. | 1..covvoervrnes
AMERICAN GENERAL ANN SVCS COR
02639% DM 0 |(CRUCE) .. | 06/23/2017. | MBS PAYMENT ......cocvvverriririnrnns 3,750 73 3,750 [ vvrrriieinnns | e | e (VI I 08/23/12020. [ 1.......cvveene
AMERICAN GENERAL ANN SRVC
02639 DQ 1 |(GIBSON) .| 06/20/2017. | MBS PAYMENT........ccconvvvrrrinrirnns 4,344 63 4344 | s | e | 0 [ oreereeieens 10/20/2030. [ 1...coonrvrneens
AMERICAN GENERAL LIFE INSURANCE
02640* AA 0 |(GIBSON) .| 06/16/2017. | MBS PAYMENT.......ccconvrvrrrinrirnes 5,032 68 10/16/2036.
02660L AC 4 | AHMA 2006-4 1A21. .. | 06/25/2017. | MBS PAYMENT ST TSR SR 117,954 1,378 10/25/2046.
02660T BQ 5 |AHM 2004-3 6A1 .| 06/01/2017. | MBS PAYMENT........coovrrrrrinrrrnes 30,384 166 10/25/2034.
02660T GT 4 |AHM 2005-4 3A2 .. | 06/25/2017. | MBS PAYMENT ......ccovvviririinrnns 57,295 (241) 11/25/2045.
02660T GW 7 |AHM 2005-4 5A .| 06/01/2017. | MBS PAYMENT.........coovvrrerinrrrnes JESTURTRTORORRII RN 12,946 443 11/25/2045.
02660T HL 0 |AHM 2005-SD1 1A1.... .. | 06/25/2017. | MBS PAYMENT........cccovvvrrrinrirnns 20,402 236 10/25/2035.
02660V AE 8 |AHMA 2005-1 3A11 .. |..106/25/2017. | MBS PAYMENT........cccovvvrvrrrrrrerrnns [RTSTORRT IS 16,783 472 11/25/2035.
026935 AC 0 |AHMA 2007-3 12A1.....cconivrnrererrrrineris .. | 06/25/2017. | MBS PAYMENT.......ccoonvrrrrrirrrrnes 61,730 1,042 07/25/2037.
02944# AG 6 |AMERICAN SEAFOOD TL.. ..| 06/30/2017. | PRIOR PERIOD INCOME.............. 0 08/19/2021.
03064V AC 2 |AMCAR 2014-2 A3 .. | 06/08/2017. | MBS PAYMENT.........cooovvrrerinrrrnes vt | e 134,760 | .......... 134,760 113 02/08/2019.
03065) AD 6 |AMCAR 2014-4 A3 .. | 06/08/2017. | MBS PAYMENT........cccoovverrrinrirnes 207,229 207,229 (43) 07/08/2019.
03065K AD 3 |AMCAR 2015-1 A3 v |1 06/08/2017. MBS PAYMENT.........oovvvmrrcrirnns 283,002 283,002 (13) 11/08/2019.
030728 Q2 4 |AMSI 2005-RI AFB.......ccovrererrrirerrcrins .| 06/01/2017. | MBS PAYMENT........cccovrrrrrirrirnes 20,406 20,406 110 11/25/2035.
03083@ AA 0 |AMERIQUAL TL..coooiiiiiriiieriiieieriseiennns .. | 05/18/2017. | CALLED BY ISSUER at 100.000.... | .c.vvverervrrervirneires | e 63,417 ..83,417 690 01/20/2021.
03149* AB 2 |AMICA MUTUAL INS CO (CHERRY)......... .. | 06/15/2017. | MBS PAYMENT........ccovvrrerinrrrenes 1,490 | .............1,490 33 12/15/2019.
03235M AA 0 |AMTRAK/PENN STN LEASE TR. ..| 06/15/2017. | MATURITY...... 827,083 827,083 0 06/15/2017.
03332  AA 1 |ANCILE SOLUTIONS .| 06/30/2017. | VARIOUS v | s 109,398 | .......... 109,398 1,232 06/30/2021.
035242 AN 6 | ANHEUSER-BUSCH INBEV FIN. .. | 05/15/2017. | BANK AMERICA.. e | 10,938 | ..cvoonee. 10,000 0 02/01/2046.
03761U AG 1 [APOLLO INVESTMENT CORP. .| 06/28/2017. | STIFEL NICOLAUS & CO.... ,010,000 | .......2,000,000 323 03/03/2025.
03763K AB 2 |AASET 2014-1A. .1 06/15/2017. | MBS PAYMENT........cvvoivirrircrnnes [ESTTUSUIN RO 173,212 | ......... 173,212 0 12/15/2029.
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03763K AC 0 |AASET 2014-1B .| 06/15/2017. | MBS PAYMENT........cooovvririnrrranns 64,954 N ..64,965 0 . ....64,965 (10)| ... 12/15/2029.
03766K AA 1 |AASET 2016-1AA... v |- | 06/17/2017. | MBS PAYMENT......coooovirvnrircrirnnns JSOTURTRTRI N 12,500 rerernen 12,775 | (20) . ....12,500 .0 03/17/2036.
03879Q AF 1 |ARC PROP OPER PART LP/CL................ .. | 06/16/2017. | WELLS FARGO FINANCIAL US.... | .covorervirerrnrrerinns | s 1,577,175 | .......1,500,000 | ...... 1,463,355 | .....cco... 1,470,567 1,659 | v | v 1,472,227 | oo | .. 104,948 | ... 104,948 02/06/2024.
040104 RF 0 |ARSI2006-W1A2C .. | 06/25/2017. | MBS PAYMENT.......coovvrrerinrrrenns [ESTTRTUIN RO 101,376 ..64,106 ....100,023 1,353 03/25/2036.
040104 RG 8 | ARSI 2006-W1A2D v || 06/25/2017. | MBS PAYMENT........coconrvirnririnrnns RN 115,035 | .......... 115,035 | ...........73,245 | ............ 113,469 | ... . 1,566 03/25/2036.
042735 AL 4 |ARROW ELECTRONICS INC........cccevvvenee .| 06/21/2017. | CALLED BY ISSUER at 105.089.... | ...ccouvevrverrerirines | v 5,254,450 | ....... 5,000,000 | ...... 5,175,000 | ..ccooouee 5,042,129 | .coovvvverricns | v 212,321 | oo | e 212,321 06/01/2018.
04541G  CU 4 |ABSHE 2002-HE3 M4.. .| 04/15/2017. | MBS PAYMENT........cccorrvrrrirnrirnes (109) 11/15/2032.
04541G  GB 2 | ABSHE 2003-HE6 M1.. .. | 06/25/2017. | MBS PAYMENT .......cocovvverriririnrnns 6,335 11/25/2033.
04542B  MS 8 |ABFC 2005-AQ1 A4 ..| 06/01/2017. | MBS PAYMENT (316) 06/25/2035.
045447 AE 1 |ABSHE 2007-HE2 AS5.. .. | 06/25/2017. | MBS PAYMENT 1,589 05/25/2037.
04964R AJ 5 |ATRM 10AD .. | 05/31/2017. | MBS PAYMENT........coovrrrerinrrrnes e s o PR . 98,561 07/16/2025.
05366V AA 6 |ACAP 2000-1AA1... .| 05/01/2017. | MBS PAYMENT........cccorrirrrinrirnes e rerneeennn 128,595 | 169,491 | oo | v | e 169,491 | .o . ..298,087 ..(136,154) | ... 11/15/2025.
05377R  BK 9 |AESOP 2012-2AC... .. | 05/21/2017. | MBS PAYMENT 500,000 (1,319) . 2.500,000 [ ..o [ v 05/21/2018.
05384# AA 9 |AVIVALIFE AND ANNUITY (MAYES)....... |.. | 06/10/2017. | MBS PAYMENT.........cocovvvvrnirnnnnnns 480 9 480 10/10/2028.
05384@ AA 1 [AVIVALIFE AND ANNUITY (ROBINSON). | .. | 06/04/2017. | MBS PAYMENT.........ccosevrmrnruriire 904 22 904 ... | 02/04/2024.
05384@ AB 9 |[AVIVALIFE AND ANNUITY (JERNIGAN).. | .. | 06/01/2017. | MBS PAYMENT 5,000 38 5,000 .| 05/01/2023.
AVIVA LIFE AND ANNUITY
05384@ AC 7 |(MALDONADO) .. | 06/19/2017. | MBS PAYMENT ......cocvvverriririnrnns 675 12 675 ... | 05/19/2030.
05384@ AD 5 |AVIVALIFE AND ANNUITY (LAMAR)........ .| 06/01/2017. | MBS PAYMENT........ccovrrrrrirrrrnes 702 1 702 .| 05/01/2032. | 1.
05384@ AE 3 |AVIVALIFE AND ANNUITY (LAMAR)........ .. | 06/01/2017. | MBS PAYMENT ......cocovvverrririnrnns 498 6 498 01/01/2034. [1...ovvvenne
05384@ AF 0 [AVIVALIFE AND ANNUITY (ROWE)......... .. | 06/20/2017. | MBS PAYMENT........ccovvrrerinrrrnes 1,500 31 1,500 10/20/2024. [ 1...oonvvvnee.
AVIVA LIFE AND ANNUITY COMPANY
05384@ AH 6 [(MAYES) .| 06/10/2017. | MBS PAYMENT........ccoovvririnrrranes 3,800 76 3,800 ... | 10/10/2028.
05384@ AL 7 |AVIVALIFE AND ANNUITY CO (DANIELS) .. | 06/02/2017. | MBS PAYMENT 1,350 24 1,350 .| 03/02/2032.
AVIVA LIFE AND ANNUITY CO
05384@ AP 8 |(MALDONADO) .. | 06/19/2017. | MBS PAYMENT.........coovvrrerinrrrenes 1,425 22 1,425 ... | 05/19/2030.
05384@ AQ 6 |AVIVALIFE AND ANNUITY CO (POLITT). |.. | 06/15/2017. | MBS PAYMENT........ccocovvvrnirirnerns 1,050 | ... - . 14 1,050 ....| 04/15/2036. | 1.
05384@ AS 2 |AVIVALIFE AND ANNITY CO (HELMS).... | .. | 06/01/2017. | MBS PAYMENT........ccccovvvuivunirns 2,185 | .o 2,185 | i 1,212 | i 2,152 | o [ s 34 34 2,185 | i | e | s (V1 I 12/01/2029. [ 1.
AVIVA LIFE AND ANNUITY
05384@ AT 0 |COMPANY(MAYES) .1 06/10/2017. | MBS PAYMENT.......ccconvvirrrinrirnns 1,000 | oo 1,000 | oo 591 | i 980 [ oo | e 20 20 1,000 [ oo [ oneeneiiesienes | e (01 I 10/10/2028. [ 1....covvvneen.
AVIVA LIFE AND ANNUITY COMPANY
05384@ AU 7 |(BUSLER) .| 06/01/2017. | MBS PAYMENT.......cccovvvrnrrinrirnes 2,000 | oo 2,000 | oo 1,459 | oo 1,964 | oo | e 36 36 2,000 | oo | e | s (11 I 11/01/2023. [ 1.,
AVIVA LIFE AND ANNUITY COMPANY
05384@ AV 5 [(HELMS) .| 06/01/2017. | MBS PAYMENT........cccoovrvrrrirrirnes 1,390 | oo 1,390 | oo (6157 I A 1,369 | oo | e 21 21 1,390 [ oo [ oveereriesinees | e (1 T 12/01/2030. [ 1..ccvverneens
AVIVA LIFE AND ANNUITY CO OF NY
05386@ AB 7 |(DIOUF) .| 06/13/2017. | MBS PAYMENT.......cccorirrrrirrrrnes 5,423 78 5,423 11/13/2032.
05490C AQ 2 |[BCAP 2013-RR122A6........ccovvvvvvrrrrcriniines .. | 04/26/2017. | MBS PAYMENT ......cocvvverriiirinrnns RTINSO SR 778,612 | .........778,612 766,323 2,289 | v [ v 12,289 | .o | v TT8,612 | oo | v 05/26/2037. | 5.
05490Q AE 8 |BCAP 2015-RR6 1A5.......cccnvvericrieriins .. | 06/27/2017. | MBS PAYMENT.........coovvrrerinrrrnes 336,767 | ... 151,599 | i 12,856 | oo | eeeenn(12,856) | oo [ (12,856) 05/26/2037. | 5....coovvvvnes
05530W AE 7 |BCAP 2007-AA4 13A1. .| 06/01/2017. | MBS PAYMENT.......ccconvrirrrinrirnns 321,513 363,536 263,309 6,029 . . 06/25/2047. | 1FM...........
05532V BE 6 |BCAP 2010-RR2 5A2... wee [ 1 06/01/2017. | MBS PAYMENT......coovvviiniriininns JRTSTRSRRT IS 74998 | ... 74,998 | ..........74,998 | ... 74,998 |... e 0 . ..74,998 12/26/2036. | 1FM...........
05533H CY 1 |BCAP 2010-RR10 4A10.....ccomvrrrrrirerirnns .| 06/01/2017. | MBS PAYMENT........coovrrrrrinrrrnes [ESTURUIN R 341,038 | .......... 341,038 | .......... 296,703 | ..coovrrrne 340,372 | .o | e 666 B66 | ..o | e 341,038 | ..o | e 09/27/2037. | 1FM...........
05544E AJ 0 |BCAP 2014-RR34A1......cccoviivvrirnriniirens .| 06/25/2017. | MBS PAYMENT........cccnvvirnrrinrirnns JRSSUTTRIUPIN RPN 137,309 | .ccovonee 137,309 | oovvene 123,921 | oo 135,990 | oovverveirieiiiens | v 1,319 1,319 | s | v 137,309 | oo | e 03/26/2036. | 5.......cvvvnve
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055658 AA 2 |BURLINGTN NO SF 06-2 TR .| 04/03/2017. | CALLED BY ISSUER at 100.000.... | ...ccouvereverrrierrrenes ...49,518 49,618 | ..........55467 | ... B5,286 | [ i (5,767) (5,767) [ oovvvrvvnrrvenen | ververirnneen9,518 | [ | vevvriieiennn0 [ 1,394 | 04/01/2024.
05567Y AA 7 |BURLINGTN NO SF 05-4 TR .. | 04/01/2017. | MBS PAYMENT........cccovrvrrrinriranns v 118,951 118,951 0 | v | e 118,951 [ | e | eerrneineniennn0 [ s 2,954 | 04/01/2023.
055682 AC 2 |BNCMT 2006-1 A3 .. | 06/25/2017. | MBS PAYMENT ......cocovvvirriririnrnns 203,882 203,882 TA435 [ i | o000 203,882 | o [ e | v i, 924 | 10/25/2036.
05581J AA 2 | BNSF RAILWAY CO 2015-1P.... ... | .| 06/16/2017.| SINK........... [ESTTRTUIN RO 131,646 | .......... 131,646 87 v 131846 | s [ | v | 2,266 | 06/16/2028.
05608# AA 9 |MEDMARK SERVICES TL.......ccorniverrnrin .. | 05/18/2017. | CALLED BY ISSUER at 100.000.... | ..cveerrrvvvermriverinns | v 1,959,322 | ....... 1,959,322 | .......1,935,810 | ..o 1,941,888 | oo | e 17,433 | i [, 17,433 | [ 1,959,322 | e [ | il [ 105,563 | 10/09/2021.
05946X 2E 2 |BAFC 2005-8 4A9... .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes 249,596 264,386 | ..........233,445 | ... 233,445 | .o | (5,045) (5,045) [ ..o | e 228,400 | o | 021,196 | 21,196 | e 5,898 | 01/25/2036.
05946X S3 8 |BAFC 2005-7 2A6... .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrirnes JESTSRUTIN RO 173,799 | oo 176,834 455 11/25/2035.
059475 AF 0 | BOAA2007-2 2A1 .. | 06/01/2017. | MBS PAYMENT.......cocovvverriririrrnns 252,621 | ... 318,260 9,565 06/25/2037.
05949C EZ 5 |BOAMS 2005-7 1A3.... wor | .. | 06/26/2017. | MBS PAYMENT........ovvririrrircrnnes JEOTUTRRI P 1,343,006 | ....... 1,633,435 | ......1,450,236 | ........... 1,450,236 | ....cocoorvrrrrrne | crerrne(99,154) | oo | e (99,154) | ..vvvervrnernens 08/25/2035.
05950N  BS 6 |BAFC 2006-5 3010.........coervrvermrrerrerrrirnns ..| 06/26/2017. | INTEREST ONLY PAYMENT......... (2,731) 09/25/2036.
059523 AU 4 |BAFC 2007-5 6A1... .| 06/01/2017. | MBS PAYMENT........ccovrrrerinnrrenes 94 100 0 07/25/2037.
059526 AC 7 |BAFC 2007-6 A2 .. | 06/25/2017. | MBS PAYMENT........cccoovrvrrrinrirnes JESTSURTUIN RO 122,522 1,893 07/25/2037.
05953L AD 1 |BAFC 2007-8 2A1 .. 1 06/01/2017. | MBS PAYMENT .......cocvvverriririnrenns (173) . 10/25/2037.
05954W AD 6 |BAFC 2008-R2 1A4 .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrrrnes 95,025 1484 | e | e 95,025 | ..o [ e . 09/25/2037.
05955E AN 3 | BAFC 2009-R4A 3A2... .1 06/01/2017. | MBS PAYMENT ......coovivcririirrens (161) | ceevreenerernes | e 35,208 | ..o [ e (35,208) | ........ (35,208) | ......... 4,663 | 09/26/2037.
05968K AM 6 |BAFC 2014-R2 3A2. .. | 04/04/2017. | VARIOUS reveeeerennsrenienes | e 5,570,287 | .....29,239,709 N 725,782 | ......... (725,782) 5,414,265 | .....ocoovvvvvrs | e 156,022 ..156,022 07/26/2036.
05990T BB 2 |BAFC 2015-R2 8A2 .| 05/01/2017. | MBS PAYMENT........ccconvrirrrinrirnns et || e 39,539 140 04/27/2045.
065604 AC 4 |BWSTA2014-1 A3 .. | 06/15/2017. | MBS PAYMENT .......cocovvvrvrriririnranns JRTRRR S 178,972 | .......... 178,972 (34) 03/15/2019.
065607 AC 7 |BWSTA2015-1 A3 .| 06/15/2017. | MBS PAYMENT.......ccooivirirernnns 607,829 607,829 (161) 10/15/2019.
BANKRUPTCY MANAGEMENT
06646# AC 7 |SOLUTIONS, INC. .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...coceverrermrrenrrnes | wererercens 10,500 | ooocreeeee 10,500 | ..oocveeeee 10,416 | oo | e | v 84 84 03/31/2022. | 3....ovvvvrnes
07133* AA 3 |BATTERIES PLUS HOLDING - TL............. .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...ccoeverrrerremeries | crvreeercnens 1,669 | oo 1,669 | oo 1,660 | oo 1,667 | oo . 2 2 07/06/2022. | 3.......ccvvunc
07384M 6F 4 |BSARM 2004-12 1A1.. .| 06/01/2017. | MBS PAYMENT........ccoovrrrrinrrranns 75 02/25/2035.
07384M K2 7 |BSARM 2004-1 21A1.. .| 06/01/2017. | MBS PAYMENT........cccovrrrrrirrrrnes 2,873 04/25/2034.
07384M VR 0 |BSARM 20034 3Af1.... .. | 06/01/2017. | MBS PAYMENT ......cocvvverririrenrnns 0 07/25/2033.
07386H L6 6 |BALTA 2006-3 23A1.... .. | 06/01/2017. | MBS PAYMENT........coovvrrerinrirenes 2,051 | oo | e 26,740 | ..ovveverinns | e 12,993 12,993 05/25/2036.
07386H TB 7 [BALTA 2005-4 23A4.... ..| 05/31/2017. | VARIOUS 933 2,266,598 05/25/2035.
073870 AA 5 |BALTA2007-2 1A1.. .| 06/25/2017. | MBS PAYMENT 582 | vovevereereei827 | e 198 | 505 [ s [ e 77 77 582 04/25/2037.
073871 BN 4 |BALTA2006-4 32A1.... .| 06/01/2017. | MBS PAYMENT........ccconvrurrrinrirnes 6,991 227 227 6,991 07/25/2036.
073873 AA 9 |BALTA2006-5 1A1.. .. | 06/25/2017. | MBS PAYMENT ......cocovvverriririnrnns 4,698 . 304 304 4,698 08/25/2036.
07387Q AM 2 |BALTA 2006-8 2A1.. .. | 06/01/2017. | MBS PAYMENT.........coovvrrerinrrrnns 96,170 | ...... 63,411 | oo | e 5,450 5,450 08/25/2046.
07387U CE 9 |BSABS 2006-AC11A1.... ..| 06/01/2017. | VARIOUS 82 02/25/2036.
07401C AV 5 |BSARM 2007-4 22A1.. ..| 06/01/2017. | MBS PAYMENT 1,179 06/25/2047.
07401D AJ 0 |BSCMS 2007-PW18 AJA. .. |..| 04/13/2017. | PRIOR PERIOD INCOME . e | 0 06/11/2050. -
07401N  AQ 2 |BSMF 2006-AR5 2A2.........cccovrvvrenrrrrnins .. | 04/17/2017. | STORM HARBOUR SECURITIES.. | ...vvvvrvvvvvineiverinns | s 1,620,026 | .......... 954,360 | .......... 504,179 | covvvrrrnn 535,636 | ..ovvreevririenns | i 31,857 31,857 | oo | v 567,493 | .oovveviirienne ..1,052,533 01/25/2037. [ 1FM...........
BERKSHIRE HATHAWAY LIFE INS. NE
084684 AA 2 |(CAMACHO .. | 06/27/2017. | MBS PAYMENT.......ccconvvvrrrinrirnns 3,000 | oo 3,000 | oo 1,390 | oo 2,951 | oo [ s 49 49 3,000 | v | e | e (1 I 03/27/2031. | 1o
BERKSHIRE HATHAWAY LIFE OF NE
08468# AB 0 |(CAMACHO) .. | 06/28/2017. | MBS PAYMENT........cccoovrvrrrinrirnes 1,800 | oo 1,800 | .ooveeiiena 988 | .o 1767 | oo | e 33 33 1,800 [ oo [ veererieninens | e (11 I 01/29/2028. | 1...cvovrvrnes
BERKSHIRE LIFE INS CO OF NE
08468# AC 8 |(CAMACHO) .. | 06/28/2017. | MBS PAYMENT........ccovvvvrrrirrirnes 1,200 | oo 1,200 | oo L51: 72 I A8 | e | e 19 19 1,200 [ oo [ oveereriesiees | v (1 I 12/29/2030. [ 1..cvvnvrnnens
BERKSHIRE HATHAWAY LIFE INS NE
08468# AD 6 |(CAMACHO) .. | 06/28/2017. | MBS PAYMENT.........cooovvvmerinrirnes 2,400 | oo 2,400 | oo 1,359 | v 2,359 | oo | s 41 41 2,400 | .o | e | e (U1 TR 12/29/2028. | 1....oovvvnee.
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BERKSHIRE HATH. LIFE INS. OF
08468# AE 4 |NE(HAYES) .. | 06/23/2017. | MBS PAYMENT........ccovrvrerinrirenes 3,978 | oo 3,978 | o 2,435 | s 3,900 | oo [ s 78 78 3978 | e | e | s (11 I 01/23/2028. | 1...cvvnerrrnes
BERK-HATH LIFE INS CO OF NB
08468# AH 7 |(HAYES) .. | 06/23/2017. | MBS PAYMENT........coovvrrerinrrrnes 1,622 | oo 1,622 | oo 1,008 | .ovverrirerinne 1,593 | oo | e 30 30 1,622 [ oo [ oveeneiiesinens | v (1 I 01/23/2028. | 1...cvovrvrnes
BERKSHIRE HATHAWAY LIFE IN CO NB
08468# AJ 3 |(KURTY) .| 06/20/2017. | MBS PAYMENT........cccoovvvrrrinrrrenns 1125 | o 1125 | 404 | o 112 | e | e 13 13 1,125 [ e [ | e (V1 I 04/20/2043. | 1..cvvverrrnes
BERK-HATH LIFE INS CO OF NB
08468# AL 8 |(NESBITT) .| 06/10/2017. | MBS PAYMENT.......cccoovrrrerinrrrnes 1,890 | oo 1,890 | oo 959 | oo 1,861 | oo | e 29 29 1,890 [ oo v | e 0 | oo 07/10/2032. | 1..covveervrnes
BERK-HATH LIFE INS CO OF NB
08468# AN 4 |(WHITING) .| 06/01/2017. | MBS PAYMENT.......cccovvvrrrinrirnns 1,965 | oo 1,965 | oo 1,234 | oo 1,928 | oo | e 37 37 1,965 [ oo [ oneireeiiisnienns | e (1 I 12/01/2026. [ 1.
BERK-HATH LIFE INS CO OF NB
08468# AP 9 |(KURTY) .. | 06/20/2017. | MBS PAYMENT........ccconvrirrrinriranns 1,875 29 1,875 04/20/2033.
BERK-HATH LIFE INS CO OF NB
08468# AQ 7 |(HAYES) .. | 06/23/2017. | MBS PAYMENT.......cccovvvrrrinrirnes 2,318 42 2,318 01/23/2028.
BERK-HATH LIFE INS CO OF NB
08468# AR 5 |(FLORES) .. | 06/12/2017. | MBS PAYMENT.........cvovvrrcrinrirnes 762 762 435 | s Y I RS IR 13 13 762 | oo [ e [ e (1 I 12/12/2028. 1.
BERKSHIRE HATHAWAY LIFE INS NE
08468# AS 3 |(WYATT) .| 06/11/2017. | MBS PAYMENT........ccoovrririnriranes 3,300 | covvrirens 3,300 | oo 2,357 | o 3,232 | oo [ s 68 68 3,300 | v | e | s (V1 IR 1211112029, [ 1.
BHG STRUCTURED SETTLEMENTS INC
08468# AT 1 |(BARTHOLO .. | 06/15/2017. | MBS PAYMENT.......cocovvvvrririrenrnns 3,000 | .o 3,000 | .o 1,932 | o 2,953 | v | e 47 47 3,000 [ .o | e | e (VI I 08/15/2033. [1....cvvvirenne
BHG STRUCTURED SETTLEMENTS INC
08468# AU 8 |(NESBITT) .1 06/10/2017. | MBS PAYMENT........cccoovrirrrinrinnns 1,200 | oo 1,200 | oovereiinns 754 | o, 1,182 | o | e 18 18 1,200 [ oo [ oneeneiiinsinens | e 0 [ oreereeieens 07/10/2032. | 1..ccvvrrirnes
BHG STRUCTURED SETTLEMENTS INC
08468# AV 6 |(HAYES) .| 06/23/2017. | MBS PAYMENT........cccorrrrrrinrirnes 1,391 | oo 1,391 | o 864 | oo, 1,368 | oo | e 23 23 1,397 [ e [ oveeeriesinens | v (11 I 01/23/2028. | 1...cvvevernes
BHG STRUCTURED SETTLEMENTS
08468# AW 4 |(INCARDELLA) .. | 06/20/2017. | MBS PAYMENT........coovvrrerinrirnes 13 1,050 05/20/2038.
09069% AB 9 |BIORECLAMATION TL. .. | 06/30/2017. | CALLED BY ISSUER at 100.000.... . 297 01/05/2021.
09779 AB 6 |BOMGAR CORP-TL .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 2, , . | 5 2,072 06/23/2022.
10526# AB 6 |BRANDMUSCLE TLA .. | 05/05/2017. | CALLED BY ISSUER at 100.000.... 10,755 | 10,755 | e 10,633 122 ....10,755 12/01/2021.
12189T AY 0 |[BURLINGTN NORTH SANTA FE .. | 05/01/2017. | MATURITY...... <err.800,000 rreennnD89,536 0 ..600,000 05/01/2017.
12479H AA 7 |CAUTO 2011-1AA.. ..| 04/17/2017. | CALLED BY ISSUER at 100.000.... | ...ccvrereerrrerernes | wreeens 6,961,113 | ...... 6,961,113 | ....... 6,958,866 (932) 6,961,113 | .oveveeveiens | ceverienieeirenes [ erreriseieneen0 [ s 132,342 | 11/15/2039.
12514A  AE 1 |CD 2007-CD5 A4. .. | 06/01/2017. | MBS PAYMENT 126,318 | .......... 126,318 (1,425) 11/15/2044.
125438 AB 7 |CWHL 2007-HYB2 3A1 .| 06/01/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 82,288 84,766 4,394 02/25/2047.
12544X AX 3 |CWHL 2007-9 A13. .| 06/01/2017. | MBS PAYMENT........ccconvrirrrirrirnns 191,328 (1,100) 07/25/2037.
125634 AJ 4 |CLIF 2013-2A NOTE... .. | 06/18/2017. | MBS PAYMENT ......cocvvverriririrrnns ...47,500 23 06/18/2028.
125634 AQ 8 |CLIF 2014-2A A .| 06/18/2017. | MBS PAYMENT.......coovrvrrrirrrrnes ....40,909 ...40,909 58 10/18/2029.
12566Q AE 3 |CMALT 2007-A1 1A! .. | 06/01/2017. | MBS PAYMENT . 136,942 | . .157,983 1,163 01/25/2037.
12566T AA 5 |CMALT 2006-A7 1A1... .| 06/01/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 222,463 286,705 | .........238,542 | ...e238,542 | oo | eeeenn(31,210) | s [ (31,210) | oveveerernens 12/25/2036.
12566T AK 3 |CMALT 2006-A7 1A10. ..| 06/26/2017. | INTEREST ONLY PAYMENT......... reverrneerennnenns | | e | o247 | i 17,958 | e | e (17,958) [ | e (17,958) 12/25/2036.
12566V AH 5 | CMALT 2007-A4 1A8... .| 06/26/2017. | INTEREST ONLY PAYMENT.......... (343) (343) 04/25/2037.
12566V AN 2 | CMALT 2007-A4 1A13. .| 06/01/2017. | MBS PAYMENT........ccconvrurrrinrirnes 209,669 256,758 | .........217,603 | .oooeoreren211,328 | oo [ i (1,659) (1,659) 04/25/2037.
12628K AA 0 |CSAB 2006-3 A1A .1 06/01/2017. | MBS PAYMENT.......c.ovvvvvvvriirirnns 50,357 | ooevrrnns 50,357 0 11/25/2036.
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12628L AD 2 |CSAB 2006-4 A2A... .| 06/01/2017. | MBS PAYMENT........cooovvrvnirinrrrnes 35,936 35,936 70 12/25/2036.
12628L AJ 9 |CSAB 2006-4 ABA... .| 06/01/2017. | MBS PAYMENT ......ocvvoiimriimrirenes [ eorreeneeiinsinsiienins | cevneins 102,333 | .ccovenee 102,333 0 12/25/2036.
12629E AA 3 |CSAB 2007-1 1A1A .. | 06/01/2017. | MBS PAYMENT ......cocvrverrriirinrnns 23,863 23,863 (8) 05/25/2037.
12629 AC 9 |CSAB 2007-1 1A2 v |-+ 1 06/01/2017. | MBS PAYMENT.......ovvvmiimerinrirenes [ eorveernerisninerinenies | e 119,560 | .......... 119,560 (75) 05/25/2037.
12629E  AD 7 |CSAB 2007-1 1A3A......oiimrimrieririeineinns .. | 06/26/2017. | MBS PAYMENT ......cocovvvirrriirinrnns 24178 24178 (23) 05/25/2037.
126300 AE 4 |COMM 2014-CR14D.. ..| 06/01/2017. | DIRECT... 0 02/10/2047.
126378 AA 6 |CSMC 2007-1 1A1A.... .. | 06/25/2017. | MBS PAYMENT........ccconvvurrinrirnes 5 02/25/2037.
126378 AL 2 |CSMC 2007-1 1AGA.... .. | 06/01/2017. | MBS PAYMENT.......cocovvverriririrrnns 0 02/25/2037.
126384 CF 1 |CSMC 2007-2 2A5 w1 05/01/2017. MBS PAYMENT........covvrvrmrrrerirnnns reveeennn 43,153 ..43,145 (38) (38) 03/25/2037.
12639B AG 4 |CSMC 2008-4R 1A4.......cocovvvmrirrrrrirniiins .. | 06/26/2017. | MBS PAYMENT ......ovvviimmiinrirnns [ v | e 986,663 | .......... 986,663 | ..........848,531 | ..cc00enn.969,902 | oo | e 16,762 | vvveveivenns | v 16,762 | .ovvveirciis 08/26/2037.
126436 AC 6 |CSMC 2010-2R 1A3.... .. 1 06/01/2017. | VARIOUS........oovererriiiriseiensiiens [ eoveriesiiensiesiinsies | coeneiens 171,933 | oo 184,717 (1,194) (1,194) 07/26/2037.
12646B BS 8 |CSMC 2012-2R 2A13.. .| 06/01/2017. | MBS PAYMENT........cccovrvrrrinrirnes 204,728 204,728 1,229 03/27/2047.
12649F BY 3 |CSMC 2014-11R 7A2 .. | 06/28/2017. | MBS PAYMENT .......cocovvvirririrerrnns 33,756 | oo 19,347 | 19,347 | | e (19,347) [ s | e (19,347) 02/27/2037.
126650 AW 0 [CVS PASS-THROUGH TRUST... .. | 06/10/2017. | MBS PAYMENT ......ooovorierrcrinenns [ errerrenerneesseniinsines | coerereens 13,007 | oo 13,007 38 01/11/2027.
126650 BC 3 |CVS PASS-THROUGH TRUST... ..|06/10/2017. | MBS PAYMENT 21,640 21,640 0 01/10/2028.
126650 BP 4 |CVS PASS-THROUGH TRUS ..| 06/10/2017. | MBS PAYMENT ..119,407 119,407 (55) 12/10/2028.
126650 BQ 2 |CVS PASS-THROUGH TRUST... .| 06/12/2017. (93) 01/10/2030.
126650 BS 8 |CVS PASS-THROUGH TRUST... .. | 06/10/2017. (376) 01/10/2032.
126650 BV 1 |CVS PASS-THROUGH TRUST... .. | 06/10/2017. (165) 01/10/2033.
126650 BY 5 |CVS PASS-THROUGH TRUST... .| 06/12/2017. 8) 01/10/2034.
126659 AA 9 |CVS PASS-THROUGH TRUST... .. | 06/12/2017. (68) 07/10/2031.
12665V AA 0 |CVS PASS-THROUGH TR 2014. .. | 06/10/2017. 0 08/10/2036.
126670 CH 9 |CWL 2005-11 AF3 .| 06/01/2017. | MBS PAYMENT........cccoovvrririnrrrenes 0 02/25/2036.
126670 PM 4 |CWL 2005-16 MV5 .. | 06/16/2017. | VARIOUS..........ooooerierrnerrneiesnrienss | oeerveesiessisssiennrenns | eenrennn 452,600 | oo, 2,000,000 (9,410) 05/25/2036.
126670 UZ 9 |CWL 2006-2 M4, .| 06/25/2017. | MBS PAYMENT ........oovoriirniiriirens | vererrneirernnineirennes v | vvevsei 186,193 (2,287) 06/25/2036.
126673 4Y 5 |CWL 2005-SD2 M3. ..| 06/01/2017. | MBS PAYMENT 30,326 30,326 0 08/25/2035.
126673 FV 9 |CWL 2004-10 AF5B ..| 06/01/2017. | MBS PAYMENT 35116 | wovrers 35,116 64 02/25/2035.
126673 Y7 1 |CWL 2005-7 AF4 .| 06/01/2017. | MBS PAYMENT........cccoovvrririnrrrnes 892,547 892,547 2,986 10/25/2035.
12667A AC 0 |CWL 2006-12 2A2... .. | 06/25/2017. | MBS PAYMENT........ccconvrvrrirrirnes 38,406 | ..cooonee 62,811 (1,498) 12/25/2036.
12667F 6D 2 |CWALT 2005-J2 1A8 .. | 06/25/2017. | MBS PAYMENT .......cocovvvvrririreirnns 0 04/25/2035.
12667F RY 3 |CWALT 2004-22CB 1A1.. .. | .. [ 06/01/2017. | MBS PAYMENT.......covrerrrrrrcrnns 65 10/25/2034.
12667F YW 9 |CWALT 2004-28CB 7A1......ccovvvuerverirnnns .1 06/01/2017. | MBS PAYMENT .......ccoviverririirnns 203 01/25/2020.
12667G G4 9 |CWALT 2005-J7 XB. .| 06/26/2017. | INTEREST ONLY PAYMENT.......... (1) 10/25/2017.
12667G  QC 0 | CWALT 2005-20CB 2A6.. .. | 06/01/2017. | MBS PAYMENT.......ootvvmirmrrinnirnnes [ eornrirnerissinerienies | eevnevnns 169,595 | .......... 173,846 | .......... 152,517 (1,679) 07/25/2035.
12667G W2 5 |CWALT 2005-41 1A2B.... .. | 06/25/2017. | MBS PAYMENT .......cocovvvvrrinirinrnns 80,031 | ......... 443,454 99,512 (20,139) 09/25/2035.
12667G X4 0 |CWALT 2005-34CB 1A9.. .. | .. [ 06/01/2017. | MBS PAYMENT.......ceoonvvrrrirernns 238,092 284,582 | ......... 251,003 (330) 09/25/2035.
12667G  Z4 8 |CWALT 2005-38 Ad........ccovvuriverriireriins .1 06/25/2017. | MBS PAYMENT .......ocooviiiiiririirinns | e | v 342,368 | .......... 429,936 | .......... 180,036 2,743 09/25/2035. | 4......ovvvnnc
12668B FH 1 | CWALT 2005-86CB A8. .| 06/01/2017. | MBS PAYMENT.........coovrrrerinrrrnes ....16,803 ...16,803 380 02/25/2036. | 1FM..
12668B JZ 7 |CWALT 2006-J1 1A3... .| 06/01/2017. | MBS PAYMENT........cccovrirrinrirnes 111,736 136,332 931 02/25/2036. | 1FM..
12668B KM 4 | CWALT 2006-J1 2A1... .. | 04/01/2017. | MBS PAYMENT ......cocvvvirriririnrnns 60 02/25/2036. | 1FM.
12668B PS 6 | CWALT 2006-4CB 1A6. .. | .. [ 06/01/2017. | MBS PAYMENT.......ceconivrrrirernns 8,779 56 04/25/2036. | 1FM..
12668B RG 0 | CWALT 2006-OC2 2A3.........ocovrvviererierns .. | 06/25/2017. | MBS PAYMENT ......cocovvvirriririrrnns 25463 | ..o 25404 | 1449 | 24798 | | s 665 665 02/25/2036. | 1FM...........
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12668G AF 9 | CWL 2006-S9 A6 .| 06/01/2017. | MBS PAYMENT........cooovvrvnirinrrrnes 68,047 ..68,047 257,603 | e | e 10,444 | [ 10,444 | ..o, ....68,047 08/25/2036.
12668V AC 3 | CWL 2006-S7 A3. v | [ 06/01/2017. | MBS PAYMENT.......oovvierimirinniinns [ eorerrinniinesiesineinns | eevveriens 74,254 ..74,254 ..19,662 0 ....19,662 11/25/2035.
12668V AF 6 | CWL 2006-S7 AB.......ovvvuverircrrerirrereens .. | 06/01/2017. | MBS PAYMENT ......ovvvniimmriinnirnnes [ e | v 104,387 | .......... 104,387 | ...ce0.en.55,688 | oo 49,314 | i | s 0 11/25/2035.
12668W AC 1 |CWL 2007-4 A3 .. | 06/01/2017. | MBS PAYMENT.........ccovrrmerinrrrnes 217,618 281,848 (2,624) (2,624) 04/25/2047.
126694 2H 0 |CWHL 2006-10 1A11... v |1 06/01/2017. | MBS PAYMENT.......cocomrvirrrirenrnns 37,508 | oo 46,622 517 517 05/25/2036.
126694 AF 5 | CWHL 2005-19 1AB........ovverrerierinrriens .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes 93,178 | .00 103,902 | 1oerie093,799 | i 93,799 [ | e (7,208) (7,208) 08/25/2035.
126694 EG 9 |CWHL 2005-21 A40. .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrirnes 34,761 (461) 10/25/2035.
126694 FC 7 |CWHL 2005-20 AS... .1 06/01/2017. [ MBS PAYMENT ....coovvviinriveiriiinnns | vernerserenisersnnenes | vverenines 72,168 1,371 10/25/2035.
126694 JY 5 |CWHL 2005-24 A8... ..| 06/01/2017. | MBS PAYMENT 52,305 933 | v | e 11/25/2035.
126694 MR 6 |CWHL 2005-26 1A7. ..| 06/01/2017. | MBS PAYMENT 5,982 (70) 11/25/2035.
12669F N5 8 |CWHL 2004-12 11A1... .| 06/01/2017. | MBS PAYMENT........ccovrrrerinnrrenes 620 19 08/25/2034.
12669G B2 6 |CWHL 2005-HYB3 M... .| 06/01/2017. | MBS PAYMENT........cccovrvrrrinrirnes 37,621 . . (507) 06/20/2035.
12669G BE 0 |CWHL 2004-HYB6 A4.. .. | 06/01/2017. | MBS PAYMENT 21,616 ..14,050 ..20,760 856 11/20/2034.
12669G GN 5 |CWHL 2004-HYB8 1M1... .| 04/20/2017. | VARIOUS 2,396 0 01/20/2035.
12669G JL 6 |CWHL 2004-29 1B1 .1 06/01/2017. | MBS PAYMENT ......coovivcririirrens 81,543 | ..........160,002 | ............ 41,851 | o 79,757 1,785 02/25/2035.
12669G KJ 9 |CWHL 2004-25 2A4. .| 06/25/2017.| MBS PAYMENT 35,947 30,247 (501) 02/25/2035.
12669G NQ 0 |CWHL 2005-7 2A2... .. | 06/30/2017. | MBS PAYMENT ......ovvviimmrinrirnnes [ eorreineeiinsinsiiienies | cevveinns 147,798 | ......... 204,612 | oo 81,653 | covviiirerrn81,653 [ i | e 14,780 [ [ e 14,780 | .o, 03/25/2035.
12669G QM 6 |CWHL 2005-HYB1 1A2 .. | 06/25/2017. | MBS PAYMENT.......cocovvvvrriririrrnns 226,806 228,197 (1,356) 03/25/2035.
12669G TT 8 |CWHL 2005-3 1A5... .| 06/25/2017. | MBS PAYMENT 22,864 ..55,535 1,497 04/25/2035.
12669H AA 7 |CWL 2007-QH1 A1.. .. | 06/25/2017. | MBS PAYMENT ......cocovvverriririnrnns 83,471 468 03/25/2037.
12669T AA 1 |CWL 2007-SD1 A1... .. | 06/25/2017. | MBS PAYMENT.......ocvvuirmerinerrnnes [ eorneereeissinerinenies | ceveris 122,794 . 244 04/25/2047.
12670B AC 3 |CWL 2007-S2 A3, v | [06/01/2017. [ MBS PAYMENT........ovvvririreineinns | eerrverieeineisssninenns | ceerneeens 192,208 | .......... 192,208 ..76,616 0 w4780 | 05/25/2037.
126802 CE 5 |CABMT 2012-2A Al .| 06/15/2017. | MBS PAYMENT ......oovvvrvirinerirens [ rveriererneeinsinnines | v 2,360,000 | ....... 2,360,000 2,361,752 | oo e | i (1,752) (1,752) 2,360,000 | ..ooucrirnriinen | cerrerinerienin | e 0. 11,407 | 06/15/2020.
12684* AJ 7 |CVSHOLDING DD TL. .. | 04/03/2017. | DIRECT ......cooeirrenerierieeirneersnins [ eoeeesseeississssenines | ceoneins 114,832 | ...oooee. 114,832 ...114,832 0 08/15/2021.
12684* AK 4 |CVSHOLDING TL ... |.. | 06/30/2017. | VARIOUS 1,125,458 789 08/14/2021.
12684* AL 2 |CVSHOLDING B-1 TL.coereurerrrerirerennnes .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...ccevermeermereerenes 146 08/14/2021.
14855G AB 7 |CLAST 2014-1Af1.... .| 04/15/2017. | MBS PAYMENT........cccovrvrnrrinrirnns 0 02/15/2029.
14855G AD 3 |CLAST 2014-1B v | . | 04/15/2017. | MBS PAYMENT........cccovrrerinrrrnes 323,628 | .......... 323,628 | ..........323,628 0 02/15/2029.
152314 GB 0 |CXHE 2002-D AFB........ccocovvvrrireirerinrinns .1 06/01/2017. | MBS PAYMENT ......oovoirireirnerinens [ ererrenirseesneniinnines | cerereneens 76,115 | v 76,115 | v 62,870 979 12/25/2032.
152314 KH 2 |CXHE 2004-C AF4 .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirriririirnns 64,303 ..64,303 ..52,756 341 05/25/2032.
15677G AB 0 | CERIDIAN HCM HOLDING INC.. w0 [ 06/15/2017. [VARIOUS......ocooocercieiseresiiieni | eeviesisssisssesiiinnns | covvinnsond 40,969 ..41,000 | ...........41,000 0 09/15/2020.
161175 BD 5 |CHARTER COMM OPT LLC/CAP.............. .. | 06/14/2017. | VARIOUS........oovuerimeirnrinneirneeinns [ e | covneins 127,971 | o 120,000 | ..ooouce 119,962 | oo | e 1 1 05/01/2047.
161546 DZ 6 |CFAB2003-11A5.... .| 06/01/2017. | MBS PAYMENT........ccoovvrrerinrrrnes 794 10/25/2032.
161546 HC 3 |CFAB 2003-6 1A7.... v |- 06/01/2017. MBS PAYMENT........oovvrvmrrrernrnnns . . 166 11/25/2034.
161546  HX 7 [CFAB 2004-1 1B....ccccvviriieriricieriniirinnns .1 06/01/2017. [ MBS PAYMENT .......ovvrriirinirerrenns | verenrseiernsinsirennns s | vvensenns 111,389 | oo 88,589 | ..o [CRRK) ) — 8,364 | .o 69 8,433 02/25/2032.
16162W LF 4 |CHASE 2005-S1 M .| 06/01/2017. | MBS PAYMENT........ccovrrrrrinrrrnes 2,226 (665) (665) 05/25/2035.
16162W MB 2 | CHASE 2005-S2 A15... v [ [06/01/2017. | MBS PAYMENT......ccouvvnivirnirines [ v | v 193,856 0 10/25/2035.
16163E  AE 8 | CHASE 2007-S2 1A5........covvmerirrerieeriris .. | 06/30/2017. | MBS PAYMENT.........ccovrrrerinrrrenes 64 540 (2,539) 03/25/2037.
16163F AG 0 |CHASE 2007-S1A7 .| 06/01/2017. | MBS PAYMENT........cccovrirrinrirnes JESTSURTUIN ERP 362,722 | .......... 356,191 (2,744) 02/25/2037.
162809 B* 7 |CHECKERSDRIVEIN TL .. | 05/02/2017. | CALLED BY ISSUER at 100.000.... | ..ovrerrervernrirernns | crrvern 635,875 | .......... 635,875 3,756 01/05/2022.
166430 AA 6 |CHEST 2014-1AA... ..| 06/15/2017. | MBS PAYMENT 0 12/15/2034.
17025)  AK 9 |CWHL 2007-13 A10 .1 06/01/2017. | MBS PAYMENT (182) 08/25/2037.
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17216*  AA 2 | CINCINNATI LIFE INSURANCE (DAVIS).. | .. | 06/12/2017. | MBS PAYMENT........cccovvvvervrnrrrenes 1,575 | oo 1575 | oo 1,061 1,539 36 1,575 .0 ... | 01/12/2021.
17216* AB 0 |CINCINNATIINS CO (MCDONALD).......... .. | 06/24/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 301 301 122 | ... ..298 3 301 20 ... | 08/24/2041.
172967 BU 4 [CITIGROUP INC.....cccovvvirviiriierneirirnnins .. | 04/19/2017. | CITIGROUP GLOBAL MARKETS... | c.ovvrevvivvernrirerinns | v 4,477,469 | ... 3,911,000 | ....... 4,333,381 | ........... 4,292,220 ((C10L5) [N IR 4,291,615 | .ovvrrvrvieens | e 185,854 | ... 185,854 | ...... 60,692 | 02/22/2033.
172967 LC 3 |CITIGROUP INC .| 05/31/2017. | BNP PARIBAS - LONDON 2,528,775 2,500,000 2,478,387 1,773 2,480,160 .. 48615 | ........ 48,615 | ....... 35,646 | 12/08/2021.
17306S AA 1 |CMLTI 2006-AR3 1A1A. v |- | 06/01/2017. | MBS PAYMENT........cocvrviririrenrnns 29,433 | v 30,538 356 | s | s 29,433 06/25/2036.
17307G  4H 8 |CMLTI2006-WF1 A2C.......cccovvermrvririirnnns .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes 6,345 | ..o 6,345 10 03/25/2036.
17307G 4K 1 |CMLTI 2006-WF1 A2E. .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrirnes JSOTURTRTRI Y 42,213 | oo 42,213 225 . 03/25/2036.
17307G 4L 9 |CMLTI 2006-WF1 A2F. .. | 06/01/2017. | MBS PAYMENT.......cocovvverriririrrnns 230,235 230,235 0 . . . R 03/25/2036.
17307G  GY 8 |CMLTI 2004-NCM2 1CB2 ..| 06/01/2017. | MBS PAYMENT [ESTTURTSUPI RO 196,358 | .......... 196,358 (0 ORI DT 198,293 08/25/2034.
17307G L3 0 |CMLTI 2005-9 21A3. .. | 06/26/2017. | MBS PAYMENT 20,963 11,432 (2,905) 8,527 11/25/2035.
17307G MJ 4 |CMLTI 2004-HYB4 WA .| 06/01/2017. | MBS PAYMENT........ccovrrrerinnrrenes 2114 | s 2,114 ....1,649 41 2,114 12/25/2034.
17307G  PF 9 |CMLTI 2005-WF1 A5... .| 06/01/2017. | MBS PAYMENT........cccovrvrrrinrirnes 4,402 | oo 4,402 ....3,868 98 4,402 11/25/2034.
17307G Y8 5 |CMLTI 2005-12 2A3. .. | 06/26/2017. | MBS PAYMENT 23,647 ..14,940 (187) 08/25/2035.
17309P AD 8 |CMLTI 2006-AMC1 M1 .. | 04/25/2017. | VARIOUS 200,849 | ....... 1,007,068 | ...cccce. 166,796 | .oovevrercircrinrrnes | cevvrverrenineins | veeenne(12,645) | oo | v (12,645) | ..o | e R 09/25/2036.
17309R  AA 0 |CMLTI 2006-AR6 1A1.. .1 06/01/2017. | MBS PAYMENT ......coovivcririirrens 9,989 | oo 11,030 256 08/25/2036.
17309V AQ 6 |CMALT 2006-A4 2A1... ..| 06/01/2017.| MBS PAYMENT 37,367 37,367 739 08/25/2021.
17311F  AD 6 |CMLTI 2007-OPX1 A3 .| 06/01/2017. | MBS PAYMENT........ccconvrirrrinrirnns 51,476 | ovvernees 51,476 229 01/25/2037.
17311F  AE 4 |CMLTI 2007-OPX1 A3B... .. | 06/01/2017. | MBS PAYMENT ......cocovvvrrririrenrnns ..41,328 .41,328 76 01/25/2037.
17311L  AB 7 |CMLTI 2007-AR5 1A2A. ..| 06/01/2017. | MBS PAYMENT 18,713 ..19,491 1,656 . . . 04/25/2037.
17311Y  AA 1 | CBASS 2007-CB3 A1 .. | 06/01/2017. | MBS PAYMENT ......cocvrvirrririnrnns 97,984 572 . 03/25/2037.
17312W  AB 2 |CMLTI 2007-SHL1 M1. .. | 05/24/2017. | CREDIT SUISSE 556,025 469 11/25/2046.
17315 AV 4 |CMLTI 2009-6 10A2 v | -+ | 06/01/2017. | MBS PAYMENT........ccoorirrriniirnes ...6,483 72 01/25/2037.
17315X  AM 3 | CMLTI 2009-9 5A2.........cvvvvmviriricrieriins .. | 06/26/2017. | MBS PAYMENT........cooovrrrerinriranes 56,415 (3,048) 01/25/2037.
17317H AP 9 |CMLTI 2010-8 4A3... ..| 06/25/2017. | VARIOUS revrneeneisenenenes | e 2,424,070 | .......2,682,199 | .......2,075,025 (8,088) 2,053,894 02/25/2036.
17317N AD 3 |CMLTI 2010-10 1A4. .. | 06/01/2017. | MBS PAYMENT ......cocvvverriririnrnns 97,727 | oo 98,015 | ... 83,432 (415) | cvvrvrnerieiies | i 97,727 11/25/2035.
186108 CH 7 |CLEVELAND ELECTRIC ILLUM................ .. | 05/05/2017. | MORGAN STANLEY. 274,875 250,000 | .......... 338,273 (5,164) [ .oovernereirenns | e 272,936 11/15/2018.
189754 AB 0 |COACH INC .. | 06/14/2017. | BANK AMERICA.. e 39,930 | ............40,000 39,802 0 . ....39,802 07/15/2022.
189754 AC 8 |COACH INC ..| 06/27/2017. | VARIOUS vt | e 149,934 | .........150,000 | .......... 149,787 | oo 1 . ..149,788 07/15/2027.
18976G  AF 3 | CMALT 2007-A6 1AB........ccvemrererrrrernens .| 06/01/2017. | MBS PAYMENT........ccconvrrrrrinrirnes JESTSRTUTIN RO 198,825 | .......... 295,087 | .......... 234,696 | .....coconne 234,696 (4,669) 06/25/2037.
20029P AG 4 |COMCAST CABLE COMMUNICAT .. | 05/01/2017. | MATURITY...... JSTRRRO PP 1,250,000 | ....... 1,250,000 | ...... 1,637,073 1,265,277 | oo | eeeeerne(15,277) | s [ (15,277) [ covvvererirrirrinns . 05/01/2017.
20338H AB 9 |COMMSCOPE TECH LLC «.. | .. | 06/14/2017. | MERRILL LYNCH reverneeeennerenienes | e 1,007,500 | ....... 1,000,000 - 0 03/15/2027.
20453K  AA 3 | COMPASS BANK.......cocorirririnriierinenes .| 06/05/2017. | KEYBANC CAPITAL MARKETS..... | ... 249,520 250,000 | .......... 247548 | ..o 247,905 | ..o | e 94 94 04/10/2025.
21036P AQ 1 |CONSTELLATION BRANDS INC.... .. | 05/24/2017.| MORGAN STANLEY. JESTUTRTORRORPII RN 10,152 | ...........10,000 | ...ooovrrrnee 9,991 | oo 9,991 0 12/06/2026.
21036P AS 7 |CONSTELLATION BRANDS INC............... | .. | 05/24/2017. | MORGAN STANLEY 39,900 39,906 0 05/09/2027.
21075W  KC 8 |CONHE 1999-1 B.....covrvverirrereirierersnines .. 1 06/01/2017. | MBS PAYMENT ......cocvvverririrenrnns 22 04/25/2030.
21076P AE 9 |CONTEXTMEDIA HEALTH TERM LOAN B|.. | 06/30/2017. | CALLED BY ISSUER at 100.000.... | ..covevrvrvrerrerirenes 3,409 . 12/22/2021.
210795 QA 1 |CONTL AIRLINES 2012-B.......ccccovrvrrrirnne .| 04/11/2017. | MBS PAYMENT ......coooviviriirinrnns 0 . ...13,176 04/11/2020.
21079N  AA 9 |CONTL AIRLINES 2007-1.......cccovvermrrerrranes .. | 04/19/2017. | MBS PAYMENT.........coovrrrerinrrranes 0 | v | eevrerernnins 53,417 04/19/2022.
21079U AA 3 |CONTL AIRLINES 2009-2.........coccorrerrrnnes .1 05/10/2017. | MBS PAYMENT........cccovrirrrinrirnes (1 USRI ISP 11,812 11/10/2019.
210885 A# 6 | CONTINENTAL CASUALTY (RAGLIN)...... | .. | 06/01/2017. | MBS PAYMENT......cocvvvvrirnirernns 2,184 47 2,184 01/01/2023.
210885 A@ 8 |CONTINENTAL CASUALTY (DAVIS)........ .. | 06/27/2017. | MBS PAYMENT........ccoovrrrrrinrirenes 1,606 38 1,606 [ coooeenreaerirens [ eveererieninnens | veeserieninend (11 I 06/27/2022. | 1..ccvvervrnes
CONTINENTAL ASSURANCE COMPANY
210885 B* 9 |(BIER) .| 06/16/2017. | MBS PAYMENT.........cooovvrrerinrirnes 3,351 | s 3,351 | s 2,159 | oo 3,282 | oo | s 70 70 3,351 | s | e | e (U TR 05/16/2024. | 1...cvvevvrnes
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CONTINENTAL ASSURANCE COMPANY
210885 B@ 7 |(DAVIS) .. | 06/27/2017. | MBS PAYMENT........cccovrrrrrinrernes 2,276 | oo 2,276 | oo 1,570 | e 2,226 | oo | s 50 50 2,276 | oveeveneenenns | cevveneneninnins | e (11 I 06/27/2022. | 1..cvvverrnnes
CNS STRUCTURED SETTLEMENTS INC
210885 C* 8 |(DAVIS) .. | 06/27/2017. | MBS PAYMENT........coovvrrerinrrrenns 3,750 | cvvveirns 3,750 | cvveirnns 2,576 | oo 3,679 | o [ s 71 71 3,750 | v | cervnerienienins | e (1 I 08/27/2023. | 1..cvvvrerrrnes
CNA STRUCTURED SETTLEMENTS INC
210885 C@ 6 |(DAVIS) .| 06/27/2017. | MBS PAYMENT........cooovvrririnrrranns 2,119 40 2,119 ... | 06/27/2022. | 1.
21121%# AC 0 |CONTINENTAL CASUALTY (MORGAN)... |.. | 06/13/2017. | MBS PAYMENT........cocorvrvrnrrrnnnns 1,230 35 1,230 .1 05/13/2021. | 1.
CONTINENTAL CASUALTY COMPANY
21121%  AD 8 |(YOUNG) .| 06/15/2017. | MBS PAYMENT.........coovvrrerinrrrnns 660 660 285 | e (61510 I ORI ISR 10 10 BB0 [ .ooeereererrens | e | e (1 I 09/15/2033. | 1o
211214 AF 3 |CONTINENTAL CASUALTY CO (YOUNG,) | .. | 06/15/2017. | MBS PAYMENT..........cccovmrvrnrrnnnnns 300 300 131 | s 296 | oo . 4 4 300 | v [ e [ e (11 I 09/15/2033. | 1o
CONTINENTAL CASUALTY COMPANY
211214 AG 1 |(YOUNG) .| 06/15/2017. | MBS PAYMENT........ccconvrrrrrinrirnes 750 750 386 | e AT T RS IR 12 12 750 | oo [ e [ e (11 T 09/15/2033. | 1..ccvvverernns
CONTINENTAL CASUALTY COMPANY
21121 AH 9 |(SMITH) .| 06/12/2017. | MBS PAYMENT........ccoovrrrrrinrrrnes 4,200 64 4,200 .110/12/2032. | 1.
PRUDENTIAL INSUR CO OF AMERICA
21121 AK 2 |(MORRIS) .. | 06/20/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 1,500 28 1,500 ... | 03/20/2028.
21121# AL 0 |CONTINENTAL CASUALTY CO (SMITH).. | .. | 06/12/2017. | MBS PAYMENT.........ccocnervririrren 3,000 44 3,000 .110/12/2032.
CNA STRUCTURED SETTLEMENTS INC
21121% AN 6 |(HORSLEY) .| 06/12/2017.| MBS PAYMENT 2,250 . 43 2,250 . | 1211212025,
22541N 5S4 |CSFB2003-10 1A4.......cccvvmrrrervrrrrirenrnns .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirriririrrnns 397 05/25/2033.
22541N W9 6 |CSFB 2003-8 4PPA .. | 06/01/2017. | MBS PAYMENT........coovvrrerinrrrenns 0 04/22/2033.
22541Q 3U 4 |CSFB2003-29 1A1.. ..|06/01/2017. | MBS PAYMENT 368 12/25/2033.
22541Q PZ 9 |CSFB2003-21 4A1.. .| 06/01/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 74 08/25/2033.
22541Q QQ 8 |CSFB2003-21 DB1 ..106/01/2017. | MBS PAYMENT........coovvierrircrrens (125) 08/25/2033.
22541S JT 6 |CSFB2004-AR5 11M2 ver| . | 05/25/2017. | MBS PAYMENT........cocvrvrvrnrierrnns 164 06/25/2034.
225458 2H 0 |CSFB2005-8 7TAT......cooovirerierirrererinni .| 06/01/2017. | MBS PAYMENT........ccovvrrerinrrrenes 107 09/25/2035.
22546M  AQ 9 |CSMC 2005-1R 2A5.... .. | 06/26/2017. | MBS PAYMENT .......ccoovvviriririrrens 1,706 12/26/2035.
225470 DY 6 |CSFB2005-10 3A3. v || 05/01/2017. MBS PAYMENT.........ooovvvmrrririrnnns 0 11/25/2035.
225470 RY 1 |CSFB2005-12 BAT.....covvemrrenerrerirerineens .| 06/01/2017. | MBS PAYMENT........cccoovrvrrrinrirnes 295 01/25/2036.
225470 VM 2 | CSMC 2006-1 3A21. .. 1 06/01/2017. | MBS PAYMENT ......cocovvverriririnrnns [RTSTRSROT IS 47,587 (119) (119) 02/25/2036.
225470 YF 4 |CSMC 2006-2 2A1... v || 06/01/2017. MBS PAYMENT........covvrvrmrrrerirnnns 205,990 (832) (832) 03/25/2036.
2254W0 NP 6 [CSFB2005-11 4AT.....cviiiirirererrreirenenes .. | 06/01/2017. | MBS PAYMENT ......ocvvvirriirinrnns FSOTUSTRTRRI Y 40,958 (824) (824) 12/25/2035.
22822V AE 1 |CROWN CASTLE INTL CORP .| 06/02/2017. | CITIGROUP GLOBAL MARKETS... | ... 259,268 (44) (44) 03/01/2027.
23242T AB 2 |CWL 2006-SD2 2A1B v | .- 06/25/2017. | MBS PAYMENT.......ccconvrirrinrirnes FSOTURTRTRI Y 45,150 45184 | ... . (34) (34) 11/25/2036.
232433 AA 0 |CWL 2006-SD4 Al......covvvirircrirerircerrnens .. | 06/25/2017. | MBS PAYMENT........cooovvrririnnirenes reveerennessrenienes | e 74,883 | ........104,799 | ..........55,624 | .....cccoou 74,059 | ..o . 824 824 01/25/2037.
23243H AF 8 |CWL 2006-24 M1 .. | 05/25/2017. | MBS PAYMENT........coovvrrerinrirnns 137 06/25/2047.
23244F AV 6 |CWALT 2006-J7 1A1 v || 04/01/2017. | MBS PAYMENT.......coovrvirrrirenrnns 496 0 289 11/25/2036.
23244L  AB 7 |CWL 2006-QH2 A1B......coovverrercerrrinirines .. | 06/25/2017. | MBS PAYMENT.........ccoovvrrerinrrrenes 66,314 | ............ 66,314 | ............ 39,986 0 | v | eevrerereeins 39,986 11/25/2036.
23245C AD 2 |CWL 2007-1 2A3 .. | 06/25/2017. | MBS PAYMENT........cccovvirrrinrirnns ..10,063 ..10,063 ....5,296 550 . ....10,063 07/25/2037.
233046 AD 3 |DNKN 2015-1A A2Il. w1 05/20/2017. MBS PAYMENT.........ocovvvmrrririrnnns rerernennn 11,500 11,500 | ...........11,500 | ... . . 0 . ....11,500 02/20/2045.
23313* AA 2 |DENTAL CARE ALLIANCE REVOLVER.... |.. | 06/15/2017. | VARIOUS 235,430 235430 | .......... 235,430 | ..o | e | e (0 RPN DT 235,430 07/02/2021. | 2....ccovvvnnes
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23313* AB 0 |DENTAL CARE ALLIANCE TERM LOAN... |.. | 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 6,281 ...6,228 53 6,281 07/03/2021.

23313@ AA 0 |DENTAL CARE ALLIANCE TLB................ .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...coverereerererrinns | worerercens 12,375 | .. 12,297 | .. . T T 12,375 07/03/2021.

23333Y AD 7 |DSLA 2007-AR1T 2A1B.....ooovnirrriisriiiniinne .| 06/19/2017. | MBS PAYMENT........ccoovvvvrrrinrirnns 36,442 | oo 82,419 | .o 29,450 | ..oovvvriirnns 32,641 | .o 3,800 | .o | s 36,442 04/19/2047.

23357@ AA 7 |[DTLRINC-TL .| 04/28/2017. | CALLED BY ISSUER at 100.000.... |... 5,664 5,664 | o 5,607 48 5,664 10/15/2020.

25150Q AB 3 |DBALT 2006-OA1 A2 v | | 06/25/2017. | MBS PAYMENT......covvviivirnirnnns RN 100,369 | ..........174,730 85,960 1377 | | e 100,369 02/25/2047.

25150X AC 6 |DBALT 2007-OA5 A3.......ccooomvveirirriierinns .. | 06/25/2017. | MBS PAYMENT........cccoovrrverinriranes vt | e 127,980 | .......... 343,566 | .......... 159,758 1,342 | e | e 127,980 08/25/2047.

25179M AV 5 |DEVON ENERGY CORPORATION .. | 05/16/2017. | J.P. MORGAN JESTSRUTIN RO 334,541 | .......... 290,000 ....288,201 42 ..288,463 12/15/2025.

25272K  AA 1 |DIAMOND 1 FIN/DIAMOND 2 wr | . | 04/05/2017. | WELLS FARGO SECURITIES LLC | ..evvvvvvviviiniverinns | crrvei 686,402 | .......... 670,000 ....670,017 (1) . ..670,012 06/01/2019.

25403# AB 2 |DILIGENT CORP - TL..couvvureerrrerirerircens .. | 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...ccvvermreerrrerires | cevreerrenens 3,784 61 3,784 04/14/2020.

25403# AC 0 |DILIGENT CORP - TRANCHE B-1 TL .. | 06/30/2017. | VARIOUS 910 13 910 04/14/2020.

254700 AM 1 |DISCOVERY COMMUNICATIONS, .| 05/10/2017. | GOLDMAN SACHS.........cccovvvnrrunne vt | e 378,193 LIS T ST I 379,295 03/13/2024.

25591@ AA 8 |DLR RESTAURANTS, LLC. ..| 05/01/2017. | DIRECT... revneeneserenienes | e 4,543,845 | ......6,546,675 | ......4,543,845 | .......... 4,478,862 | ........04,982 | ..ccooosvmmrrimnns | e | e 64,982 | ..oocverreiiinns | e 4,543,845 04/18/2018.

26223N  AD 7 [DRUG 2012-1 A1. .. | 04/15/2017. | MBS PAYMENT 7,385 0 7,385 07/15/2024.

262230 AC 3 |DRUGB 2014-1Af1... .. | 04/15/2017. | MBS PAYMENT........ccvovrrrrrinrrrnes 30,462 rerenennn 30,462 (1 PO ISP 30,462 07/15/2023.

26223U AD 1 |DRUGB 2014-1 A2 .| 04/15/2017. | MBS PAYMENT ......ccoviviriirinrns e | e 152,309 | ..........152,309 | .......... 152,307 166 [ .o | e 152,309 07/15/2023.

26442E  AA 8 |DUKE ENERGY OHIO INC. ..| 04/03/2017. | PRIOR PERIOD INCOME.... e 0 04/01/2019.

26884A 1 |ERP OPERATING LP .| 06/15/2017. | MATURITY...... 221,000 221,000 | .......... 219,519 | oo 221,000 (0 ORI ISV 221,000 06/15/2017.

MITSUBISHI UFJ TRUST AND

26884T 0 |ERAC USA FINANCE LLC......cccovvvrcrrnnns .| 05/15/2017.| BANKING CORPORA [ .civeines | s 2,180,460 | ....... 2,000,000 | ...... 2,286,440 | ........... 2,196,346 | ...oovvovrrrrres | e (19,100) | vooververceres [ e (19,100) 2,177,246 | ..o | o 3214 | o 3214 | ... 66,208 | 10/01/2020.

26884T AQ 5 |ERAC USAFINANCE LLC.....cccoovvvvrvrrns .. | 05/31/2017. | VARIOUS ST PR 1,997,200 | ....... 2,000,000 | ...... 1,997,240 | .......... 1,997,525 | .oovvviriririinne 192 [ | v 1,997,716 | oo [ v (516) [ vvrreren (516) | ....... 25,350 | 12/01/2021.

278265 AC 7 |EATON VANCE CORP.... .. | 05/08/2017. | CALLED BY ISSUER at 102.118.... | ..ccovvvervcvrvririrnes | s 1,021,180 | ....... 1,000,000 ....998,620 21,180 1,021,180 [ oo e | 0 [ 38,639 | 10/02/2017.

278265 AE 3 |EATON VANCE CORP.... ... | .. | 05/30/2017. | VARIOUS 212,680 210,000 10 04/06/2027.

295242 A# 8 |ERIE FAMILY LIFE INS CO (GOINS)......... .| 06/01/2017. | MBS PAYMENT........ccoovrrrrinrrranns 29 12/01/2030.

29652* AB 6 |ESOLUTIONS TL .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...cccevereermrreerernnes 311 02/28/2022.

302567 AA 0 |FPL ENERGY AMERICAN WIND. ... |.. | 06/20/2017. | SINK........... 96 06/20/2023.

30605Y AB 7 |FLCON 2017-1 A..oocevrerceeinerierieeeneens .. | 06/15/2017. | MBS PAYMENT.........coovvrrerinrirnes 1 02/15/2042.

FARMERS NEW WORLD LIFE

310225 B* 7 |INS(KENSINGER) .| 06/01/2017. | MBS PAYMENT.........coovvrrerinrrrnes 1,967 42 07/01/2023.

3137BK WA 4 |FHMS KP02 A1 .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrrrnes [ESTSURUIN RO 413,852 546 01/25/2020.

3137BP W5 4 |FHMSKF17 A.. v | . | 06/25/2017. | MBS PAYMENT.......ocvrverririrerrnns 30,989 7 03/25/2023.

31434# AA 5 |FEEDER SUPPLY - REV.......ccconvvniiiniiine .| 04/28/2017. | CALLED BY ISSUER at 100.000.... | ... 5,521 0 04/14/2021.

31434# AB 3 |FEEDER SUPPLY - TL. .. | 05/31/2017. | CALLED BY ISSUER at 100.000.... | .c.ovvererererervrineeres | v 14,626 JRTR . . 151 04/14/2021.

31659E AC 2 |FMIC 2006-2 2A2 v | | 06/25/2017. | MBS PAYMENT........ovvviriniircrnnes 229,658 229,658 | ... . . 4,508 08/25/2036.

31659T EZ 4 |FMIC 2006-1 A3.......vvmmrvrirrereriseineiin .. | 06/25/2017. | MBS PAYMENT........ccconvrrrrrinrirnes FSOTURTRTRI Y 44175 | oo 44175 | oo 28,662 | ..oovonrires 43,465 | ..o | s 710 710 06/25/2036.

31679B AF 7 |FIFTH STREET FINANCE COR................ .. | 06/27/2017. | JANNEY MONTGOMERY SCOTT. | ..cvcrvrvvvrvernerverinns | v 1,001,250 | ....... 1,000,000 | ....... 1,001,550 | ...cooene 1,001,115 | oo (246) (246) | covoovveeiierres | s 1,000,869 | ....ovrvveviinns | v 381 | o 381 | o 40,490 |03/01/2019.

FIREMANS FUND INSURANCE CO

31825# AB 0 |(RHODEN),9031 .| 06/28/2017. | MBS PAYMENT ......cocovvverririrenrnns 4,456 7 4,456 11/01/2030.

31825# AC 8 |FIREMANS FUND INS CO (RHODEN)...... | .. | 06/28/2017. | MBS PAYMENT..........cccocouvvrerernnns 5,227 82 5,227 11/01/2030.

32007U BR 9 |FIRST DATA CORPORATION.........ccovevuuee .| 04/30/2017. | CALLED BY ISSUER at 100.000.... |... 30,586 A34 [ e | e 30,586 | ..oorercerrin [ e 03/24/2021.

320277 AG 1 |FFML 2006-FF7 M1 .. | 05/25/2017. | MBS PAYMENT 33,128 33,128 05/25/2036.

32027N  JB 8 |FFML 2004-FFH2 M4.. .. | 06/26/2017.| MBS PAYMENT O 2,104 06/25/2034.

32051G  2Z 7 |FHAMS 2006-FA2 1A5.... .1 06/01/2017. | MBS PAYMENT.......c.ovvvvivirrirernns 98,013 99 [ | e 98,013 | oo | e 05/25/2036.
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32051G  3A 1 |FHAMS 2006-FA2 1A6.... .| 06/01/2017. | MBS PAYMENT........cooovvrvnirinrrrnes 82,486 91,923 6,771 05/25/2036.
32051G BD 6 |FHASI 2004-AR6 2A1 wer | .. [ 06/01/2017. | MBS PAYMENT.......ovvniirrrireinne 92,788 | .ocvvrnet 92,788 3,202 12/25/2034.
32051G  ET 8 |FHASI2004-AR7 B1.....ovvvrivrrirerircireenns .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnns revrneeensensiesenes [ | 5,976 (224) 02/25/2035.
32051G S8 9 |FHAMS 2006-FA1 1Ab5.... .. | 06/01/2017. | MBS PAYMENT.........ccovrrmerinrrrnes 291,868 327,176 2,243 . 04/25/2036.
32051G  ZS 7 |FHAMS 2005-FA9 A4A.... v |1 06/01/2017. | MBS PAYMENT .......covrviirvrinnnins | crverernererrenneninns | creeenn 306,465 | 1. 374,072 | ... 325,189 | i 325,189 | oo | reeenn(13,520) [ o | e (13,520) [ ..coovvrerrrirerns . . . 12/25/2035.
321130 AE 5 |FNLC 2005-1 M4.......ovvoirirircrinnrircrirens .. | 06/25/2017. | MBS PAYMENT........cccoovrrverinriranes (176) | cevovvveeriveries | e 05/25/2035.
32115B  AA 8 |FNLC 2007-1 A1.. .. | 06/25/2017. | MBS PAYMENT........ccconvvurrinrirnes . . 482 . 08/25/2037.
32115B  AC 4 |FNLC 2007-1 A3.. .. | 06/25/2017. | MBS PAYMENT .......cocovvverriririnrnns . ..44,635 ..83,536 . 1,229 ....84,765 09/25/2037.
33842H AG 0 |FLAGS2013-7AC... .| 04/20/2017.| MBS PAYMENT .2,000,000 .1,958,000 .1,971,989 28,011 28,011 2,000,000 01/20/2026.
34530E AD 9 |FORDO 2013-B A4.. .. | 04/15/2017. | MBS PAYMENT (85) 08/15/2018.
34530K AB 9 |FORDO 2014-B A3.. .. | 06/15/2017. | MBS PAYMENT.........ccoovvrrerinrrrnes 299,704 299,704 83 10/15/2018.
34530P AD 4 |FORDO 2014-C A3.. .| 06/15/2017. | MBS PAYMENT........coconvrvrrrinrirnes 272,930 272,930 285 05/15/2019.
345300 AD 2 |FORDO 2015-A A3.. . 106/15/2017. | MBS PAYMENT ......ccovvmriiviinninns [ v | cvverenns 312,903 | ......... 312,903 (111) 09/15/2019.
RBC CAPITAL MARKETS
345397 VR 1 |FORD MOTOR CREDIT CO LLC .| 05/25/2017. | LONDON 253,587 230,000 | ..........263,362 | ............. (1,935) . 02/01/2021.
34956X AC 4 |FCOI 2005-1A A1 v | | 06/15/2017. MBS PAYMENT......cooovvrvnrircrirnnns 693,881 | .......... 693,881 | ..........604,544 | .............687,350 |... B I 6,531 . ..693,881 07/15/2019.
34959L  AS 2 |FCF 2012-5ABR.....oiivciiririieeiseieiie .| 05/15/2017. | CALLED BY ISSUER at 100.000.... | ...c.ovvereerrrereinns | wveens 3,000,000 | ....... 3,000,000 | ....... 3,000,000 | ..coovrnee 3,000,000 | .coooveeriienins [ e 0 3,000,000 08/15/2022.
34959y AL 9 [FCO2014-3AC... .. | 04/07/2017. | MBS PAYMENT ......cocvvvirririrenrnns JSTRRRO PP 1,500,000 | ...... 1,500,000 | ....... 1,455,600 .1,473,936 26,064 | ..ooovorreriiens | e 1,500,000 04/28/2026.
34960F AG 8 |FCO2014-5AC... woe |- [ 04/10/2017. | MBS PAYMENT.......vvvririrircnnnne JEOTUTRTRI OV 2,000,000 | ....... 2,000,000 | ...... 1,960,600 | ...........1,962,416 37,584 2,000,000 10/15/2026.
35671D BC 8 |FREEPORT-MCMORAN C&G................. .. | 05/19/2017. | GOLDMAN SACHS.........ccocovirrvrnnee ST PR 2,957,500 | ....... 3,500,000 | ....... 3,008,855 | ........... 3,021,217 2,812 3,024,028 | ...coovvvriciins | e (66,528) | ........ (66,528) | ..... 131,935 | 03/15/2043.
35671D BP 9 |FREEPORT-MCMORAN INC.. .| 06/27/2017. | EXCHANGE.. (139) 11/15/2020.
35671D BT 1 |FREEPORT-MCMORAN INC.. ... | .. | 06/30/2017. | EXCHANGE.. (591) 02/01/2022.
35729P EH 9 |FHLT 2004-2 M5........coccovverrinnireriieinns .| 04/25/2017. | MBS PAYMENT 106 07/25/2034.
361988 AE 8 | GSRPM 2002-1A M1 .| 06/25/2017.| MBS PAYMENT 2,646 11/25/2031.
36228F K2 1 |GSR 2004-3F B1 v | | 06/01/2017. | MBS PAYMENT (1,067) 02/25/2034.
36228F P9 1 | GSAMP 2004-NC1 B1...ccoovvorrereerrrinirnnas .| 06/25/2017. | MBS PAYMENT 866 03/25/2034.
36228F Q2 5 | GSAMP 2004-NC1 B2. ..| 06/30/2017. | MBS PAYMENT 3,959 03/25/2034.
36228F US 3 | GSR 2003-7F 5A5 .| 06/25/2017. | MBS PAYMENT (32) 10/25/2032.
3622EC AA 4 | GSAA2007-5 1AV1 .| 06/25/2017. | MBS PAYMENT 90 03/25/2047.
3622EL AC 0 | GSAA2006-18 AF3A .. | 06/01/2017. | MBS PAYMENT 0 11/25/2036.
3622EL AF 3 | GSAA 2006-18 AF5A... ..| 06/01/2017. | MBS PAYMENT (136) 11/25/2036.
3622MA  AB 7 | GSAMP 2007-FM1 A2A... .. | 06/25/2017. | MBS PAYMENT 388 12/25/2036.
3622MW BG 7 |GSR 2007-3F 1A3 ..| 06/01/2017. | MBS PAYMENT (1,380) 05/25/2037.
362341 6T 1 |GSR2006-1F 1A11.. .| 06/01/2017. | MBS PAYMENT........cccoovrirrrinrirnes 85,610 0 . ....85,702 02/25/2036.
362341 7S 2 | GSR 2006-1F 4A1.... .. 1 06/01/2017. | MBS PAYMENT.......cocvvvirriririirnns JRTRRR SR 810,177 | .........857,671 | ........807,542 | ..0cc0.e00.807,542 | oooioiiivies [ e (11,312) i | v (11,312) [ v | e 796,230 02/25/2036.
362341 NJ 4 |GSR 2005-7F B1.. ..| 06/01/2017. | MBS PAYMENT (478) 934 09/25/2035.
362341 WZ 8 | GSR 2005-AR7 2A1. .. | 06/01/2017. | MBS PAYMENT ......ocvrverrrirerrnns 208,932 208,932 (U RO ISP 200,333 11/25/2035.
362341 X4 6 |GSR 2005-9F 1A16.. .| 06/01/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 23,794 34,130 ..16,350 1,656 ...23,794 12/25/2035.
36242D CH 4 |GSR 2004-8F 2A3 ..| 06/01/2017. | MBS PAYMENT 94,367 ..94,367 ..86,151 917 94,367 09/25/2034.
36242D HR 7 [ GSAMP 2004-AHL M2. .. | 06/20/2017. | MERRILL LYNCH JSTRRRO PP 1,203,206 .1,286,851 .1,061,652 .1,091,398 8,714 ,100,112 08/25/2034.
36245D AD 2 | GSAMP 2006-FM2 A2C... .. | 06/25/2017. | MBS PAYMENT........ccovrrrrrinrirnes 64,578 ..64,578 ..64,145 433 ...64,578 10/25/2036.
362457 AC 9 | GSAMP 2006-FM3 A2B... . 1 06/25/2017. | MBS PAYMENT......c.ovvoviviririrernns e | e 115,518 115,518 114,042 1,476 115,518 11/25/2036.
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36246L AE 1 | GSMS 2007-GG10 A4 .| 05/01/2017. | MBS PAYMENT........ccooovvririnriranes 307,566 307,566 309,464 | . [ e (1,898) (1,898) [ ..o | erirerieeeree307,566 [ oo [ vvrerineriienns | vevevrivenennn0 [ 6,373 | 08/10/2045. | 1FM....
362611 AA 3 | GSR 2006-8F 4A1 .| 06/01/2017. | MBS PAYMENT .....oecvvivieinerinenns [ everrenirneensesinnines | eoererneens 12,489 | ... 14,573 358 09/25/2036. | 1FM....
362669 BM 4 | GSR 2007-4F 3A11 .1 06/01/2017. [ MBS PAYMENT .......cvovviiiiririiranns | vevvrereninereseneireninns | cvvveiins 149,909 | .......... 151,983 1,902 07/25/2037. | 1FM....
36297T AC 6 |GSR 2006-AR2 2A2.... .| 06/01/2017. | MBS PAYMENT........ccvoivirrircrnnes 325,452 338,914 3,445 04/25/2036.
INTEGRITY LIFE INS CO (GARCIA-
368770 A* 4 |KOROTNEY) .. | 06/25/2017. | MBS PAYMENT.........coovrrrerinrrrnes all " 390 12 Al 0. 10/25/2026.
37045V AK 6 | GENERAL MOTORS CO......cocoovvrrrrirrrinns .| 04/19/2017. | MERRILL LYNCH.......covvnirierirerinns [ overreeineineniineines | e 2,302,680 | ....... 2,000,000 | ....... 2,332,340 (1,577) 2,330,763 | oo | e (28,083) 28,083) 04/01/2036.
NOMURA SECURITIES
37045X AW 6 |GENERAL MOTORS FINL CO.......c.ovvvvneee .| 04/13/2017.|DOMESTIC [ | e 2,015,320 | ....... 2,000,000 | ...... 1,981,160 | ...ccoonee 1,983,146 [ ..o | v 873 L4 T N IR 1,984,019 | .o [ e 31,301 | oo 31,301 | ....... 36,225 | 04/10/2022. | 2FE............
GENWORTH LIFE AND ANNUITY INS
37249@ AB 7 |(MAKUAOLE) .| 06/15/2017. | MBS PAYMENT........coooivirirircrines 3,600 | oo 3,600 | .ooverreees 2124 | s 3,531 | oo [ s 70 70 3,600 | .o | e | e (11 TR 02/15/2026. | 3.......cvvvvnes
GENWORTH LIFE AND ANNUITY INS.
37249@ AC 5 [(SHIRLEY) .| 06/15/2017. | MBS PAYMENT.......coovvvirririrines 1,875 | oo 1,875 | oo 1156 | v 1,836 | oo | e 39 39 1,875 [ oo [ | e (V1 TN 12/15/2024. | 3................
GENWORTH LIFE AND ANNUITY INS.
37249@ AD 3 [(HUNTER) . 1 06/28/2017. | MBS PAYMENT......c.ovvvvvviriirernns 8,888 | ..o 8,888 | ..o 4,646 | ..o, 8,685 | ...oovverirnne 203 203 8,888 | ... | e | s (1 I 03/28/2026. | 3.......covvvnve
GENWORTH LIFE AND ANNUITY INS.
37249@ AE 1 [(HUNTER) .| 05/28/2017. | MBS PAYMENT.......coonieirririinnns 5,976 | oo 5,976 | ccoovvrnen. 3,830 | oo 5,999 | .o (23) (23) 5,976 | oo | cereerieeninnin | e (11 I 03/28/2027. | 3....covvvvrnes
GENWORTH LIFE AND ANNUITY INS
37249@ AH 4 |CO(THOMAS) .| 06/27/2017. | MBS PAYMENT.......cvvrivirircrnnns 1,650 29 1,650 06/27/2027.
GENWORTH LIFE ANNUITY INSUR CO
37249@ AR 2 [(HUNTER) . [ 06/28/2017. [ MBS PAYMENT .......ovvvmrirneriierines | vererererneessnrneniienes | vvevseinns 12,200 | cooovcreneee 12,200 | .covovvrrnne 9,263 | oo 12,216 | .o, (16) (R1) )| TN IR 12,200 | oo | verererieeeni | e (1 I 03/28/2027. | 3....coovvvrnes
GE CAPITAL ASSIGNMENT CORP
37249@ AV 3 [(HANLON) .| 06/01/2017. | MBS PAYMENT.......cooivirririrines 1,500 | oo 1,500 | oo 918 | e TATA | e | e 26 26 1,500 [ oo [ | e 0 | oo 01/01/2027. | 3....cvevervrns
GENWORTH ANNUITY SERVICE CORP
37249@ AW 1 [(BRESSLER) . 1 06/15/2017. | MBS PAYMENT.......c.ovvvvvrrrrrarninns 825 825 618 | v 807 | oevverierienns | e 18 18 825 [ s [ e | e (VI I 08/15/2020. [ 3.......corveene
GENWORTH LIFE AND ANNUITY INS.
37250@ AA 5 [(CONDOS) .| 06/26/2017. | MBS PAYMENT.......coonvvirrirrinnns 1,200 | oo 1,200 | oo 795 | oo, UAT | e | e 29 29 1,200 [ oo [ oneineiinnienns | e (11 I 06/26/2022. | 3.......ccvvveve
GENWORTH LIFE AND ANNUITY INS.
37250@ AD 9 |(PAYNE) . | 06/24/2017. | MBS PAYMENT........coonivirrinrinns 750 750 345 | s T T/ RS I 13 13 750 | oo [ e [ e (11 I 03/24/2028. | 3.......ccvuune
GENWORTH LIFE AND ANNUITY INS.
37250@ AE 7 |(BECKLER) .| 06/21/2017. | MBS PAYMENT.......ccooiviirirernnas 3,000 | oo 3,000 | covvernnens 1,584 | v 2,947 | oo | s 53 53 3,000 | .veererrerenns | cererererenrenins | e (1 I 11/21/2028. | 3......ccoonee.
GENWORTH LIFE AND ANNUITY INS.
37250@ AF 4 |(TEXIDOR) .| 06/03/2017. | MBS PAYMENT.........ccvoivirieircrnnes 2,701 | e 2,701 | e 1,608 | ..o 2,646 | oo [ s 55 55 2,707 | v | cerreereeieeins | e (1 I 12/03/2026. | 3.........o......
GENWORTH LIFE AND ANNUITY INS.
37250@ AL 1 [(THOMAS) .| 06/27/2017. | MBS PAYMENT........covoiviriririrines 1,050 | oo 1,050 | oo 639 | .o 1,030 | oo | e 20 20 1,050 [ oo [ | e (V1 I 08/27/2027. | 3....covvvvrns
GENWORTH LIFE AND ANNUITY INS.
37250@ AM 9 |(AGUIRRE) .| 06/17/2017. | MBS PAYMENT........ovvnriirrirrinnns 1,050 | oo 1,050 | oo L3157 I A 1,031 | o | e 19 19 1,050 [ oo [ oreineiiinsieens | e (11 I 01/17/2025. | 3....coovvvvnncs
GENWORTH LIFE AND ANNUITY INS.
37250@ AN 7 |(EMERY) .| 06/27/2017. | MBS PAYMENT.......covnvrirriiinnns 1,250 | oo 1,250 | oo 988 | .o 1,215 | o | e 35 35 1,250 [ oo [ oneineiiinsinens | e (11 I 12127/2019. | 3....ovvvnnevn.
GENWORTH LIFE AND ANNUITY INS
37250@ AQ 0 [(BRITTIAN) .| 06/09/2017. | MBS PAYMENT........ccooivirrirernnas 2,700 | covvrrrnnn 2,700 | covrvrnnens 1773 | e 2,641 | oo | s 59 59 2,700 | v | cereeeereeninnins | e (1 I 10/09/2022. | 3.......cconee.
GENWORTH LIFE AND ANNUITY INS.
37250@ AR 8 |(BUTLER) .| 06/15/2017. | MBS PAYMENT........cvvoivirrircrnnes 2,152 | s 2,152 | s 1,602 | .o 2,096 | oo | s 56 56 2,152 | oo | e | e (1 T 04/15/2020. | 3......oovvvvnee
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GENWORTH LIFE & ANNUITY INS CO
37250@ AV (BUTLER) .| 06/15/2017. | MBS PAYMENT.......ccooivirrirennnes 2,462 | o 2,462 | i, 1,738 | e 2804 | s | s 58 58 2462 | oo | e | eererineneen0 i 04/15/2020. | 3......oovvvvnes
GENWORTH LIFE & ANNUITY INC
37250@ AX (CARPENTER) .| 06/02/2017. | MBS PAYMENT.......cvvoivireircrnnes 993 993 A82 | e 979 [ | e 14 14 993 [ e | e | vereeenereen0 [ 12/02/2035. | 3......ccconne.
GENWORTH LIFE & ANNUITY INS CO
37250@ BA (HAYNES) . | 04/08/2017. | MBS PAYMENT........cooniviriririranes 5624 | ..ot 5624 | ..o 3,986 | .oooereernnn5,683 | i (59) (59) 5,624 | ..oovvvverrenns | e | 0 i 04/08/2021. | 3.....ooovvvvnes
GENWORTH LIFE AND ANNUITY INS CO
37250@ BJ (QUINN) .| 06/29/2017. | MBS PAYMENT.......cvvoiviiririrines 3,000 | oo 3,000 | oo 2173 | 2,929 [ | e 71 71 3,000 | .o | e | 0 i 05/06/2023. | 3.......ovvvvne
GENWORTH LIFE ANNUITY INS CO
37250@ BK (HAYNES) . | 04/08/2017. | MBS PAYMENT.......cooniiirrirrinnns 21,632 21,632 | oo 16,041 | oo 21,843 | e (211) (211) | ceerreneiieines | i 21,632 | oo e | e | 04/08/2021. | 3....oovrvrncs
GENWORTH LIFE & ANNUITY INS CO
37250@ BL (GIBSON) .| 06/16/2017. | MBS PAYMENT.......coonieirririnnns 2,387 2,387 36 2,387 10/16/2032.
GENWORTH LIFE INSURANCE CO OF
37250@ BQ NY (JONES) .| 06/01/2017. | MBS PAYMENT........ovvovvrrrirernnas 3,000 .3,000 46 3,000 02/01/2031.
GENWORTH LIFE & ANNUITY INS CO
37250@ BR 7 [(GIBSON) .. | 06/16/2017. | MBS PAYMENT.........cooovvrmerinrrrnns 1,108 .1,108 16 1,108 10/16/2032.
37250@ BX 4 |JAMESTOWN LIFE INS CO (COLEMAN).. | .. | 06/20/2017. | MBS PAYMENT........ccocosvvmmrinerns 6,722 6,722 129 6,722 10/20/2022.
37250@ CC 9 |STATE FARM GENERAL INS CO (FOSS). |.. | 06/29/2017. | MBS PAYMENT........ccccovvvuivinir 2,800 | .ooorrrnnn 2,800 43 2,800 08/06/2031.
37250@ CD 7 |JAMESTOWN LIFE INS CO (GIBSON)...... .| 06/16/2017. | MBS PAYMENT.......ccoovvrrrrirrrrnes 955 955 13 955 10/16/2032.
37250@ CG 0 [JAMESTOWN LIFE INS CO (WALLACE)... | .. | 05/20/2017. | MBS PAYMENT.........cocovvvrerrrirrnrns 50,000 50,000 (1,554) [ v | e 50,000 | coovvrrverinies | cerrrrerennninees | rvrnrrenreenen s 05/20/12027. | 3....coovvevenne
GENWORTH LIFE AND ANNUITY INS.
37252E  A@ (CARR) .| 06/12/2017. | MBS PAYMENT........ooonieirricinnes 405 405 242 | o396 | e 9 9 405 [ .o | e | eeereneienn0 s 11/112/2024. | 3................
GENWORTH LIFE INS CO NEW YORK
37252E  B# (PHIFER) .| 06/01/2017. | MBS PAYMENT.......cconirirrieinns 600 600 361 | ceierieenenD89 | s [ s 11 1 B00 [ .o | eeerenireienes | eerreinerienn0 s 11/01/2027. | 3.
GENWORTH LIFE INSURANCE CO OF
37252E  C# NY (JONES) .| 06/01/2017. | MBS PAYMENT........cvvoivirrircrnnes 3,125 | s 3,125 | o 1,613 | 3077 | s | s 48 48 3125 | s | e | 0 02/01/2031. | 3..cocvverrrnes
GENWORTH LIFE INSURANCE CO OF
37252 C* NY (JONES) .| 06/01/2017. | MBS PAYMENT........coonivirrireranes 2,180 | covvrirns 2,180 | oo 1,205 | v 2,145 | s | s 36 36 2,180 | v | e | e 0 i 02/01/2030. | 3....oovrvrnes
GE CAPITAL ASSIGNMENT CORP
37252E  E* (PAGE-TARVER) .. 1 06/01/2017. | MBS PAYMENT ......cocvvverririrenrnns 9,879 | v 9,879 | v 4,252 | oo T8 [ | s 101 101 9,879 [ vvveverernens | cerernersenninns | ververeenrneenen0 | e 03/01/2043. | 3....coovvvrerne
37363# AA GEORGIA PINE CLOTHIERS REVOLVER | .. | 06/30/2017. | PRIOR PERIOD INCOME.............. revtneeesissnnensenes | s | s | s | s | s | e 0 | ereererneernenis | e | versennnennnnes | cersneeensnnens | eevneniennneens0 | e 4 11171312021 | 2.
37363# AB GEORGIA PINE CLOTHIERS TERM LOAN| .. | 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 2,589 23 2,589 | o | v | 0 | s 79 | 11/13/2021. | 2.
GEORGIA PINE CLOTHIERS - 2ND
37363# AC 3 |AMNDTL .| 06/30/2017. | CALLED BY ISSUER at 100.000.... |... 170 2 11/13/2021.
374270 AF 7 |GETTY IMAGES INC .| 06/30/2017. | VARIOUS 31,008 . 7,132 10/18/2019.
37875Q AA 4 |GLENN POOL OIL & GAS TR .. | 06/02/2017. | VARIOUS (2,668) (2,668) | ... (136) 08/02/2021.
38143Y AC 7 |GOLDMAN SACHS GROUPINC.... ..| 06/08/2017. | TENDER OFFER 467,787 370,000 218 05/01/2036.
38148L AE 6 | GOLDMAN SACHS GROUP INC.... ... |.. | 06/19/2017. | BARCLAYS AMERICAN.. 2,570,725 2,500,000 76 05/22/2025.
395388  AJ 3 | GPMF 2006-AR6 2A2..........cccvvrvmrrierires .. | 06/25/2017. | MBS PAYMENT........cccovvvvirinrrrenes 22,806 | ..ovvones 48,221 841 10/25/2046.
39538R  BX 6 |GPMF 2005-AR3 1A2.. .. | 06/25/2017. | MBS PAYMENT........coovrrrrrinrrrnes 22,686 22,686 63 08/25/2045.
39538W EN 4 | GPMF 2005-AR5 4A1.. .. | 04/30/2017. | VARIOUS 492,944 563,488 436,012 | .oovereerni835,560 | v | 11,030 [ | v 11,030 | .o 11/25/2045.
39538W GG 7 | GPMF 2006-AR2 3A2........cccoovevrerirrerenns .. | 06/25/2017. | MBS PAYMENT.........coonvvvrerinrrrenes SOOI Y 40,998 55,749 26,454 | oo 39,088 | o | s 1,910 1,910 03/25/2036.
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39539K AE 3 | GPMF 2007-AR1 2A1B......coovvvriviririiirinne .| 06/25/2017. | MBS PAYMENT 29,366 81,762 27,359 | coooieernn27,938 [ v | s 1,428 1,428 29,366 | ...ocvverrrrenies [ e | eerrneiirennen0 [, 337 | 03/25/2047. | 1FM...........
GRX LLC DEFERRABLE INT NT CL A
40053R AA 0 |4/A2DTD .. | 04/24/2017. | MBS PAYMENT 260,293 260,293 0 07/01/2023.
40431K  AE 0 [HALO 2007-WF1 AB......ccoverierirrererrnnins .. 1 06/01/2017. | MBS PAYMENT ......coocoomvimrrmerirenes [ ererierirseesseinsines | eorerereens 11,874 0 12/25/2036.
40431X AA 0 [HFCHC 2007-3 APT.... ..| 06/20/2017. | MBS PAYMENT 165,890 | .........165,890 | ..o, 111,457 | i 148,737 | e | el 17154 | i [ 17,154 | i, 11/20/2036.
40432B  AZ 2 |HALO 2007-2 3A6 ..| 06/01/2017.| MBS PAYMENT 58,946 248 09/25/2037.
40963K AA 4 |HANA2014 A .. | 06/25/2017. | MBS PAYMENT ......coovuiririrnerinenns [ everrenirneeneniinninns | eoererneens 13,667 133 01/25/2040.
41161P KB 8 [HVMLT 2004-11 2A2B. .. | 06/19/2017. | MBS PAYMENT 50,862 ...58,885 232 01/19/2035.
41161P  QV 8 |HVMLT 2005-8 1A2B... .| 06/19/2017. | MBS PAYMENT ......coocoomvimerrcrirenns [ everierirneenseinsines | eoreveneens 79,115 193,738 (1,274) 09/19/2035.
41161X AD 8 [HVMLT 2006-9 2AB1... .. | 06/19/2017. | MBS PAYMENT 38,602 | .......... 353,613 | oo 51,486 | e | e | oo (14707) | s [ (14,707) [ oo 11/19/2036.
41165B AE 0 |HVMLT 2007-6 2A1C.. .| 06/30/2017. | MBS PAYMENT 54,577 54,577 1,666 08/19/2037.
HARTFORD LIFE INSURANCE
41660* AZ (HATHAWAY) .| 06/01/2017. | MBS PAYMENT 2,532 2,532 55 01/01/2023.
HARTFORD LIFE INSURANCE
41660* BE (BRIMMER) .. | 06/01/2017. | MBS PAYMENT 1,725 1,725 38 07/01/2022.
41660* BH HARTFORD LIFE INSURANCE (RETTIG). | .. | 06/01/2017. | MBS PAYMENT 1,350 1,350 24 09/01/2028.
HARTFORD LIFE INSURANCE
41660 BJ (ROQUEMORE) . | 06/18/2017. | MBS PAYMENT 1,260 | oo 1,260 23 1,260 | coovvvreeinnnns | e | e [, 05/18/2028. | 2.......cccveene
HARTFORD LIFE INSURANCE
41660* BK (HATHAWAY) .| 06/01/2017. | MBS PAYMENT 3377 | e 3,377 7 3377 | v | e | eevrveeirserenn0 i 01/01/2023. | 2....coovvvennes
HARTFORD LIFE INSURANCE
41660 BN 4 |(STAFFORD) ..| 06/15/2017. | MBS PAYMENT 338 338 5 338 | v [ | e | e 03/15/2035. | 2....coovvevnes
41660 BP 9 |HARTFORD LIFE INSURANCE (PHELPS) | .. | 06/01/2017. | MBS PAYMENT 600 600 8 600 06/01/2035.
41660 BQ 7 |HARTFORD LIFE INSURANCE (BYRD).... | .. | 06/01/2017. | MBS PAYMENT 5,355 5,355 114 5,355 09/01/2022.
41660 BR 5 |HARTFORD LIFE INSURANCE (GUZMAN)| .. | 06/28/2017. | MBS PAYMENT. 2,400 75 2,400 01/28/2018.
HARTFORD LIFE INSURANCE
41660 BT 1 |(HATHAWAY) .| 06/01/2017. | MBS PAYMENT 1,857 | oo 1,857 | oo 1,256 | covvvereeeen 1,817 | s | s 40 40 1,857 | o [ vververiinninens | vrrreniinenensn [ 01/01/2023. | 2....coovvvevnes
HARTFORD LIFE INSURANCE
41660 BW COMPANY (GALLUP) .| 06/01/2017. | MBS PAYMENT 2,000 | oo 2,000 | oo 1,386 | covvrereenee 1,957 | s [ e 43 43 2,000 | v | e | 0 s 01/01/2023. | 2....ccovvvvnnes
HARTFORD LIFE INSURANCE CO
41660* BZ (KHAMVONGSA) .| 06/15/2017. | MBS PAYMENT 5,333 115 5,333 | vreerinerrnenns | e | o0 i 11/15/2023. | 2....vvvrneen.
HARTFORD LIFE INSURANCE CO
41660 CA 1 |(HATHAWAY) ..| 06/01/2017. | MBS PAYMENT 4,338 91 4,338 01/01/2023.
41660 CD 5 |HARTFORD LIFE INS CO (ROQUEMORE)) .. | 06/18/2017. | MBS PAYMENT 4,500 82 4,500 06/18/2026.
41660 CF 0 |HARTFORD CEBSCO (DICKINSON)........ .. | 06/01/2017. | MBS PAYMENT 1,194 21 1,194 08/01/2027.
41660 CG 8 |HARTFORD LIFE INS CO (SCHWEITZER)| .. | 06/15/2017. | MBS PAYMENT 1,500 43 1,500 05/15/2018.
41660* CL 7 [HARTFORD LIFE INS CO (ALLEN)........... .. | 06/10/2017. | MBS PAYMENT 600 10 600 03/10/2029.
41660 CM 5 |HARTFORD LIFE INS CO (RENTAS)........ .| 06/20/2017. | MBS PAYMENT 660 12 660 02/20/2028.
41660 CQ 6 |HARTFORD LIFE INS CO (SALTERS)...... ..|06/01/2017. | MBS PAYMENT 1,050 19 1,050 06/01/2025.
41660 CR 4 |HARTFORD LIFE INS CO (OSCAR JR.)... | .. | 06/01/2017. | MBS PAYMENT 1,500 26 1,500 12/01/2027.
41660 CS 2 |HARTFORD LIFE INS CO (FINLEY).......... ..| 06/15/2017. | MBS PAYMENT 1,660 22 1,660 07/15/2038.
41660 CT 0 |HARTFORD LIFE INS CO (FIGUEROA).... | .. | 06/15/2017. | MBS PAYMENT 4,386 98 4386 | oo e | e | 12/15/2021. | 2.,
HARTFORD LIFE INS CO
41660* CU (WITHERSPOON) .| 06/19/2017. | MBS PAYMENT 3122 | 3122 | 2,609 | oo 3,030 | i | i 92 92 3122 | e | e | eereeineeenn0 | s 01/19/2018.] 2....coovvvvnnc
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41660 CV 5 |HARTFORD LIFE INS CO (CRUZ)............ .. | 06/06/2017. | MBS PAYMENT........coovvrvirinrirenes 5,250 5,250 | oo 3,333 | 5,150 101 5,250 12/06/2027.
41660 CW 3 |(CASTRACANE) .. | 06/08/2017. | MBS PAYMENT........cccoovrvrrrinrirnes 1,500 26 1,500 12/08/2033.
41660* CX 1 |HARTFORD LIFE INS CO (HOUSTON)..... |.. | 06/15/2017. | MBS PAYMENT.......c.cccovvvrvrniirenrns 3,978 60 3,978 12/15/2033.
41660 CY 9 |HARTFORD LIFE INS CO (MIHALIC)........ .. | 06/01/2017. | MBS PAYMENT.........ccovrrmerinrrrnes 1,248 21 1,248 05/01/2027.
41660* CZ 6 |HARTFORD LIFE INS CO (GALLUP)........ .| 06/01/2017. | MBS PAYMENT.......cccoovvirrrinrirnns 1,390 26 1,390 [ oo [ | e (11 I 01/01/2025. | 2......oovvvvnc
41660 DA 0 |HARTFORD LIFE INS CO (BARNES)........ .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes 1,500 36 1,500 [ oo v | e (V1 I 12/01/2019. | 2.....vveneee.
HARTFORD LIFE INSURANCE CO
41660* DB 8 |(HUFNAGEL) . 1 06/28/2017. | MBS PAYMENT.......c.ovvvvrnrrirninns 1,500 29 1,500 | oo | e [ e (VI I 12/29/2025. [ 2.....vvvvvnne
HARTFORD LIFE INSURANCE C (ALLEN,
41660+ DD 4 |JR) .. 06/01/2017. | MBS PAYMENT.......cccnvrirrrirrirnns 2,400 | oo 2,400 | oo 1,751 | i 2,346 | oo | s 54 54 2,400 | oo | e | e (11 I 11/01/2020. | 2........n.....
HARTFORD LIFE INSURANCE
41660 DE 2 |COMPANY (BARNES) .| 06/01/2017. | MBS PAYMENT........ccoonirirrirreinns 1,500 | oo 1,500 | oo 1194 | TATO | o | e 30 30 1,500 [ oo [ oreerneiiesieens | e (11 I 08/01/2020. | 2.......cvvvec
HARTFORD LIFE INSUR CO
41660 DF 9 |(ROQUEMORE) .| 06/18/2017. | MBS PAYMENT.......cconivirriernnes 1,740 | oo 1,740 | v 786 | oo 1718 | o | e 22 22 1740 | oo [ | e (1 I 09/18/2033. | 2....ccovvvrnes
HARTFORD LIFE INSURANCE CO
41660 DG 7 |(MCMILLAN) . [ 06/06/2017. [ MBS PAYMENT .......ocvvmirieriierines | vererererseesseiserinenes | vvevnseinns 10,853 | .ooocrennee 10,853 | oo 6,555 | coovoerernens 10,683 | ..o | e 171 LA TN IS 10,853 | vvorererreens | ceveernneeienin | e (1 I 12/06/2029. | 2.......cconn...
HARTFORD LIFE INSURANCE
41660 DJ 1 |COMPANY (KEITH) .| 06/15/2017. | MBS PAYMENT.......ccovvvirririrines 1,500 | oo 1,500 | oo 887 | e TATA | oo | e 26 26 1,500 [ oo [ | e 0 | oo 12/15/2029. | 2.......coonue..
HARTFORD LIFE INSURANCE CO
41660* DK 8 [(MCMILLAN) . | 06/06/2017. | MBS PAYMENT.......c.oevvvvrnrrirrnrnns 3278 | e 3278 | v 1,219 | oo 3241 | e | e 37 37 3,278 [ v | e | e (VI I 03/06/2039. [ 2.......cccrvvene
HARTFORD LIFE INSURANCE
41660 DL 6 |COMPANY (OSUNA) .| 06/15/2017. | MBS PAYMENT.......coonierrrirrinnas 1,826 | oo 1,826 | oo 991 | s 1,795 | oo | e 31 31 1,826 [ oo [ oveieiiesinens | e (11 I 06/15/2029. | 2......oovvvnnc
HARTFORD LIFE INSURANCE CO
41660 DM 4 |(HUFNAGEL) .| 06/29/2017. | MBS PAYMENT........cvoonierrricinnns 1,500 | oo 1,500 | ooveoirinnn 939 | s TATO | oo | e 30 30 1,500 [ cooeereineriens [ oreereriesinens | veeverienenend (11 T 12/29/2025. | 2.......cconn...
HARTFORD LIFE INSURANCE CO
41660 DP 7 |(ALLEN, JR) .| 06/01/2017. | MBS PAYMENT........ccvoivirirircrnnes 4,500 | .o 4,500 | oo 2,733 | oo A 414 | e | e 86 86 4500 | oo [ e [ e (1 I 12/01/2025. | 2......ceonee.
HARTFORD LIFE INSURANCE
41660 DQ 5 |COMPANY (GALLUP) .| 06/01/2017. | MBS PAYMENT........cvvoivirirircranes 3,258 | oo 3,258 | oo 2,252 | oo 3,194 | s [ s 65 65 3,258 | e | e | s (11 T 01/01/2025. | 2.......cvvvvne
HARTFORD LIFE INSURANCE CO
41660* DR 3 [(GUTIERREZ) . | 06/30/2017. | MBS PAYMENT.......c.ovvvvvirrrirninns 600 600 316 | o 590 | v | e 10 10 600 | oo e [ e (VI I, 01/31/2030. | 2.....c.ocvvrerne
HARTFORD LIFE INSURANCE
41660 DS 1 |COMPANY (DIOUF) . 1 06/13/2017. | MBS PAYMENT......c.oovvvvvvriririrnns 5,878 86 5,878 11/13/2032.
HARTFORD LIFE INSURANCE
41660 DV 4 |COMPANY (VARGAS) .| 06/15/2017. | MBS PAYMENT.......coonivirrieinnes 4566 | ...oooonenn 4566 | ..o 2134 | s 4501 | i | e 65 65 A566 | oo [ e | e (1 I 09/15/2032. | 2....cvovvenncs
HARTFORD LIFE INSURANCE
41660 DY 8 |COMPANY (VARGAS) .| 06/15/2017. | MBS PAYMENT........cconivirrieinnns 2,803 | oo 2,803 | oo 1472 | i 2,761 | oo | s 43 43 2,803 | i | e | e (11 I 09/15/2032. | 2....cvovvvnnes
HARTFORD LIFE INSURANCE
41660 DZ 5 |COMPANY (RHODEN) .| 06/01/2017. | MBS PAYMENT........ccoonivirircrnnes 875 875 483 | s 860 [ oo | e 15 15 875 [ e | e | e (1 I 11/01/2029. | 2.....cvvneee.
HARTFORD LIFE INSURANCE
41660 EA 9 |COMPANY (ZWEEP) .| 06/13/2017. | MBS PAYMENT........coovrrrerinrrrnes 2,985 43 2,985 06/13/2033.
41660 EB 7 |HARTFORD LIFE INSURANCE CO (HALL) .. | 06/15/2017. | MBS PAYMENT.........ccosvvurienernnas 2,100 32 2,100 10/15/2030.
41660* EC 5 |HARTFORD CEBSCO (KURTEK).............. .. | 06/08/2017. | MBS PAYMENT........cocovvverrirrrirrnns 960 17 960 | oo | e | e (V1 I 11/08/2026. | 2.........cvnne.
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41660 ED 3 |HARTFORD CEBSCO (ZWEEP) .| 06/13/2017. | MBS PAYMENT........ccooovvrririnriranes 1,215 1,197 .18 18 1,215 ... | 06/13/2033.

41660 EE 1 |HARTFORD CEBSCO (HOUSTON)... .| 06/15/2017. | MBS PAYMENT.......coonverrrireinnas 2,400 26 2,400 .| 08/15/2038.

HARTFORD LIFE INSURANCE

41660 EF 8 |COMPANY (ALLEN) ..| 06/01/2017. | MBS PAYMENT 1,800 27 1,800 05/01/2032.

41660 EN 1 |[HARTFORD CEBSCO (COLLMAN)........... ..106/01/2017. | MBS PAYMENT ......coovivirriirinrnns 2,250 37 2,250 ....| 10/01/2025.

41660 EP 6 |HARTFORD CEBSCO (BUTLER)... .| 06/13/2017. | MBS PAYMENT........ccovrrerinrrrnes 2,250 27 2,250 .1 05/13/2030.

41660 ET 8 |HARTFORD CEBSCO (YBARRA ..| 06/03/2017. | MBS PAYMENT 600 10 600 10/03/2024.

41660* EV 3 |HARTFORD CEBSCO (ALLEN JR.)... .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirrrirerrnns 1,800 25 1,800 ... | 05/01/2032.

41660 EW 1 |HARTFORD CEBSCO (COLLMAN) .| 06/01/2017. | MBS PAYMENT........coovrrerinrrrenes 7,378 109 7,378 ... | 05/01/2029.

41660* EX 9 |HARTFORD CEBSCO (OSUNA).... v | 1 06/15/2017. | MBS PAYMENT.......coovvviinrniiriinne 1,590 22 1,590 .| 06/15/2031.

41660 FA 8 |HARTFORD CEBSCO (BARNETT)............ .| 06/01/2017. | MBS PAYMENT.......cccovvvreirinrirnns 9,312 131 9,312 05/01/2031.

41660 FD 2 |HARTFORD CEBSCO (VASQUEZ)........... .. | 06/25/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 1,156 . 12 1,156 05/25/2040.

421915 ED 7 |HCPINC .1 05/01/2017. | MATURITY ....oocvorrirrinrinninerienins [ everieneneeisninnines | veeens 1,700,000 orr..1,669,382 239 239 | e | e 1,700,000 05/01/2017.

421924 BK 6 |HEALTHSOUTH CORP......cccocormivririiiinne .. | 05/03/2017. | JEFFERIES & CO.....covvvvmrvrcrirenns [ ererireeerneeseeisernes | veeens 1,277,681 | ......1,245,000 | ....... 1,269,900 | ...vouveerrreereriines | e (920) ((1200) 1 IR I 1,268,980 11/01/2024.

428291 AN 8 |HEXCEL CORP .1 05/17/2017. | BANK AMERICA........cocovviiiiiriirnis | e | s 164,541 | ..........160,000 | .......... 159,260 | ..ovvuverirrnriciiiienns LS O IO 159,276 02/15/2027.

431466 A* 2 |HILL INTERNATIONAL... ... | .| 06/01/2017. | PRIOR PERIOD INCOME.............. 0 09/26/2020.

43709Y AB 5 |HEMT 2006-6 2A1........oovomvivrrrreriecirennns .. | 06/25/2017. | MBS PAYMENT.......cccovvurnrrinrirnns 38,077 0 03/25/2037.

437690 AT 7 |HMAC 2004-3 AV1... .| 06/25/2017. [ MBS PAYMENT ....coovviimriveirniinnns | vermerereresinennnsnenes | vvererines 70,815 1,566 07/25/2034.

437690 BU 3 |HMAC 2004-5 A1 veer | -+ | 06/25/2017. | MBS PAYMENT.......occomrirrrirnrrrnes 93,067 | ... 2,806 . . 10/25/2034.

43814) AC 8 |HAROT 2014-4 A3....cooovvevrieiiereiersnis .. | 06/17/2017. | MBS PAYMENT ......cocvvverriririrrnns 97,950 | .ovrvrvne 97,950 | v 97,771 | v 97,883 | v | e 67 (57 NN SO 97,950 09/17/2018.

43814K  AC 5 |HAROT 2015-1 A3......cccoivirrrerierireeerenns .. | 06/15/2017. | MBS PAYMENT.......cvveuirrerinnrrnnes [ eorererneeineiserirenies | eeverend 623,204 | .......... 623,204 | .......... 622,987 | ..cooovirine 196,073 | .ooovvverrevirinns 250 250 [ e | e 623,204 10/15/2018.

MILLENNIUM ADVISORS, LLC

444859 AY 8 |HUMANAINC .| 04/05/2017.| (PAS) [ (1,024) 06/15/2018.

44614U AC 3 |HUNT 2015-1 A3.. ..| 06/16/2017.| MBS PAYMENT (47) 09/16/2019.

44890R AC 5 |HART 2014-A A3 .. | 04/16/2017. | MBS PAYMENT .......cocovvvirriririirnns (77) 07/16/2018.

45073D AB 4 |IXIS 2007-HE1 A2.... .. | 06/25/2017. | MBS PAYMENT.......cvvvirrerinnrrnnes [ eorererneeineinerinenies | eeveries 142,395 1,100 05/25/2037.

45073D AD 0 |IXIS 2007-HE1 A4 .. | 06/25/2017. | MBS PAYMENT 33,005 98 05/25/2037.

45254N MP 9 |IMM 2005-1 2A2... .. | 06/25/2017. | MBS PAYMENT.........ccoovvrririnrrrnes 87,068 4,188 04/25/2035.

45254N NQ 6 |IMM 2005-3 A2.... .. | 06/25/2017. | MBS PAYMENT ......coocoovierrerinnnns [ ererrererneeneninnines | eorerereens 19,621 399 08/25/2035.

45254N PG 6 |IMM 2005-4 1M1.. v | . | 06/25/2017. | VARIOUS 386,823 5,761 05/25/2035.

45254N  PH 4 |IMM 2005-4 TM2......ccoovvvrirenireirerinninns .. | 06/25/2017. | MBS PAYMENT........ccovvrmerinrrrnes 80,802 2,612 05/25/2035.

45254N QK 6 |IMM 2005-6 1M1.. .1 06/30/2017. [ MBS PAYMENT .......ocooviiiiiririirenns | eerrreerirerseneirennns | v 140,339 " 0 10/25/2035.

45254N  QQ 3 |IMM 2005-6 2A1... v | 06/25/2017. | MBS PAYMENT ....ccocoomvirnrviiniriins | orvenerierienineennns | vevienes 114,763 | .......... 114,763 | ............63,837 5,150 | .o | v 15,150 | .ovverricris 10/25/2035.

452547 RY 2 |IMSA 2005-1 5AT.....cvevrrenerrerierireceneenns .| 06/02/2017. | VARIOUS 297,403 | ......... 893,869 | .......... 263,691 20,275 07/25/2035.

453247 AD 0 |INCAPS FUNDING | LTD/CRP .. | 06/05/2017. | MBS PAYMENT ......cocovvverriririnrenns 9,120 0 06/01/2033.

456606 KH 4 |INABS 2006-A A3 v | .- | 06/25/2017. | MBS PAYMENT........occorvvrerinrrrnes 89,472 1,156 03/25/2036.

45660L 5S4 |INDX 2006-AR3 2A1A......ccoovvviiirnriirinnine .. 1 06/01/2017. | MBS PAYMENT ......cocvrverrrririnrnns 3,973 93 03/25/2036.

45660L 6U 8 |RAST 2006-A13A2 .| 06/01/2017. | MBS PAYMENT........cccoovvrrrrinrrranns 120,463 3,196 04/25/2036.

45660L A2 5 |RAST 2005-A111A5.... weer | | 06/01/2017. | MBS PAYMENT.......ocoorirriniirnes ..76,323 157 10/25/2035.

45660L QJ 1 |INDX2005-ART1 Ad....covonivirircininniins .| 06/01/2017. | MBS PAYMENT........cooovvririnrrranes 56,244 197 08/25/2035.

45660L RJ 0 |INDX 2005-AR13 5A2.. .| 06/01/2017. | MBS PAYMENT.........ccoovvrrrrirriranes 1,304 8,539 08/25/2035.

45660L XP 9 |RAST 2005-A10 A5 .1 06/01/2017. | MBS PAYMENT.......c.ovvvvrvrririrnns 205,461 288,908 262 <7 I I 205,461 | .o | e 09/25/2035.
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45660N QA RAST 2003-A5 A2.... ..| 04/01/2017.| MBS PAYMENT .19,273 . .19,207 66 ...19,273 .0 06/25/2033. | 1FM...........
45660N UG RAST 2003-A10 A4.. ... | .. | 06/01/2017. | MBS PAYMENT. revernenn 46,459 v 35,309 | ..45,958 500 ....46,459 .0 09/25/2033. | 1FM...........
456681 AE INDX 2007-AR13 4AT ..o .. 106/01/2017. [ MBS PAYMENT ......covieiriereiinns | vevenreieiseinseneienns | cveireins 190,735 | ........211,678 | .......... 155,179 | oo 104,118 | oeeeiees | 06,349 [ [ 46,349 | .o | e 150,467 | .coooovevrerens | ....40,268 | ... 40,268 07/25/2037. | 1FM...........
45669E  AC INDX 2007-AR5 2AT......ovvomeererinrrierienns ..| 06/01/2017. | MBS PAYMENT 297,697 | ..........336,866 | .......... 255,673 | oo 250,667 | ...coovrrrerinns 5,385 | oovoereeeriinis | e 256,053 | ...oovvrcriinns | e 41,644 | 41,644 05/25/2037. | 1FM...........
ING LIFE INSURANCE AND ANNUITY
45684@ AA 4 |(BETHEL) ..| 06/11/2017.| MBS PAYMENT 4,500 76 4,500 .| 10/11/2030.
45684@ AB ING LIFE INS CO (BETHEL)... .| 06/11/2017. | MBS PAYMENT 2,250 38 2,250 12/11/2028.
ING LIFE INS AND ANNUITY CO.
45684@ AC (BETHEL) ..| 06/11/2017.| MBS PAYMENT 6,510 99 6,510 10/11/2030.
45685E  AE ING US INC. . | 04/05/2017. | GOLDMAN SACHS......coovvvmmrirneins | cerrerieeirneirnneinneins | ceerneeens 131,190 12 [ s | e 129,961 02/15/2018.
INTEGRITY LIFE INSURANCE (GARCIA-
45824#  AA PORTEE) . | 06/25/2017. | MBS PAYMENT 2,871 51 2,871 .| 03/25/2028.
INTEGRITY LIFE INS CO (GARCIA-
45824# AC KOROTNEY) . | 06/25/2017. | MBS PAYMENT 820 1 820 [ .ooevreercirens [ rerereirerienes | e (1 I 03/25/2034. | 1..cvvverrnnes
INTEGRITY LIFE INS CO (GARCIA-
45824#  AD KOROTNEY) . | 06/25/2017. | MBS PAYMENT 983 20 983 [ e [ e | e (1 I 03/25/2026. | 1....coovvrrnes
GENERAL AMER LIFE INS (GARCIA-
45824# AF 2 |KOROTNEY) .| 06/25/2017. | MBS PAYMENT 312 3 03/25/2034.
46611 AA 0 |JBG/ROCKVILLE NCI CAMPUS. 1| 06/15/2017. | SINK.....vooirreeeeeerieeieeirseeissies [ eoeeineeisssissssenins | cevneins 129,105 0 07/15/2023.
46618L AA 8 |HENDR 2015-1A A. wo | .. | 06/15/2017.| MBS PAYMENT 65,870 101 09/15/2072.
466247 B5 1 |JPMMT 2005-S3 2A2........ccomvvvvrrrericrirnes ..| 06/01/2017. | MBS PAYMENT 953 01/25/2021.
466247 J4 6 | JPMMT 2006-A2 2A1 ..| 06/01/2017. | MBS PAYMENT 1,156 04/25/2036.
466275 AC 8 |JPALT 2007-S1 M1.. .| 06/29/2017. | MBS PAYMENT 379 04/25/2047.
46627M  ER 4 |JPALT 2006-S1 1A19.....coomrimeririieirinnis ..| 06/01/2017. | MBS PAYMENT 6,677 290 03/25/2036.
466288 BC 3 |JPMMT 2006-A6 3Af1... .. | 06/01/2017. | MBS PAYMENT 22,469 871 10/25/2036.
46628U AE 8 |JPALT 2006-A3 1A5.... v | - | 06/25/2017. | MBS PAYMENT 204,225 (5,637) 07/25/2036.
46629A AJ 0 |JPMMT 2006-S3 1A9......coovvvmerrerirrirennns .| 06/01/2017. | MBS PAYMENT ......ovvviimriienienes [ e | cevveins 128,170 | ... 128,172 | ... 116,627 | ............. 126,532 1,638 08/25/2036.
46629A AW 1 |JPMMT 2006-S3 1A21. .. | 06/25/2017. | MBS PAYMENT ......coocoomrerirerrens [ everienirneerseinsines | cererereens 16,631 ..18,289 17,101 (470) 08/25/2036.
46629A AX 9 |JPMMT 2006-S3 1A22. ... |.. | 06/26/2017. | INTEREST ONLY PAYMENT. ceerneeennenn 1,838 | ...5,633 (5,633) 08/25/2036.
46629C AM 9 | JPMMT 2006-A5 3AB........ocoevrrrrrererrninns .1 06/01/2017. [ MBS PAYMENT .......covrviiinireirenns | vevvrereniverisissineninns | cvrveiins 162,764 | .........162,760 | .......... 126,749 | covvvnne 159,665 3,099 08/25/2036.
46629E AE 3 |JPALT 2006-A4 A5 .| 06/25/2017. | MBS PAYMENT 26,476 21,509 ..25,687 788 09/25/2036.
46629K AD 1 |JPMAC 2006-WMC3 A3.. .| .. | 04/25/2017. | MBS PAYMENT. 7,787 27 08/25/2036.
46629K AF 6 |JPMAC 2006-WMC3 A5........ccoovvvvmerernrrins .. | 04/25/2017.| MBS PAYMENT 30,608 116 08/25/2036.
46629Q AC 0 |JPMAC 2006-CH2 AF2 ..| 06/01/2017. | MBS PAYMENT 32,051 293 ...32,051 10/25/2036.
466302 AJ 5 |JPALT 2006-S4 A6 .. | 06/01/2017. | MBS PAYMENT ......ovvvvriimirnnirenes [ evnrineiiinsiesiisnies | covneiins 156,004 3,291 12/25/2036.
46630G AY 1 |JPMMT 2007-A1 6A2... ..| 06/01/2017. | MBS PAYMENT 4,869 66 07/25/2035.
46630G BG 9 |JPMMT 2007-A1 7A4... .. 06/01/2017. | MBS PAYMENT 27,956 262 07/25/2035.
46630J AE 9 |JPMCC 2007-LDPX AM .| 06/01/2017. | MBS PAYMENT........ccooiverrincrrenes [ roverirerernenseninirnes | veeens 3,155,698 | .......3,155,698 | ....... 3,178,379 3, 2,061 3,155,698 .0 01/15/2049.
46630J AP 4 | JPMCC 2007-LDPX AJS. .1 05/01/2017. | MBS PAYMENT ......covvvirvreinerineis [ erverieeersensnseiineines | oveeens 1,824,803 0 | ovvrereneernnee | eerveennnnn620,451 | i | 1,204,352 ... 1,204,352 01/15/2049.
46631IN  CR 8 | JPMMT 2007-S3 1A64. ..| 06/01/2017. | MBS PAYMENT 225,205 .(10,106) | .. ...(10,106) | . ..47,633 08/25/2037.
47232C AY 0 |JMAC 2009-R1 5A6 .| 06/01/2017. | MBS PAYMENT (1,066) 05/21/2036.
JOHN HANCOCK LIFE INSURANCE
47808@ AB (SMITH) .| 06/15/2017. | MBS PAYMENT 3,000 | oo 3,000 | oo 1,718 | e 2,937 | oo | s 63 63 3,000 | .o | cerrnerrenienins | e (1 T 01/15/2024. | 1..cvvverrrnes
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JOHN HANCOCK LIFE INSURANCE
47808@ AD 5 |(BALLARD) .| 06/01/2017. | MBS PAYMENT 750 293 | o A0 | s [ s 10 [ e | erveerseinereenene 790 [ [ | e [ 12/01/2036. [ 1..coonvrnnens
JOHN HANCOCK LIFE INS. CO.
47808@ AE 3 |(MATTESON) . [ 06/01/2017. | MBS PAYMENT........vvvririririnerines | eerverirerineerssninnnnns | cverirererne3,008 | oviiiiinns 5,066 | ...oocovnnen 2,749 | o898 [ | 84 | oo [ e D066 | i | e [0 |, 05/01/2030. | 1..covvvrrrnes
JOHN HANCOCK LIFE INS CO
47808@ AG 8 |(MAGUIRE) .| 06/01/2017. | MBS PAYMENT........ccoovvinirverren [ rverrnrinnrienninennes | cvvneernenenn 1,050 | i, 1,050 | oo 596 | .ovrverinnrn 1,032 | s [ s 18 [ vvrrvervenn | vrrrrrinenenen 1,080 [ s [ | v [ 12/01/2029. [ 1o
47808@ AH 6 |JOHN HANCOCK LIFE INS CO (DIEVERT)|.. | 06/01/2017. | MBS PAYMENT.......cccosvenmeernernnns | onerrrerrneirnennneinnns | woverenneens 11,100 | i, 11,100 | oo 4,967 | oo 10,984 | s | i 136 | coveeeenerrerins [ e 71100 | i | e | crerierieennd0 e, 12/01/2039. [ 1..cevoernnens
JOHN HANCOCK LIFE INSURANCE
47808@ AJ 2 |COMPANY (FOR .| 06/01/2017. | MBS PAYMENT 646 333 | 834 | [, T [ e | e8| [ | v [ 07/01/2030. | 1..covvvvrrrnes
JOHN HANCOCK LIFE INSURANCE
47808@ AK 9 |CO(GRIFFITH) . [ 06/01/2017. | MBS PAYMENT........ovvniriirincrines | eerverirerineennniennnns | cverirennrnen23976 | i 2,976 | oo 1541 | 2,934 | s | s A2 [ e | 976 [ e [ e | 0 [ 01/01/2039. | 1..cocvverrrnes
JOHN HANCOCK LIFE INSURANCE CO
47808@ AL 7 |(WOODS) .. | 06/03/2017. | MBS PAYMENT 600 346 | oo B89 | s [ i 1 | e | verrrnereneenn800 | | e [0 [, 05/03/2028. [ 1....ccovverenne
47808@ AM 5 | JOHN HANCOCK LIFE INS CO (QUILES). | .. | 06/01/2017. | MBS PAYMENT.......ccosvvummrrmmrrenes [ ervererneermeniisnrnernes | cverneernennn8,036 | covviiiiens 6,036 | ..oovrvrnens AT718 | e 5,911 | s | v 125 | oo [ eervrriinennend8,036 | i [ e | e s 01/01/2020. | 1..ccvvvrrrnes
JOHN HANCOCK LIFE INSURANCE CO
47808@ AN 3 |(FORD) . [ 06/01/2017. | MBS PAYMENT.....c..ovvniririrrnerines | eerverirerirneenneiennnns | cverirerennes 1,800 | i 1,800 | oo 1,074 | e LTT2 | s | s 28 | e [ e 1,800 | i | e [0 s 07/01/2030. | 1...ocvovrrrnes
JOHN HANCOCK LIFE INSURANCE CO
47808@ AR 4 |(HOOKS) . [ 06/01/2017. | MBS PAYMENT........oovvniririrnerines | errverrerieeennniennnes | cverirererne3,0000 | i 5,000 | oo 2,924 | 930 | | i 70 | o [ e 8,000 | i | e v e, 01/01/2033. | 1.
JOHN HANCOCK LIFE INSURANCE CO
47808@ AS 2 |(QUILES) . [ 06/01/2017. | MBS PAYMENT........oevvnvrivnrineiinns | eerrmninnerneesnninnnins | servnenenenn 1,500 | i 1,500 | oo 1217 | e 1466 | s | s 34 | e | e 1800 | e | e | 0 01/01/2020. | 1..cccvvrirnes
JOHN HANCOCK LIFE INSURANCE CO
47808@ AT 0 |(PARKER) .| 06/01/2017. | MBS PAYMENT 810 565 | veoereerrieerrne 192 | i [ e, 18 [ vereieeriienns | rveernrrinneneenene810 s [ | s [ 12/01/2023. [ 1.cveoinen.
JOHN HANCOCK LIFE INSURANCE CO
47808@ AU 7 |(QUILES) . [ 06/01/2017. | MBS PAYMENT.......ovvenirireinerinns | eermerrnenineennniinnnns | cvervvennnen2y 1000 | i 2,100 | oo 1,632 | v 2,048 | s | s 52 | o | e 21000 | s | e | 0 [ 01/01/2020. | 1..cocvvnrrrnes
JOHN HANCOCK LIFE INSURANCE CO
47808@ AW 3 |(JOHNSON) .| 06/01/2017. | MBS PAYMENT 900 496 | o886 [ e | e 14 [ | 900 | s [ | e [ 08/01/2032. | 1..covvvverernes
JOHN HANCOCK LIFE INSUR CO
47808@ AX 1 |(SCHROEDER) . [ 06/01/2017. | MBS PAYMENT........ovvniriririncrines | eerverirenirneesseiennnes | cvervennne 1,125 | i 1125 | o A4 | el T i | 14 [ e | e 1,125 [ [ | e [ 12/01/2039. [ 1o
JOHN HANCOCK LIFE INSURANCE CO
47808@ AY 9 |(SMITH) . [ 06/01/2017. | MBS PAYMENT....c..evvniririrnirines | eerverrerineenneiennnes | cverirerrne8,0000 | i 6,000 | ..oovvereees 2,598 | o593 [ | B9 | v [ rrerineeennen8,000 | i | e [0 02/01/2043. | 1..ccvvervrnns
JOHN HANCOCK LIFE INSURANCE CO
47808@ AZ 6 |(MOHLER) . [ 06/15/2017. [ MBS PAYMENT........vvvvnrinrriniinns | eerveeirseisnniineinnnes | cevirenennn 34,258 | i, 34,258 | ..o 23,075 | oo 34,090 | oo | s 168 | oo [ erneiennrenn38,258 | i | e | 0 e 05/15/2025. | 1..cccvvvirnns
JOHN HANCOCK LIFE INSURANCE CO
47808@ BB 8 |(GOODWIN) . [ 06/15/2017. | MBS PAYMENT........oevinirinneineiinns | eervmeineeirneinneinnnins | cvvvvennnen 1,500 | i 1,500 | v 977 | oo LATO | s [ v, 30 | o | e 1500 | i | e | 0 i 05/15/2025. | 1..ccvvnrennns
JOHN HANCOCK LIFE INSUR CO
47808@ BC 6 |(ROBICHAUX) .| 06/01/2017. | MBS PAYMENT AT [ | e 3,000 [ o [ | 0 [ 12/01/2032. [ 1.cvvrernnens
JOHN HANCOCK LIFE INSURANCE CO
47808@ BD 4 |(LEWIS) .| 06/05/2017. | MBS PAYMENT 23 11/05/2027.
JOHN HANCOCK LIFE INS (CONAWAY-
47808@ BE 2 |HUNTER) . [06/19/2017. | MBS PAYMENT........ovvniririrnirines | errverrerineenneiennies | cverirerrne8,0000 | i 6,000 | ..oovrernes 4581 | 5,840 | s | i 160 | coveevverrerns [ eevrrirenneneend8,0000 | i | e | 0 e, 09/19/2018. | 1o
JOHN HANCOCK LIFE INSURANCE CO
47808@ BF 9 |(LEWIS) . | 06/05/2017. | MBS PAYMENT 450 189 | e 45 | 5 | corvverieeeennies | eenvienrieeeienneenBB0 [ e | e | o0 | 11/05/2037. [ 1o




statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

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

82’6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
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JOHN HANCOCK ASSIGNMENT CO
47808@ BH 5 |(ROBICHAUX) .| 06/01/2017. | MBS PAYMENT........cooverrrrinrrrnes 1,500 | oo 1,500 | v (510 T I 1484 | oo | e 16 16 1,500 [ cooeeeerreriens [ oveereriesinees | veerenieninend (11 I 12/01/2039. [ 1..covoerneens
JOHN HANCOCK ASSIGNMENT CO
47808@ BJ 1 |(SCHROEDER) .. | 06/01/2017. | MBS PAYMENT........coorrrrerinnrrnes 1125 | o 1125 | o 528 | .o 15 T PO SRR 14 14 1,125 [ o [ | v (1 I 12/01/2039. [ 1..cvvrerreens
JOHN HANCOCK ASSIGNMENT CO
47808@ BK 8 |(BOSHERS) .. | 06/26/2017. | MBS PAYMENT.........cooovvvririnriranns 1,500 | oo 1,500 | oo 1163 | i 1468 | oo | e 32 32 1,500 [ oo [ | e (V1 I 02/26/2022. | 1....cvoervrne
JOHN HANCOCK ASSIGNMENT CO
47808@ BL 6 |(WILLIAMS) .| 06/07/2017. | MBS PAYMENT.......ccooovvvrerinriranns 1,085 | oo 1,085 | oo (S1e]: N A 1,068 | ooovererriienns | e 17 17 1,085 [ oo [ | e 0 | oo 09/07/2029. | 1....cvvervrne
JOHN HANCOCK ASSIGNMENT CO
47808@ BN 2 |(SCHOWGUROW) .| 06/01/2017. | MBS PAYMENT.......cccovvvrrrinrirnns 750 750 527 | oo T RS IR 15 15 750 | oo [ e | e (1 I 12/01/2024. [ 1.,
JOHN HANCOCK ASSIGNMENT CO
47808@ BP 7 |(LAINHART) ..| 06/01/2017. | MBS PAYMENT 1,519 34 1,519 08/01/2020.
47808@ BS 1 | JOHN HANCOCK LIFE INS CO (WYATT). |.. | 06/01/2017. | MBS PAYMENT........ccccovvvvrrvrrinrnns 3,348 49 3,348 12/01/2031.
JOHN HANCOCK ASSIGNMENT CO
47808@ BT 9 |(LAINHART) .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirrrririrrnns 1,500 | oo 1,500 | oo 1,251 | i 1,468 | oo | e 32 32 1,500 | oo | ceevnrnniiennnn | e (V1 08/01/2020. [ 1....c.ovverne
JOHN HANCOCK ASSIGNMENT CO
47808@ BV 4 |(WILLIAMS) .| 06/07/2017. | MBS PAYMENT........cccovvirrrirriranns 450 450 188 | s 445 | s . 5 5 A50 [ o | s | e (11 I 11/07/2038. [ 1.
JOHN HANCOCK ASSIGNMENT CO
47808@ BW 2 |(SCHOWGUROW) .| 06/01/2017. | MBS PAYMENT.......ccconvrvrrrirrirnes 1,500 | oo 1,500 | oo 1,068 | .o TAT2 | o | e 28 28 1,500 [ cooeeneereriens [ oreererieninees | e (11 T 12/01/2025. [ 1..ccvoernnens
JOHN HANCOCK ASSIGNMENT CO
47808@ BX 0 |(BOSHERS) .. | 06/26/2017. | MBS PAYMENT.........cooovvvrerinrirenns 1,785 | oo 1,785 | oo 1,446 | .o 1,750 | oo | e 35 35 1,785 [ oo [ veereriesninens | veevesieeniend (1 I 02/26/2022. | 1...cvovrvrnes
JOHN HANCOCK LIFE INSURANCE CO
47812@ AA 5 |(FFRENCH) .. | 06/21/2017. | MBS PAYMENT.........coovvrrerinrrrnes 3,735 | o 3,735 | o 2,375 65 | oo [ s 70 70 3,735 | e | e | s (1 T 03/21/2027.
478160 CF 9 |JOHNSON & JOHNSON........cocvoereriernnens .| 06/29/2017. | VARIOUS 283,200 270,000 | .......... 269,314 | ..oooeieeerieinees | e . 8 L IR [PV 269,322 | ..o | s 13,878 | oo 13,878 | ......... 3,291 | 03/03/2037.
48171# AA 6 |JLANE 2016-1 A, .. | 05/15/2017. | CALLED BY ISSUER at 100.000.... | ...cvvvvvervrrrvirernns | venee 28,976,511 | ..... 28,976,511 | .....28,976,511 0 28,976,511 | ..o | v | evvinriienennn [ e 181,885 | 12/15/2026.
49725V  AB 8 |KIOWA POWER PARTNERS LL .. | 06/30/2017. | SINK........... SOOI N 13,701 | v 13,701 03/30/2021.
50076Q AZ 9 |KRAFT FOODS GROUP INC.. ..| 05/17/2017. | VARIOUS RSN S 145,303 | .......... 140,000 06/06/2022.
50177A  AE 9 |LBCMT 2007-C3 A4 v | . | 06/16/2017. | MBS PAYMENT........coovvrrerinrrrnes 355,746 355,746 07/15/2044.
50180C AG 5 [LBUBS 2006-C7 AJ....ccosvverrrmerrerircirennns .| 06/11/2017. | MBS PAYMENT........cccovrrrrrirrirnes 24,247 11/15/2038.
514666 AL 0 |LAND OLAKES INC .. 1 06/02/2017. | EXCHANGE...........ccoimirirerinrirnnins [ e | v 372,254 | ......... 361,000 01/01/9999.
52520C AJ 4 |LMT 2006-3 1A6. .. | 06/25/2017. | MBS PAYMENT........coovvvrerinrrrenes [ESTTURTSUPI RO 151,045 | .......... 311,136 07/25/2036.
52520M EJ 8 |LMT 2005-3 3A1.. .. 1 05/01/2017. | MBS PAYMENT ......cocvvverrrririrrnns et || 46,322 01/25/2036.
52520Q AP 9 |LMT 2006-7 2A4.. .| 06/26/2017. | INTEREST ONLY PAYMENT.......... 02/25/2056.
52520Q BF 0 |LMT 2006-7 4A2.. ..| 06/26/2017. | INTEREST ONLY PAYMENT.......... 11/25/2036.
525208 AE 0 |LMT 2006-8 2A2.. .| 06/26/2017. | INTEREST ONLY PAYMENT.... 12/25/2036.
52521F AF 4 |LMT 2007-1 2A3.. .| 06/26/2017. | INTEREST ONLY PAYMENT.......... 02/25/2037.
52521L BG 8 |LMT 2007-4 4A1.. .. 1 06/01/2017. | MBS PAYMENT ......cocovvverirircnrnns 2,358 | oo 2,682 05/25/2037.
52521Y AL 0 |LMT 2007-8 3A1.. .| 06/01/2017. | MBS PAYMENT.........coovvvrrerinrrrnes 98,557 323,992 09/25/2037.
525221 EN 3 |LXS 2005-7N 1A1B .. | 06/25/2017. | MBS PAYMENT........cccovvurrrinrirnns 20,482 28,463 12/25/2035.
525227 AJ 3 |LXS 2006-GP2 1A5B .| 06/25/2017. | MBS PAYMENT v [ | i 158,416 .158,036 06/25/2046.
52522C AG 8 |LXS 2006-14N 3A2 .. | 06/25/2017. | MBS PAYMENT.......cccovvvrrrirrrrnes 6,403 | ..ovvvrnnes 7,983 08/25/2036.
52522D AN 1 [LXS 2006-16N A4B .. | 06/25/2017. | MBS PAYMENT .......cocvvvirrrririirnns 51,241 | oo 189,662 12/25/2046.
52522Q AE 2 |LMT 2007-10 2A2 .| 06/01/2017. | MBS PAYMENT........cvvoivirrircrnnes [ESTTRUSUPI PR 195,640 | .......... 214,944 01/25/2038.
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52522W AG 4 |LXS 2006-11 2A3 .| 06/01/2017. | MBS PAYMENT........cooovvrvnirinrrrnes 86,937 58,349 | ...... 58,349 (58,281) (58,281) 69 | oo [ erreriieennd(69) [ e (69) | o 2,134 | 06/24/2046.
525237 AR 4 |LXS 2007-10H 2A1.. v |+ 06/25/2017. | MBS PAYMENT......ovvvmririiinnirenes [ eorerirnerriseiseisenies | cevneens 319,610 | .......... 540,687 | .......... 391,572 | oo 391,572 25,221 25,221 | o | cereeeenenes 416,793 | .o | 20e(97,182) | ... (97,182) | ... 1,823 | 07/25/2037.
52523M  AD 2 |LXS 2006-15 Ad.......coovvvriirneieirniinninnns .. | 06/25/2017. | MBS PAYMENT.......ccconvvirrrinrirnns 86,319 | cocvvns 97,813 | oo 71,555 | oo 84,550 | ..ovverviieiinis | e 1,769 1,769 [ o | e 86,319 | ..ocrereerinns v | e [ 413 | 10/25/2036.
52523Y AB 0 |LXS 2006-19 A2... .. | 06/25/2017. | MBS PAYMENT.......coovvrrerinrrrenns . 17,944 12/25/2036.
525241 AB 1 |LXS2007-1 1A2... .. | 06/25/2017. | MBS PAYMENT ......cocovvverriririnrnns ....10,014 02/25/2037.
525241 AL 9 |LXS 2007-1 WF1....ooovvirrrerimrinceiiriieinne .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes (3,837) 01/25/2037.
525245 AU 0 |LXS 2007-3 4BA1.... .. | 06/25/2017. | MBS PAYMENT........ccconvvurrinrirnes 213,976 (1,614) 03/25/2037.
525247 AA 2 |LXS2007-8H A1 .. | 06/25/2017. | MBS PAYMENT .......cocovvverriririnrnns 8,374 2,254 06/25/2037.
52524V AG 4 |LXS 2007-15N 2A1 .| 06/25/2017. | MBS PAYMENT ..70,408 3,353 08/25/2037.
52525L AT 7 |LXS2007-14H A211.... .. | 06/25/2017. | MBS PAYMENT ..96,750 4,916 07/25/2047.
52729K AJ 5 |LEVEL 3 FINANCING INC ... |.. | 04/17/2017. | VARIOUS 290,000 1,088 08/01/2019.
53072@ AD 2 |LIBERTY LIFE ASSURANCE (SINSMYR). |.. | 06/09/2017. | MBS PAYMENT........ccccosevrmmrirnern 1,500 27 ... | 09/09/2031.
53072@ AE 0 [LIBERTY LIFE ASSURANCE (SINSMYR). |.. | 06/09/2017.| MBS PAYMENT 2,250 38 .| 12/09/2030.
LIBERTY LIFE ASSUR CO BOSTON
53072@ AF 7 [(SINSMYR) .| 06/09/2017. | MBS PAYMENT.......cvvrviirrirrinnns 1,050 | oo 1,050 | oo 397 | v 1,038 | oo | e 12 12 1,050 [ oo [ oneirneiiinsienns | e (11 I 07/09/2036. | 1......oovvvvecr
LIBERTY LIFE ASSUR CO BOSTON
53072@ AG 5 [(WHISENTON) .| 06/27/2017. | MBS PAYMENT.......coorivirrineinns 1,080 | oo 1,080 | ooveeiriinns BAT | o 1,061 | oo | e 19 19 1,080 [ cooeeeereeriens [ veereriiesinees | e (11 I 11/27/2026. 1.
LIBERTY LIFE ASSUR. CO
53072@ AH 3 |BOSTON(SINSMYR) .| 06/09/2017. | MBS PAYMENT.......ccooivirrirernnes 1,200 | oo 1,200 | v A37 | e 1,185 | oo | e 15 15 1,200 [ oo [ rveererieninees | e (11 I 07/09/2036. | 1....coovvvrnes
LIBERTY LIFE ASSUR CO
53072@ AJ 9 |BOSTON(WHITAKER) .| 06/07/2017. | MBS PAYMENT........covoiverrircrines 2,100 | oo 2,100 | oo 1,018 | v 2,070 | covvvrrrcrirerne [ e 30 30 2,100 | v | e | s (1 I 12/07/2035. [ 1o
LIBERTY LIFE ASSUR CO BOSTON
53072@ AK 6 [(WHISENTON) .| 06/27/2017. | MBS PAYMENT.......covovviririrines 2,220 40 2,220 .1 10/27/2026. | 1.
LIBERTY LIFE ASSUR CO BOSTON
53072@ AL 4 [(WHITAKER) . 1 06/07/2017. | MBS PAYMENT......c.oovvvvrirririnnns 1,380 | oo 1,380 | oo 667 | e 1,360 | oo | e 20 20 1,380 | oo | e [ e (VI I 12/07/2035. [ 1..vevrvrnnes
LIBERTY LIFE ASSUR CO OF BOSTON
53072@ AP 5 |(FIELDS) .| 06/15/2017. | MBS PAYMENT........coonvvvrrirrinnns 4,003 | oo 4,003 | .o 2,976 | oo 3,920 | oo [ s 83 83 4,003 | oo [ e [ e (1 I 04/15/2022. | 1..cvvverirnns
LIBERTY ASSIGNMENT CORP
53072@ AQ 3 |(WILLIAMS) .| 06/15/2017. | MBS PAYMENT........coonvvrrrieinnes 705 705 321 | i 897 | .o 8 8 705 | oo [ eerneeneninneines [ e (11 I 02/15/2030. | 1..cccvvrrennes
LIFE INS CO OF NORTH AMERICA
53205@ AF 7 |(DEHART) .| 06/01/2017. | MBS PAYMENT........cccovrrrrrirrrrnes 1,220 | oo 1,220 | oo 633 | e 1,203 | s [ s 17 17 1,220 04/01/2032.
55265K 2U 2 |MASTR 2003-11 9AB.......ccomvvrrrnrrrernririenns .1 06/01/2017. [ MBS PAYMENT ....c..ocooiriiiiririirenns | e | v 462,306 | .......... 462,306 | .......... 481,720 (V1 TR ISR 481,720 12/25/2033.
55274Q AK 1 |MASTR 2006-2 1A10. .| 06/01/2017. | MBS PAYMENT.........cooovrrrerinrrrnes 235,033 304,847 ....286,557 (2,050) ..235,033 06/25/2036.
55279H AG 5 |MANUF & TRADERS TRUST CO... .. | 04/05/2017. | MORGAN STANLEY........ccormirmmrns [ rormeinerinmnineriiennes | v 372,501 | ... 370,000 ....368,905 ....369,422 58 ..369,480 07/25/2019.
55818Y AJ 0 |MDPK2015-17AD .| 04/21/2017. | VARIOUS .9,500,000 .9,500,000 9,212,339 9,341,421 | e | 188,579 | [ 158,579 9,500,000 07/21/2027.
57061* AK 2 |MARKET TRACK REVOLVER .| 06/02/2017. | CALLED BY ISSUER at 100.000.. 107,462 107,462 106,912 549 10/18/2019.
57061* AN 6 |MARKET TRACK TL ..| 06/05/2017. | CALLED BY ISSUER at 100.000.... | .. 11,712,080 .1,712,080 1,898,604 | ..o | e 13476 | s [ e 13,476 | .o, 10/18/2019.
57061 AQ 9 |MARKET TRACKGATL.. .. | 06/05/2017. | VARIOUS........cooomrereriirinernneriinns [ corneeneeisssinesienins | eevveins 151,829 | ..ccovonee 151,829 ....160,477 1,352 10/18/2019.
57061* AR 7 |MARKET TRACK 7ATL.. .| 06/05/2017. | CALLED BY ISSUER at 100.000.... |... 273,185 273,185 2,721 10/18/2019.
57061* AS 5 |MARKET TRACK8ATL.. .| 06/05/2017. | CALLED BY ISSUER at 100.000.... | ... 54,027 54,027 540 . ....54,027 10/18/2019.
57061* AT 3 |MARKET TRACK9ATL. .| 06/05/2017. | CALLED BY ISSUER at 100.000.... [ ....ccosvremrrrerrererns | worrerenes 149,328 | .......... 149,328 1,493 | s | e 149,328 10/18/2019.
571903 AG 8 |MARRIOTT INTERNATIONAL . | 06/15/2017. | MATURITY...... 0 5,000,000 06/15/2017.
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MASSMUTUAL ASSIGNMENT CO
575767 G* 3 |(BARNETTE) .| 05/10/2017. | MBS PAYMENT........cccovrrrrrinrirenes 1,000 1,000 [ oo [ eoveererieninens | e (11 I 06/10/2023. | 1..cocvvvrvrnes
576429 AD 6 |MARM 2007-2 Ad4.... .. | 06/25/2017. | MBS PAYMENT .......cocovvvvrriririnrnns 63,871 | vireirere 83,871 | e B709 | e [ e | e 709 [ | e 709 [ e, 63,871 03/25/2047.
576433 GH 3 | MARM 2003-6 4A: ..| 06/01/2017. | MBS PAYMENT 1,643 1,643 01/25/2034.
576433 NK 8 |MARM 2004-5B3.... ..106/01/2017. | MBS PAYMENT ......coovivirriirinrnns ST ORROT ISR 40,316 | oooooeernid0,316 | i 20,158 | oo A1,146 | | reenen(830) [ | (830 [ [ s 40,316 07/25/2034.
576434 2G 8 |MALT 2006-2 1A5.... .| 06/01/2017. | MBS PAYMENT.........ccoovvrrerinrrrnes 82,449 | ........ 156,160 | .....c....d1,931 | oo 81,931 | | 10,813 | [ 10,813 [ | 52,744 03/25/2036.
576434 2J 2 |MALT 2006-2 2A2 .| 06/26/2017. | INTEREST ONLY PAYMENT... 03/25/2036.
576438 AB 1 |MARM 2006-2 1A2... .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirrrirerrnns 20,777 20,777 | coerrereren8,957 | i 19,802 | i | e 975 e [ verieeeennn 975 [ | e 20,777 04/25/2036.
57645K AA 4 |MASD 2007-1A... .| 06/25/2017. | VARIOUS SOOI N 17,049 | e 17,061 ....17,049 01/25/2037.
577081 BA 9 |MATTEL INC ... | .. | 04/19/2017.| US BANCORP INVESTMENTS INC| ... 284,986 290,000 ..289,705 08/15/2021.
589929 2V 9 |MLCC 2003-F B3.......cccovvruvrierimrircrirnens .. | 06/25/2017. | MBS PAYMENT........ccoovrrvirinriranes 4,966 | ... 12,286 4,966 10/25/2028.
59020U 6L 4 |MLMI2006-WMC2 A2C... .| 06/01/2017. | MBS PAYMENT........cccovrirrrinrirnes 29,812 29,812 03/25/2037.
590200 WN 1 | MLMI 2005-WMC2 M6 v |- 06/25/2017. MBS PAYMENT.........oovvvmrvririrnnns 28,842 04/25/2036.
590217 AD 7 |MLMI2006-RM3 A2B..........ccccoovvremrrrmerrnnns .. | 06/25/2017. | MBS PAYMENT.......ccovvrrerinrrrnns 51,009 51,009 06/25/2037. | 4....covvvnnes
590232 AA 2 |MLMI2007-SD1 A1.. .. | 06/25/2017. | MBS PAYMENT ......cocovvverriririnrnns [RTTRORROT IS 16,326 ..16,326 02/25/2047. | 1FM...........
590238 AA 9 | MLMI2007-HE3 Af1.. v | | 06/25/2017. | MBS PAYMENT........cvvriviriircrnnes 63,646 | ............63,646 04/25/2047. | 1FM...........
59023L AD 4 |FFMER 2007-1 A2C......cccocoviermrrmerincirnennns .. | 06/25/2017. | MBS PAYMENT.......cccovvurnrrinrirnns 87,907 | .ovrvns 87,907 04/25/2037. | 1FM...........
59023L AE 2 |FFMER 2007-1 A2D.... .. | 06/25/2017. | MBS PAYMENT ......cocvvvirririrenrnns 31,745 31,745 04/25/2037. [ 1FM...........
59024E AB 3 |MLMI2007-HE1 A2A... woe |- | 06/25/2017. | MBS PAYMENT........ovoririmrircrnnne 30,164 | oo 30,164 11/25/2056. | 1FM...........
59024H AC 4 [MANA2007-A3 A2B.......ccccovvrirmmmnierernnins .. | 06/25/2017. | MBS PAYMENT .......cocvvvirriririnrnns 3,293 | v 3,293 04/25/2037. [ 1FM...........
59024V AG 4 |FFMER 2007-3 A2C......c.ccouvmirereerrrirnirn .. | 06/25/2017. | MBS PAYMENT.........ccoovvrrerinrrrnes 33,768 33,768 06/25/2037. | 1FM...........
METROPOLITAN LIFE INSURANCE
59156A 87 3 |(HURT) .| 06/01/2017. | MBS PAYMENT........cccoovrrririnrirenes 3,394 ....3,394 ....2,098 ....3,306 88 3,394 08/01/2021.
591739 BM 8 |METRO 1998-Bl B1 .| 06/01/2017. | MBS PAYMENT 33,788 .43,012 ..39,786 ..34,356 (569) | cvvvvvvnerreries | e 3B,788 | i | e | e | s 1,135 | 11/20/2024.
METROPOLITAN LIFE INSURANCE
59181@ AB 1 |(FULKERSON) .| 06/01/2017. | MBS PAYMENT.........coovvrmerinrirenns 1,731 33 1,731 ... | 07/01/2029.
59181@ AC 9 |METROPOLITAN LIFE INSURANCE (DAY)| .. | 06/07/2017. | MBS PAYMENT........ccocosvvummiirnerns 1,200 30 1,200 .109/07/2019.
METROPOLITAN LIFE INSURANCE
59181@ AE 5 [(MEEKS) .| 06/17/2017. | MBS PAYMENT........cccovrvrrrinrirnes 1,624 34 1,624 .| 01/17/2025. | 1.
METROPOLITAN LIFE INSURANCE
59181@ AF 2 [(REYES) .. | 06/14/2017. | MBS PAYMENT.........coorvvrrerinnrrnns 2,931 | s 2,931 | s 1,945 | e 2,867 | oo | s 64 64 2,931 | oo | e | e (1 I 08/14/2023. | 1...vvvvvvrrnes
METROPOLITAN LIFE INSURANCE
59181@ AG 0 [(WILLIAMS) .| 06/13/2017. | MBS PAYMENT........coovvrrrrinrrrnes 1,272 | o 1,272 | o 680 | oo 1,249 | oo | e 23 23 1,272 [ o [ | e (11 TR 01/13/2029. | 1..cvvverirns
METLIFE INSURANCE COMPANY OF CT
59181@ AH 8 [(PIPER) .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirrirrrirrnns 1,950 | oo 1,950 [ oo 1,092 | oo 1,908 | oo | e 42 42 1,950 | oo | e | e (VI 01/01/2024. [1....cvvvienne
TRAVELERS INSURANCE COMPANY
59181@ AM 7 |(FULKERSON) .| 06/01/2017. | MBS PAYMENT........ccconvrirrrinrirnns 684 684 371 | i B73 | e | e 11 11 B84 [ o [ e | e (11 I 05/01/2029. | 1..ccvvrvrnns
METLIFE INS CO OF CONNECTICUT
59181@ AQ 8 [(RAMIREZ) ..| 06/01/2017. | MBS PAYMENT 3,450 39 3,450 09/01/2042.
59181@ AR 6 |TRAVELERSINS CO (PIPER)......cccccouvunuee .| 06/01/2017. | MBS PAYMENT........cooovvrririnrrrnes 528 1 528 .| 02/01/2024.
METLIFE INS CO OF CONNECTICUT
59181@ AS 4 [(BURTON) .. | 05/01/2017. | MBS PAYMENT........ccconvrirrrinrirnns 1,000 | oo 1,000 | oo (51720 IO 988 [ oo | e 12 12 1,000 [ oo [ | e (11 I 05/01/2030. | 1..cccvvvrvrnns
59181@ AU 9 | TRAVELERS INS CO (RHODES).............. .| 06/18/2017. | MBS PAYMENT.........coovvrrerinrrrnns 3,500 | oo 3,500 | oo 1,803 | .o 3,439 | s | s 61 61 3,500 | e | eerrreerrenienins | e (1 T 07/18/2030. | 1....cvovvrvrnes
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TRAVELERS INSURANCE
59181@ AY 1 |COMPANY(DENICO) .. | 06/23/2017. | MBS PAYMENT........ccovrvrerinrirenes 1,500 | oo 1,500 | v 420 | .o 1,490 | oo | e 10 10 1,500 [ cooeeeerreriens [ oveereriesinees | veerenieninend (11 I 09/23/2041. | 1.
METLIFE INS CO OF CONNECTICUT
59181@ BB 0 [(HARRISON) .. | 06/28/2017. | MBS PAYMENT.........cooovvvmerinrrrnes 1,650 | oo 1,650 | oo 1,002 | oo 1,620 | oo | e 31 31 1,650 [ oo [ veereriesinens | e (1 I 02/28/2025. | 1....cvvvvvvrnes
METLIFE INS CO OF CONNECTICUT
59181@ BG 9 [(HARRISON) .| 06/29/2017. | MBS PAYMENT........cccoovvrvirinriranes 1,350 | oo 1,350 | o 756 | cooovrerreirnens 1,327 | oo | e 23 23 1,350 [ oo [ | e (V1 I 12/29/2029. [ 1..covovinee.
METLIFE INSUR CO OF CONNECTICUT
59181@ BK 0 [(WILSON) .| 06/13/2017. | MBS PAYMENT.......ccooovrrrrinrirnns 1,591 | oo 1,591 | oo V<7 1,569 | oo | e 23 23 1,591 [ oo [ | e 0 | oo 09/13/2033. | 1o
METLIFE INS CO OF CONNECTICUT
59181@ BR 5 [(TERMAN) .. | 06/06/2017. | MBS PAYMENT.......cccovvurrrinrirnns 1,005 | oo 1,005 | oo 763 | oo 1,074 | o | e 21 21 1,095 [ oo [ rneieniienieens | e (1 I 06/06/2025. | 1.....oovvvvncs
METLIFE INS CO OF CONNECTICUT
59181@ BX 2 [(BEVERLY) .| 06/15/2017. | MBS PAYMENT........cccoovrirrrinrirnns 3,000 75 3,000 12/15/2017.
METLIFE INSURANCE CO OF CT
59181@ BY 0 [(HARPER) .. | 06/20/2017. | MBS PAYMENT........coovrrrrrinrrrenes 1,500 32 1,500 08/20/2022.
METROPOLITAN LIFE INSURANCE
59216@ AA 2 |(COLLAZO) .| 06/19/2017. | MBS PAYMENT.........coovvvrerinrrrenns 1,113 20 T3 [ s [ | v (1 I 04/19/2030. | 1..covvvvcrvrnes
METROPOLITAN LIFE INSURANCE
59216@ AB 0 |CO(NELSON) .. | 06/26/2017. | MBS PAYMENT........coovvvvirinrrrenns 3,835 | v 3,835 | v 2,560 | oo 3,755 | oo [ s 80 80 3,835 | s | e | s (V1 IR 12/26/2023. [ 1.
METRO LIFE INSUR AND ANNUITY CO
592173 #A 6 |(RICE) .. | 06/18/2017. | MBS PAYMENT .......cocvvvirririreirenns 600 600 208 | oo 593 | oo . 7 7 600 | oo | cevvnrrniieniens [ e (VI I 09/18/2040. [ 1.......ccvvnrne
METROPOLITAN LIFE INSURANCE
592173 *A 8 |COMPANY(LEE) .| 06/15/2017. | MBS PAYMENT.......ccconvrirrrinrirnns 1,980 | oo 1,980 | oo A3 | i 1,949 | i | e 31 31 1,980 [ oo [ oveineiiesinens | eeeierieniend 0 [ oreereeieens 10/15/2033. [ 1o
METROPOLITAN LIFE INSURANCE CO
592173 *B 6 |(WRIGHT) .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 888 888 423 | s L/ RIS IO 14 14 888 [ oo [ reeireiierienes | e (11 I 01/01/2036. | 1....cvvurennes
METROPOLITAN LIFE INS CO
592173 *D 2 |(SWANSON) ..| 06/01/2017. | MBS PAYMENT 2,278 54 2,278 12/01/2019.
592173 *F 7 |METROPOLITAN LIFE INS CO (DIEVERT)| .. | 06/01/2017. | MBS PAYMENT v 12,836 161 12,836 .| 12/01/2039.
592173 *G 5 |METROPOLITAN LIFE INS CO (TORRES)|.. | 06/16/2017. | MBS PAYMENT........cccovvvveremrrrenes 1,546 29 1,546 07/16/2027.
METROPOLITAN LIFE INS ANNUITY
592173 *H 3 |(SCHWARTZ) .. | 06/05/2017. | MBS PAYMENT........ccooovvvririnrrrenns 1,500 25 1,500 [ oo [ | e (V1 I 12/05/2029. [ 1...coovveneee.
METROPOLITAN LIFE INSURANCE
592173 *L 4 |COMPANY(CECE .. | 06/28/2017. | MBS PAYMENT.......cooovvvrrrinrirnes 1,350 | oo 1,350 | ovveeiriinns 525 | oo 1,335 | oo | e 15 15 1,350 [ oo [ oneireeiiesienns | e (11 I 05/30/2037. | 1..cvvvrirnns
592173 *M 2 |METROPOLITAN LIFE INS. CO.(WILDER)| .. | 06/26/2017. | MBS PAYMENT........cccovcurreremrrranes SOOI RN 12,690 | coovvrennee 12,690 | .covovvrrnnen 6,261 | oo 12,491 | oo | e 199 199 | oo [ e 12,690 | oo | v | e (1 I 09/26/2033. | 1..ccvvvervrnes
METROPOLITAN LIFE INS.
592173 *N 0 |CO.(CALLICUTT) .| 06/27/2017. | MBS PAYMENT........cccovvvvrrinrrrnes 2,250 | o 2,250 | oo 1,220 | oo 2214 | s | s 36 36 2,250 | v | e | s 0 [ oo 08/27/2031. | 1.
METRO LIFE INSURANCE
592173 *P 5 | CO(AKAKABOTA) .. | 06/18/2017. | MBS PAYMENT .......cocovvvirriririirnns 1170 | e 170 | s 597 | v 1148 | oo | e 22 22 A0 | o | e | e (VI I 02/18/2028. [ 1....coovererne
METLIFE INSUR CO OF CONNECTICUT
592173 *S 9 |(CORTEZ) .| 06/01/2017. | MBS PAYMENT........cccovvirnrrinrirnns 900 900 A79 | s 884 | oo | e 16 16 900 [ .ooevreereirens | reeereirerienes | e (11 I 1200172031 [ 1.ceerirns
METROPOLITAN LIFE INSUR CO
592173 *T 7 |(BREVARD) .| 06/01/2017. | MBS PAYMENT........coconvrvrrrrrrirnes 4,200 | oo 4,200 | oo 2,775 | oo 4124 | o | e 76 76 4,200 | cooorernerineins [ e | e (110 T 04/01/2025. | 1..ccvvnevernes
METROPOLITAN LIFE INSUR CO
592173 *U 4 |(CALLICUTT) .. | 06/27/2017. | MBS PAYMENT........cooverrerinrrrnes 4,800 | ..o 4,800 | .o 1,439 | i AT53 | o | e 47 47 4,800 | oo | e | e (U IR 0212712041 | 1o
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METROPOLITAN LIFE INSUR CO
592173  *V 2 |(RIGGINS) .| 06/01/2017. | MBS PAYMENT........cooverrrrinrrrnes 1,032 | oo 1,032 | oo 625 | oo 1,009 | oo | e 23 23 1,032 [ oo [ vveereriiesinens | v (11 I 12/01/2026. [ 1....oovvrnnen.
METROPOLITAN LIFE INSURANCE CO
592173 *W 0 |(BUTLER) .| 06/15/2017. | MBS PAYMENT........coovvrrerinrrrnes 5,664 | ..oooovnne. 5,664 | ..o 2425 | s 5,599 | oo [ s 65 65 5,664 | ..o | e | e (1 I 09/15/2040. | 1...cvvvvrvrnes
METROPOLITAN LIFE INSURANCE CO
592173 *X 8 |(DIXON) .. | 06/26/2017. | MBS PAYMENT.........cooovvvririnriranns 1159 | o 1,159 | i 454 | 1146 | oo | e 13 13 1,159 [ oo [ | e (V1 I 03/26/2040. | 1....covvvvnne
METROPOLITAN LIFE INSUR CO
592173 *Y 6 |(BREVARD) .| 06/01/2017. | MBS PAYMENT.......ccooovvririnrrranes 3,600 | oo 3,600 | .oovriree 2,276 | oo 3,530 | oo [ s 70 70 3,600 | ..o | e | e 0 | oo 04/01/2025. | 1....cvvvevvrnns
METROPOLITAN LIFE INSUR CO
592173 *Z 3 |(SOLOMON) .. | 06/23/2017. | MBS PAYMENT.......cccvvvirnrrinrirnns 1234 | oo 1,234 | oo 541 | s 1217 | s | e 17 17 1,234 [ e [ | e (1 I 01/23/2043. | 1..cvvverirnes
METROPOLITAN LIFE INSUR CO
592173 @B 5 |(POMPEY) .. | 06/20/2017. | MBS PAYMENT........ccconvrirrrinriranns 1,200 19 1,200 12/20/2030.
MONUMENTAL LIFE INSUR CO
592173 @C 3 |(POWELL) .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrrrnes 4,052 88 4,052 03/01/2023.
METROPOLITAN LIFE INSURANCE CO
592173 @D 1 |(BARDLEY) .. | 06/15/2017. | MBS PAYMENT.........coovvrrerinrrrnns 1,050 | oo 1,050 | oo (57 N I 1,032 | oo | e 18 18 1,050 [ oo [ eveererieniens | e (1 I 11/15/2029. [ 1..vvoernnens
METRO LIFE INSUR AND ANNUITY CO
592173 @F 6 |(PETERS) .| 06/15/2017. | MBS PAYMENT.......cccoovvririnriranns 600 600 317 | s 591 | s 9 9 B00 [ .o [ e | e (V1 IR 07/15/2032. | 1..cvvvervrnes
METROPOLITAN LIFE INSUR CO
592173 @K 5 |(GABRIELLI) .. | 06/25/2017. | MBS PAYMENT .......cocovvvvrriririnrnns 2,733 | s 2,733 | s 1,261 | o 2,698 | v | e 35 35 2,733 [ oo | e | e (VI I 07/25/2035. [ 1....ccovverrenne
METROPOLITAN LIFE INSUR CO
592173 @L 3 |(GABRIELLI) .. | 06/25/2017. | MBS PAYMENT........cccnvrirnrrinrirnns 2,554 | i, 2,554 | i, 1,229 | oo 2,521 | oo | s 33 33 2,554 | o | e | s 0 [ oreereeieens 07/25/2035. | ..o
METROPOLITAN LIFE INSURANCE CO
592173 @M 1 |(DIXON) .. | 06/26/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 381 381 71 | s (N 5 5 381 | e [ e [ e (11 I 02/26/2033. | 1..ccvvcrvnnes
METROPOLITAN LIFE INSURANCE CO
592173 @N 9 |(ROANE) .. | 06/28/2017. | MBS PAYMENT........ccovrvmrrinrirnes 1,259 | oo 1,259 | oo 737 | s 1,237 | oo | e 22 22 1,259 [ oo [ oveererieninees | v (11 I 12/28/2028. [ 1.....ovvvneen.
METROPOLITAN LIFE INSURANCE CO
592173 @P 4 |(BAKER) .| 06/01/2017. | MBS PAYMENT.........ccovvrririnrrrnes 1,500 | oo 1,500 | v 755 | oo TATE | oo | e 24 24 1,500 [ oo [ eveererieninens | e (1 TR 1200172031, [ 1.
METROPOLITAN LIFE INSURANCE CO
592173 @Q 2 |(BREVARD) .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirririrenrnns 5400 | .o 5400 | .ovrrrrne 2,796 | oo 5,321 | o | e 79 79 5400 [ .o | e | e (V1 I 09/01/2030. [ 1....cvvurerrenne
METROPOLITAN LIFE INSURANCE CO
592173 @R 0 |(TORRES) .. | 06/16/2017. | MBS PAYMENT........cocovvverriririrrnns [RTSTORR IS 10,500 | ..ovorneee 10,500 | cooovvveinnes 5769 | covvvvrirns 10,323 [ o | e 177 LA N I 10,500 | .ovvovveerveienn [ v | e [V I 08/16/2029. [ 1......ocvvrerne
METROPOLITAN LIFE INSURANCE CO
592173 @S 8 |(SMALLS) .. | 06/05/2017. | MBS PAYMENT........cccovvrrrrinrirnns 2,730 | coerins 2,730 | coerins 1,715 | i 2674 | oo | e, 56 56 2,730 | v | cereeeeeeninnins | e (11 I 02/05/2025. | 1....cvovrenncs
METROPOLITAN LIFE INS ANNUITY CO
592173 @T 6 |(HAYES) .| 06/01/2017. | MBS PAYMENT........ccconvrrrrrinrirnes 2,855 | oo 2,855 | oo 1,847 | v 2,79 | oo | s 62 62 2,855 | i | cereenieenienins | e (11 T 02/01/2023. | 1..ccvverennes
METROPOLITAN LIFE INSURANCE
592173 D# 2 |(HITCHCOCK) .. | 06/26/2017. | MBS PAYMENT.........ccovvrmerinrrrenns 3,018 | v 3,018 | v 1511 | e 2,971 | oo [ s 47 47 3,018 | e | cerreerrenienins | e (11 I 02/26/2033. | 1..ccvverrrnes
METROPOLITAN LIFE INSURANCE
592173 E# 1 |(ROSARIO) .| 06/01/2017. | MBS PAYMENT........coovrrrerinrrrenes 900 900 465 18 900 05/01/2027.
METROPOLITAN LIFE INSURANCE
592173 E@ 3 |(LOTT) .. 1 06/01/2017. | MBS PAYMENT.......cocovvvirririreirenns 363 363 187 6 363 08/01/2028.
METROPOLITAN LIFE INSURANCE
592173 F# 0 |(BRYSON) .. | 06/25/2017. | MBS PAYMENT.......ccconvvirrrinrirnns 1,072 | oo 1,072 | o 590 | oo 1,052 | oo | e 20 20 1,072 [ oo | e | e (01 01/25/2028. | ..o
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METROPOLITAN LIFE INSURANCE
592173 F@ 2 |(MALDONADO) .. | 06/28/2017. | MBS PAYMENT........cccovrvrrrinrirenes 1,800 | oo 1,800 | oo 985 | .o 1,762 | oo | e 38 38 1,800 [ cooeeeerreriens [ eveereriesinees | veereniennnend (11 I 12/02/2030. [ 1..ccvonvrnnens
METROPOLITAN LIFE INSURANCE
592173 G# 9 |(GARCIA) .. | 06/23/2017. | MBS PAYMENT........coovvrrerinrrrnes 900 900 592 | o LY £ T RS IR 25 25 900 [ .ooerreererrens | rererreererienns | e (1 I 11/23/2020. [ 1..coonvrneeens
METROPOLITAN LIFE INSURANCE
592173 G@ 1 |(MEDLOCK) .| 06/01/2017. | MBS PAYMENT........cccoovvrrrinriranns reveereenesereneenes | e 15,750 | covvcrennee 15,750 | ovocrvene 9,132 | oo 16,089 | ..o (339) (K1) ORI IS 15,750 | ovveuveervnenes | cevierinnnienins | cvvverienirenens (V1 I 05/01/2027. | 1..covveerirns
METROPOLITAN LIFE INSURANCE
592173 H# 8 |(SCOTT) .| 06/01/2017. | MBS PAYMENT.......ccooovvririnrrranes 1,950 | oo 1,950 | oo 1,364 | oo 1,901 | oo | e 49 49 1,950 [ oo [ | e 0 | oo 05/01/2022. | ..o
METROPOLITAN LIFE INSURANCE
592173 H* 2 |(SCOTT) .. | 06/28/2017. | MBS PAYMENT.......cccoovvirrrinrirnes 1,069 | oo 1,069 | oo 490 | oo 1,053 | oo | e 16 16 1,069 [ oo [ oreieeiiiesieens | e (1 I 02/28/2031. | 1..ccvvvrirnns
METROPOLITAN LIFE INSURANCE
592173 J# 6 |(MEDINA) .| 06/01/2017. | MBS PAYMENT........ccconvrirrrirrirnns 837 15 837 01/01/2028.
METROPOLITAN LIFE INSURANCE
592173 J@ 8 |(BRYSON) .. | 06/25/2017. | MBS PAYMENT.......cccovrrrrrinrirnes 1,174 19 1,174 01/25/2028.
METROPOLITAN LIFE INSURANCE
592173 K* 8 |(LOTT) .. | 06/01/2017. | MBS PAYMENT.........coovvrrerinrrrnns 450 450 221 | e A43 | e . 7 7 A50 [ oo | s | e (1 I 12/01/2029. [ 1..cvoeirnen.
METROPOLITAN LIFE INSURANCE
592173 K@ 6 |(STABLES) .| 06/15/2017. | MBS PAYMENT.......cccoovvririnriranns 1,500 | oo 1,500 | oo 829 | .o TATA | oo | e 26 26 1,500 [ oo [ v | e (V1 IR 12/15/2030. 1o
METROPOLITAN LIFE INSURANCE
592173 L# 3 |(ADAMS) .. 1 06/10/2017. | MBS PAYMENT ......cocovvvirririrerrnns 2,400 | .o 2,400 | .o 1725 | e 2,338 | oo | e 62 62 2,400 [ .o | e | e (VI I 04/10/12022. [1....covvvvrenne
METROPOLITAN LIFE INSURANCE
592173 L@ 5 |(MATA) .. | 06/28/2017. | MBS PAYMENT.......cccnvrvrrrinrirnns 1,440 | oo 1,440 | oo 1,102 | i 1,408 | oo | e 32 32 TA40 | o [ | e 0 [ oreereeieens 10/01/2021. [ 1.cveoirnnens
METROPOLITAN LIFE INSURANCE
592173 M# 2 |(QUINN) .| 06/15/2017. | MBS PAYMENT........ccconvrvrrrirrirnes 614 614 187 | s (610 . 7 7 B14 [ e e | e (11 I 12/15/2034. [ 1..covoirnnens
METROPOLITAN LIFE INSURANCE
592173 M@ 4 |(WRIGHT) .| 06/01/2017. | MBS PAYMENT........coovvrrerinrrrnes 1,683 | oo 1,683 | v (612720 IS 1,857 | oo | e 26 26 1,683 [ cooeeeereeriens [ rveereriesiinees | v (11 I 01/01/2036. | 1....vvvervrnes
METROPOLITAN LIFE INSURANCE
592173 N# 1 |(BRYSON) .. | 06/25/2017. | MBS PAYMENT.........ccoovrrrerinrrrnes 827 827 464 | .o B | s | e 16 16 827 [ e | e | e (1 TR 01/25/2028. | 1...cvvvvvrnes
METROPOLITAN LIFE INSURANCE
592173 N@ 3 |(GARCIA) .. | 06/23/2017. | MBS PAYMENT ......cocvvverririrerrnns 1,950 | oo 1,950 [ oo 1451 | i 1,912 | oo | e 38 38 1,950 | oo | e | e (V1 I 05/23/12025. [ 1....covvvernnne
METROPOLITAN LIFE INSURANCE
592173 P* 3 |(BRYSON) .. | 06/25/2017. | MBS PAYMENT .......cocovvvirriririnrnns 552 552 288 | o 542 | e | e 10 10 552 | cvoeeveeeeineens | eveeeeeeennienns | e [V I 01/25/2028. [ 1......ovvvverne
METROPOLITAN LIFE INSURANCE
592173 Q@ 0 |(WRIGHT) .| 06/01/2017. | MBS PAYMENT.......cccnvrvrrrinrirnns 1,016 | oo 1,016 | oo 542 | oo 998 | oo | e 17 17 1,016 [ oo [ oveereiiieninens | v (11 I 02/01/2030. | 1..cocvvnrvrnes
METROPOLITAN LIFE INSURANCE
592173 R# 7 |(HINGER) .| 06/01/2017. | MBS PAYMENT........ccconvrrrrrinrirnes 1,200 | oo 1,200 | oovoeiinnns 781 | s 173 | e | e 27 27 1,200 [ oo [ oveeeriesinees | e (11 T 09/01/2025. | 1..ccvvnerennes
METROPOLITAN LIFE INSURANCE
592173 R* 1 |(MEDINA) .| 06/01/2017. | MBS PAYMENT.........ccovvrrerinrrrnes 637 637 318 [ oo (5722 RS IR 10 10 B37 [ i | e | e (11 I 01/01/2029. | 1..covvverrrnes
METROPOLITAN LIFE INSURANCE
592173 S# 6 |(SCHWARTZ) .. | 06/05/2017. | MBS PAYMENT.........ccoovvrmerinrrrnes 1,320 26 1,320 12/05/2027.
METROPOLITAN LIFE INSURANCE
592173 §* 0 [(CASS) .. 1 06/01/2017. | MBS PAYMENT.......cocovvvirririreirenns 1,575 21 1,575 08/01/2036.
METROPOLITAN LIFE INSURANCE
592173 S@ 8 |(PANGBURN) .. | 06/28/2017. | MBS PAYMENT.......cccoovvvrrrinrirnns 755 755 409 | oo 739 | v | e 17 17 755 | oo | v | e (01 06/01/2024. | 1...cvovrvrncs
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METROPOLITAN LIFE INS. CO.
592173 T# 5 |(MCKENZIE) .. | 06/05/2017. | MBS PAYMENT........coovvrmrrirrrrenes 1,343 | o 1,343 | i L I I 1,317 | s | e 26 26 1,343 [ o [ oveenerinsinens | v (11 I 03/05/2027. | 1..cvvvrerernes
METROPOLITAN LIFE INSURANCE CO.
592173 T* 9 |(HURT) .. | 06/01/2017. | MBS PAYMENT........coorrrrerinnrrnes 1,545 | oo 1,545 | oo 1,006 | oo 1,507 | oo | e 38 38 1,545 | oo [ | e (1 I 08/01/2021. | 1..ovvvrrvrnes
METROPOLITAN LIFE INS. CO.
592173 T@ 7 |(HENDERSON) .| 06/18/2017. | MBS PAYMENT........ccooovvvririnrirnes 1,200 | oo 1,200 | oo 618 | oo 1,180 | oo | e 20 20 1,200 [ oo v | e (V1 I 12/18/2028. [ 1....oovvrnee.
METROPOLITAN LIFE INSUR. CO.
592173 U# 3 |(MCMILLIAN) .| 06/16/2017. | MBS PAYMENT........ccoovvvirinrirnns 2,459 | o, 2,459 | i, 1T74 | 2,398 | oo [ s 60 60 2,459 | o | e | s 0 | oo 10/16/2019. [ 1o
METROPOLITAN LIFE INS. CO.
592173 U* 7 |(PANGBURN) .| 06/01/2017. | MBS PAYMENT.......cccovvvrrrinrirnns 2,283 | oo 2,283 | oo 1,613 | o 2,226 | oo | e, 57 57 2,283 | oo | e | s (1 I 06/01/2024. | ..o
METLIFE INSUR CO. CONNECTICUT
592173 U@ 5 |(SEIBERT) .| 06/15/2017. | MBS PAYMENT........cccoovrirrrinrirnns 453 453 188 | s AT | s 6 6 A53 [ e s | e (11 I 05/15/2029. | 1..ccvvrrvnncs
592173 V# 2 |METROPOLITAN LIFE INS CO (TELLER). | .. | 06/01/2017. | MBS PAYMENT........ccovvvrvirnirnrnns 2,400 | .o 2,400 | .o 1,406 | oo 2,350 [ v | e 50 50 2,400 [ .o | e | e (V1 I 12/01/2024. [ 1...ccovvvrnnes
METROPOLITAN LIFE INSURANCE CO.
592173 V* 6 [(CASS) .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirrrririrrnns 1725 | o 1,725 | oo 764 | oo 1,703 | oo | e 22 22 1725 | o | e | e (V1 08/01/2036. [ 1....c.oovererne
METROPOLITAN LIFE INSURANCE CO
592173 V@ 4 |(VASQUEZ) .| 06/01/2017. | MBS PAYMENT........cccnvrvrrrirrirnns 2,448 | .. 2,448 | .o, 1,387 | oo 2,399 | oo [ s 49 49 2448 | o | e | s (11 I 05/01/2027. | ..o
METROPOLITAN LIFE INS CO
592173 W* 5 |(HENDERSON) .| 06/01/2017. | MBS PAYMENT.......ccconvrvrrrirrirnes 1,350 | oo 1,350 | oo 789 | oo 1,325 | oo | e 25 25 1,350 [ oo [ oveernerieninens | veereeienien (11 T 01/01/2030. | 1..cccvvurernes
592173 W@ 3 |METROPOLITAN LIFE INS CO (PARKER) | .. | 06/03/2017. | MBS PAYMENT.......cc.covvumrrvnrinnns 770 770 293 | s (-7 9 9 TT0 | oo [ | s (11 I 10/03/2041. [ 1.vvvirnnen.
592173 Y# 9 |METROPOLITAN LIFE INS CO (DIXON)... | .. | 06/26/2017. | MBS PAYMENT........cccovvurrervmrrranes 119 | 1194 | 687 | .o 170 | o | e 23 23 1194 | s [ | e (1 I 02/26/2026. | 1....coovvvrnes
METROPOLITAN LIFE INS CO
592173 Y@ 1 |(NEWSOM) .| 06/23/2017. | MBS PAYMENT 1,500 23 1,500 .109/23/2028. | 1.
592173  Z* 2 |METROPOLITAN LIFE INS CO (RIGGINS)| .. | 06/01/2017. | MBS PAYMENT 2,250 45 2,250 12/01/2026. | 1.
592173 Z@ 0 |METROPOLITAN LIFE INS CO (PARKER) | .. | 06/03/2017. | MBS PAYMENT........cccovvvvirnirirnns 716 8 716 ....| 10/03/2041. { 1.
59218* AH 7 |METROPOLITAN LIFE INS CO (SCOTT).. |.. | 06/15/2017. | MBS PAYMENT..........ccccvvvvrrermrnnns 2,100 25 2,100 .| 09/15/2038. | 1.
59218* AK 0 |METROPOLITAN LIFE INS CO (PARKER) | .. | 06/03/2017. | MBS PAYMENT 803 9 803 10/03/2041. | 1.
59218* AL 8 |METROPOLITAN LIFE INS CO (YOUNG). |.. | 06/16/2017. | MBS PAYMENT.........cccocovvvrrermrnnne 1,650 29 1,650 .1 12/16/2028. | 1.
METROPOLITAN LIFE INSURANCE CO.
59218* AP 9 |(HURT) .| 06/01/2017. | MBS PAYMENT........ccoovrvirinrirenes JRVTURIRTORTUORIUR ORI 13,905 | .ooocvreenee 13,905 | .ooovrennee 10,179 | oo 13,564 | ..o | v 341 341 | s | s 13,905 | oo | v | e 0 | oo 08/01/2021. | 1.
59218* AQ 7 |METROPOLITAN LIFE INS CO (FINLEY).. | .. | 06/07/2017. | MBS PAYMENT.........cccocouvvrermrnnns 2,787 | e 2,787 | s 2,238 | oo 2,704 | oo | s 83 83 2,787 | v | cevveeeneeienins | e (1 I 07/07/2018. | 1.
METROPOLITAN LIFE INSURANCE CO
59218* AT 1 |(ROEILL) .| 06/15/2017. | MBS PAYMENT.........cooovvrririnrrrnes JESTURTRTORORRII RN 13,500 | .ovvvrennee 13,500 | .oovvreenee 10,564 | ..cooovvvrnnen. 13,313 | s | v 187 L N IS 13,500 | oo | v | oo (1 I 09/15/2035. | 1...cvvvervrnes
METRO LIFE INSUR ANNUITY CO
59218* AW 4 |(CASTLEMAN) .. | 06/04/2017. | MBS PAYMENT ......cocovvvvrririrenrnns 4,500 | .o 4,500 | .o 2,800 | .o 4405 | oo | e 95 95 4500 | oo e | e (VI I 02/04/2027. [1...ccvvviienne
METROPOLITAN LIFE INSUR CO
59218* AY 0 |(AKAKABOTA) .| 06/18/2017. | MBS PAYMENT........cccoovvvrrrinrirnns 2,541 | 2,541 | s 1191 | 2,507 | oo | e, 34 34 2581 | i | e | s (01 I 06/18/2036. | 1.....ooovvvvecs
METROPOLITAN LIFE INSURANCE CO
59218* BA 1 |(HAYNES) .| 06/15/2017. | MBS PAYMENT.......cccovrirrrinrirnns FSOTURTRTRI N 12,000 | .ooovcrennee 12,000 | cooovrerne 8,981 | oo 11,732 |, 268 251 T N IO 12,000 | oo | cererienien | e (11 T 07/15/2022. | 1..covvovrennns
METROPOLITAN LIFE INSURANCE CO
59218* BB 9 |(BAKER) .| 06/01/2017. | MBS PAYMENT........ccconvrurrrinrirnes 1,500 | oo 1,500 | v 688 | ..o AT | oo | e 22 22 1,500 [ oo [ oreererieninens | e (11 I 1200172031, [ 1.
METROPOLITAN LIFE INSURANCE CO
59218* BD 5 |(CREECH) .| 06/12/2017. | MBS PAYMENT........coovvrrerinrirenns 2,250 | coveeinn 2,250 | e 1,302 | v 2,208 | oo | s 42 42 2,250 | v | e | e (1 T 09/12/2026. | 1....cvvvvvrnes
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METROPOLITAN LIFE INSURANCE CO
59218* BE 3 |(PARKER) .| 06/03/2017. | MBS PAYMENT 160 95 | o 158 | e 1 1 160 | oveoeerereenens | ceenerrernneens | eevrerreniineend0 | e, 10/03/2041. [ 1..cvvrernnens
METROPOLITAN LIFE INSURANCE CO
59218* BF 0 |(POOLE) . [ 06/01/2017. | MBS PAYMENT.......vvvnirririneiines | eerverirerineennninnnns | cvervennnenh 312 | i 4312 | 2,330 | o244 | | 68 68 4,312 | o | e |0 s 03/01/2031. | 1o
METROPOLITAN LIFE INSURANCE CO
59218* BG 8 |(MUSSAW) . [06/18/2017. | MBS PAYMENT........ovvririirinerinns | errverirerirerenneienni | cvervenneen g7 T | i 2,37 962 | v 2,342 | s [ s 29 29 2,371 | oo | e | eevversnieen0 i 09/18/2036. | 1....vooevvvnns
METROPOLITAN LIFE INSURANCE CO
59218* BH 6 |(JONES) . [ 06/01/2017. | MBS PAYMENT........ovvririirnerinns | errrerrerirneenneiennn | cverrereenen2y891 | i 2,591 | o 1,818 | 2527 | e | s 64 64 2,591 | oo | e | 0 i 04/01/2022. | 1..covvvervrnes
METROPOLITAN LIFE INSURANCE CO
59218* BP 8 |(OWENS) . [ 06/26/2017. | MBS PAYMENT........oovvnrrrnriieiinns | eerrvnineerseesnnnnnins | cevvvenrenny 2200 | i 4,220 | oo 1,979 | o143 | s | s 76 76 4,220 | o | e | 0 e 10/26/2032. 1.
METROPOLITAN LIFE INSURANCE CO
59218* BR 4 |(SCOTT) .| 06/01/2017. | MBS PAYMENT 5 375 03/01/2036.
METROPOLITAN LIFE INSURANCE CO
59218* BS 2 |(SCOTT) .| 06/15/2017. | MBS PAYMENT 31 2,516 09/15/2038.
METROPOLITAN LIFE INS CO
59218* BT 0 |(SOLOMON) .| 06/23/2017. | MBS PAYMENT 300 124 | 296 | e 4 4 300 | cvoereeeerennes [ erverrneneninnes | e | e 01/23/2038. | 1...cvvverrrnes
METROPOLITAN LIFE INSUR CO
59218* BV 5 |(CHIARANTONA) . [ 06/09/2017. | MBS PAYMENT........ovvniriririnerines | errverirerineenneienni | cverirerrnen,0000 | i 3,000 | oo 2,253 | 2,928 | | i 72 72 3,000 | .o | e | 0 [ 12/09/2019. [1..cvvovireee.
METROPOLITAN LIFE INSURANCE CO
59218* BX 1 |(HEIGH) . 106/23/2017. | MBS PAYMENT.......ccvvrvrvvrnninnns [ rrvrverennnnsnnnens | cvvvvnnnnnnd 1,043 | i 7,043 | v 5,645 | iiiiireennn8,869 | i | i 174 174 7043 [ o | e | evrverienennen0 v 07/23/12019. [1...cvvvrne
METROPOLITAN LIFE INSURANCE CO
59218* CD 4 |(NELSON) . [ 06/20/2017. | MBS PAYMENT........oevvnvrmneineiinns | eervneineeirseissninnnin | cvevvennnn 1,800 | i 1,800 | oo 1,227 | e 1763 | s | s 37 37 1,800 [ oo [ everrenieennens | eerreenneeenen0 [ 01/20/2023. | 1..ccvverirnns
METROPOLITAN LIFE INSURANCE CO
59218* CE 2 |(CAMILE) ..| 06/10/2017.| MBS PAYMENT 44 2,235 02/10/2023.
59218* CF 9 |METROPOLITAN LIFE INS CO (TORRES)|.. | 06/16/2017. | MBS PAYMENT 47 3,874 08/16/2034.
METRO TOWER RESOURCES GROUP |
59218* CQ 5 |(SMITH) . | 06/08/2017. | MBS PAYMENT 43 2,235 09/08/2022.
METROPOLITAN LIFE INS CO
59218* CS 1 |(AMBOISE) . [ 06/19/2017. | MBS PAYMENT........ovvvnirirrineiinns | eermerinenirneenseiinnins | cverreerrnnn8,830 | i 6,830 | coorrrrnens 3,992 | i 8,729 | | s 101 101 6,830 | ..veuerernerrenis | cererneerenineins | e 0 s 06/19/2030. | 1....cvvurernes
AMERICAN GNL ANNUITY SERVICE CO
59218* CT 9 |(BORDEN) . [ 06/01/2017. | MBS PAYMENT........ovveririirincrinns | eevmerrrenineennnniinnnns | cvervvenenneny 985 | i 4,965 | ..o 3,952 | o874 | | i 91 91 4,965 | oo | e | 0 s 10/01/2022. 1o
METLIFE TOWER RESOURCE GRP INC
59218* CV 4 |(JOHNSON) . [ 04/19/2017. | MBS PAYMENT.......vvvniriirincrines | eerrerireriseesnniennnes | cverirenrnen8,629 | i 6,629 | ..o 3,719 | v 1,001 [ (372) (372) 8,629 | ..o | e | e 0 04/19/2032. | 1..covverrrnes
METROPOLITAN INS AND ANNUITY CO
59218* CX 0 |(HICKS) . [ 06/18/2017. | MBS PAYMENT........ovviriirinirinns | errverrerieeenneiennies | cvervenennn 044 | i 4,644 | ..o 3,674 | o552 | | i 92 92 4644 | oo | e |0 09/18/2021. | ..o
METROPOLITAN INS AND ANNUITY CO
59218* CY 8 |(REEVES) . [ 06/01/2017. | MBS PAYMENT.......oovvvvvrirnrineiinns | eevrmnineeirseesnninnnins | cevvnenerenn 1,950 | i 1,950 | oo 1,534 | v 1,905 | s | s 45 45 1,950 [ covvireiinriiens [ enereeniennnens | eerreerinenennn0 [ 05/01/2020. | 1..cccvvvrerncs
METLIFE TOWER RESOURCES GRP
59218* DA 9 |(SAULTERS) .| 06/01/2017. | MBS PAYMENT......cccoirinirnminnis [ ermerseennnnneiinenes | cevneerennenn3,919 | i, 3,919 | v, 2,350 | oo 3,802 [ i | e 57 57 3,919 | oo | e | eerveeineeen0 [ 07/01/2030. | 1..cccvvrernes
592188 AN 6 |METRO 2000-A M2.......ccooovvvmrrrerirerirnnnne ..| 06/01/2017. | MBS PAYMENT 224 148 | s [ e | e 0 [ v | e | e | e | eevnenenenns0 | e 8 | 06/25/2029. | 1FM...........
METLIFE INSURANCE CO OF CT
59218@ AC 6 |(FULKERSON) .1 06/01/2017. | MBS PAYMENT.......ccovrervvrnrvninns | v | e 1,228 | i 1226 | oo 660 | ovvrrrierenn 1,202 [ s | e 24 24 1,226 | oo | e | s s 07/01/2029. [ 1....cvvvirnne




statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

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

9€'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
METROPOLITAN LIFE INS CO
59218@ AF 9 |(FERGUSON) .. | 06/24/2017. | MBS PAYMENT........ccovrrmrrinrirnes 1,970 | oo 1,970 | oo 1,278 | v 1,924 | oo | e 46 46 1,970 05/24/2021. | 1..cvvverinnes
59562V AT 4 |MIDAMERICAN ENERGY HLDGS.. ..| 04/03/2017. | PRIOR PERIOD INCOME.............. 0 04/01/2018.
604668 AC 7 |MRMX 2014-1A A2 .. | .. | 04/20/2017. | MBS PAYMENT.......covnevrrrrcrnns 60,000 104 | oo | e 60,000 07/20/2026.
60871R  AG 5 |MOLSON COORS BREWING CO.............. .. | 06/07/2017. | BANK AMERICA.. e 58,581 () RO ISR 60,725 07/15/2026.
615326 B* 5 |(AIKEN) .| 06/13/2017. | MBS PAYMENT 2,400 40 2,400 .| 05/13/2030.
615326 C# 0 |MONUMENTAL LIFE INS CO (SCOTT)..... | .. | 06/28/2017. | MBS PAYMENT........ccoevvurerrmrrrnnns 1,200 27 1,200 12/01/2024.
MONUMENTAL LIFE INSURANCE
615326 C* 4 |(HARRIS) .. | 06/28/2017. | MBS PAYMENT........cccovrvrrrinrirnes 9,270 183 9,270 12/01/2030. [ 1..ccvvnerneens
615326 D# 9 |MONUMENTAL LIFE INS CO (AIKEN)...... .| 06/13/2017. | MBS PAYMENT ......ccovvveriiircrrnns 468 5 468 01/13/2037.
615326 D* 3 | MONUMENTAL LIFE INS CO (BRAKE)..... .. | 06/16/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 3,420 79 3,420 03/16/2022.
MONUMENTAL LIFE INSUR CO (TUBBS-
615326 E# 8 |SPANN) .. | 06/17/2017. | MBS PAYMENT ......cocovvvvrrririirnns [RTSTORRT IS 15,519 | oo 15,519 | oo 8,589 | .o 15,246 | ..ooovvreriins . 273 P T [ E 15,519 | oo v | e (VI I 1211712031, [ 1o
MONUMENTAL LIFE INSUR CO
615326 F# 7 |(HOLLINS) .. | 06/01/2017. | MBS PAYMENT 4,052 88 4,052 03/01/2023.
615326 F* 1 | MONUMENTAL LIFE INSUR CO (SCOTT) | .. | 06/28/2017. | MBS PAYMENT........cccovvvrrerrmrrranes 600 12 600 10/01/2034.
MONUMENTAL LIFE INSUR CO
615326 G# 6 |(EPPERSON) .| 06/03/2017. | MBS PAYMENT........cccoovrrririnrrranns 1482 | oo 1,482 | o (SIS I I 1462 | oo | e 20 20 1482 | oo [ | v (V1 IR 02/03/2035. | 1....cvooevvrnns
MONUMENTAL LIFE INSURANCE CO
615326 G* 0 |(HOLLINS) .| 06/01/2017. | MBS PAYMENT.......ccoovrirrrinnirnns 6,469 | ..cooovnen. 6,469 | ..ooovvnnnns 4641 | i, 6,348 | oo | i 121 121 8,489 | ..o | e | s (01 I 03/01/2023. | 1..cvvvrirncs
MONUMENTAL LIFE INSURANCE CO
615326 H@ 7 |(POWELL) .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnns 6,469 | ..coovvrnnen. 6,469 | ..coovornnns 4592 | oo, 6,317 | covvveeeeirneies | v 153 153 8,489 | ..o | e | s (11 I 03/01/2023. | 1..cccvvrvnnes
MONUMENTAL LIFE INSURANCE
615326 J# 3 | COMPANY (RAY) .. | 06/08/2017. | MBS PAYMENT.......ccoovrvrrrirrrrnes 1,337 | oo 1,337 | o 786 | oo 1,318 | oo | e 20 20 1,337 [ e [ oneeneinsinees | v (U1 I 04/08/2033. | 1....cvvurvrnes
MONUMENTAL LIFE INSURANCE CO
615326 J@ 5 |(SCOTT) .. | 06/28/2017. | MBS PAYMENT........coovvrrerinrirnes 450 450 265 | oo 440 | e | e 10 10 A50 [ oo [ e | e (1 I 10/01/2034. [ 1..cvonernnens
MONUMENTAL LIFE INSURANCE CO
615326 K* 5 |(JOLLEY) .. | 06/16/2017. | MBS PAYMENT.........cooovvvrerinrrrnes 3,321 56 3,321 10/16/2029.
MONUMENTAL LIFE INSURANCE CO
615326 L@ 2 |(JOHNS) .| 06/07/2017. | MBS PAYMENT........cccovrririnrrranns 1,147 16 1,147 12/07/2034.
615326 M@ 1 |AEGON ASSIGNMENT CORP (HESTER). | .. | 06/29/2017. | MBS PAYMENT........cccovvurmeremrrranes 1,125 27 1,125 06/29/2019.
MONUMENTAL LIFE INSURANCE
615326 N# 8 |(SCOTT) .. | 06/28/2017. | MBS PAYMENT.........ccoovvrrerinrrrnes 450 450 243 | o A43 | e . 7 7 A50 [ oo [ s | e (1 I 10/01/2034. [ 1..ccvorvrneen.
AEGON ASSIGNMENT CORP
615326 P* 0 |(WOODHOUSE) .. | 06/28/2017. | MBS PAYMENT .......cocovvvvrririrenrnns [RTSTORRT IS 15,393 | oo 15,393 | oo 8,155 | covvvrvrins 15,160 | ..ooovreeriines . 233 X T TN IS 15,393 | oo | e | v (VI I 02/01/2032. [ 1...cvvvvienne
AEGON STRUCTURED SETTLEMENTS
615326 P@ 8 |INC (VAN HE .. | 06/26/2017. | MBS PAYMENT ......cocvvvvrriririnrnns 1,500 | oo 1,500 21 10/26/2031. [ 1o
615329 A* 0 |MONUMENTAL LIFE INS CO (SCOTT)..... | .. | 06/28/2017. | MBS PAYMENT 300 300 6 10/01/2034.
61690T BC 6 |MSRR2015-R3 10B ..| 05/01/2017. | MBS PAYMENT 43,964 (1,378) 04/26/2047.
61744C PN 0 |MSAC 2005-NC2Bf.... .. | 06/25/2017. | MBS PAYMENT.........cooovvrririnrrrnes . ....3,534 (142) 03/25/2035.
61744Y AG 3 |MORGAN STANLEY .. | 05/05/2017. | MORGAN STANLEY. [ESTTSUUIN RO 401,556 | .......... 400,000 0 05/08/2024.
61745M A5 2 |MSM 2004-3 4A. v | | 06/01/2017. | MBS PAYMENT......ccovvvvivirrnrnins RSN 158,991 | .......... 158,991 2,010 04/25/2034.
617463 AC 8 |MSIX2006-2 A3......cccvvvrmrrrrmerierirenereens .. | 06/25/2017. | MBS PAYMENT.........ccoovvvmerinrrrenes 59,732 59,732 590 11/25/2036.
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617463 AP 9 | MSIX 2006-2 AFPT. .. | 06/25/2017. | MBS PAYMENT.......cvvoirieriinnirnnes [ e | v 189,841 189,841 0 ...93,163 .96,678 11/25/2036.
61746R  FW 6 |MSAC 2004-NC5 M2... v |- | 06/25/2017. | MBS PAYMENT......ccoooivvnrirerinnnns 61,598 1,143 05/25/2034.
61746R  GX 3 |MSAC 2004-WMC1 B3.......ccovvvrerrrrrirnnins .. | 06/25/2017. | MBS PAYMENT ......cocovvvirriririnrnns 1,931 13 1,931 06/25/2034.
61748H KG 5 |MSM 2005-4 5A4 .. | 06/01/2017. | MBS PAYMENT.......cvvvmirmmrinerrnnes [ eornreneeineinerinenies | cevenend 675,329 0 08/25/2035.
61748H PF 2 | MSM 2005-7 6A1 v || 06/01/2017. | MBS PAYMENT.......cocvrvirrrirenrnns 98,023 1,463 11/25/2035.
61749W  AJ 6 | MSM 2006-11 1A3......covviririeriririneii .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes 29,848 [V RTINSO 08/25/2036.
617505 AD 4 |MSAC 2007-NC1 A2C .. | 06/25/2017. | MBS PAYMENT........ccconvvurrinrirnes 86,811 2,432 11/25/2036.
617508 AB 8 |MSAC 2006-HE8 A2FP... .. | 06/25/2017. | MBS PAYMENT .......cocovvverriririnrnns 32,437 462 10/25/2036.
61750Y AB 5 |MSM 2006-15XS A2A.. ..| 06/01/2017. | MBS PAYMENT 87,291 (1 ORI ISP 43,686 11/25/2036.
61750Y AK 5 |MSM 2006-15XS A6B.. .. | 06/01/2017. | MBS PAYMENT 1,397 1 1,397 11/25/2036.
61751D AG 9 |MSM 2006-17XS A4.... .| 06/01/2017. | MBS PAYMENT........ccovrrrerinnrrenes 80,935 (L0LS) N ISP 10/25/2046.
61752R  AB 8 |MSM 2007-3XS 1A2A.. .| 06/01/2017. | MBS PAYMENT........cccovrvrrrinrirnes 24,070 P2 T IR I 01/25/2047.
61753N  AC 4 |MSAC 2007-NC2 A2A.. .. | 06/25/2017. | MBS PAYMENT 378 0 02/25/2037.
61754K AG 0 |MSC 2007-1Q14 AM .| 06/01/2017. | MBS PAYMENT........cocoverrmrrnnrrnens [ ervrermerinnirsniinnnnns | e 12,713,107 | ...12,713,107 | .....11,092,517 | ......... 12,573,912 | oo | 0000 139,195 | o [ e 139,195 | oo | e 04/15/2049.
61754P  AA 2 |MSM 2007-8XS A1 .1 06/01/2017. | MBS PAYMENT ......coovivcririirrens 116 04/25/2037.
61756V BE 8 |MSM 2007-14AR 6A1.. ..| 06/01/2017.| MBS PAYMENT 1,118 11/25/2037.
61758V AR 8 |MSRR2010-R2 2C .. | 06/26/2017. | MBS PAYMENT.......cccovvvirrriniirnns 9,547 05/26/2036.
61759L AA 6 |MSRR 2010-GG10 A4A... .. | 04/17/2017. | MBS PAYMENT ......cocvvvvrriririrrnns 56,703 (1,048) [ oo | v 08/15/2045.
61915R AF 3 |MHL 2005-2 2M1..... ..| 06/01/2017. | MBS PAYMENT 3,077 100 3,077 05/25/2035.
62582# AA 0 |MUNCH SUPPLY.... .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... | .c.ovvrervreervrrneeres | wvvereris 30,383 cereennnnnn 29,867 369 | i | s 30,383 04/01/2020.
637432 HT 5 |NATIONAL RURAL UTIL COOP. .| 04/10/2017. | MATURITY ...coovirrireirnninerinenienins [ everiesersesssnssernes | oveeens 2,000,000 | .......2,000,000 | ... 1,681,440 | ...........1,988,834 | ...ccoovvvvvnians | e 11166 | o [, 11,166 2,000,000 04/10/2017.
63860H AH 2 [NSTR 2007-A M4 veee | | 06/25/2017. | MBS PAYMENT........ovvrirrrrircinnes 30,704 3,882 03/25/2037.
64128X AC 4 |NEUBERGER BERMAN GRP/FIN............. .| 04/26/2017. | CALLED BY ISSUER at 102.938.... | ... 82,350 84,400 (201) | cvverreerieries [ e 82,350 03/15/2022.
643528 AB 8 |NCAMT 2006-ALT1 AF2.. .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 7,775 66 7,775 07/25/2036.
64360Y AB 1 |NCHET 2006-2 A2B. v |+ 1 06/25/2017. | MBS PAYMENT .....coovinriviiiinines [ v | s 103,725 3,596 | .o | i 103,725 08/25/2036.
64952 AQ 7 |NEW YORKLIFE INSURANCE (LAWLOR)|.. | 06/07/2017. | MBS PAYMENT..........cccovvvvrermmnnns 3,822 51 3,822 12/07/2037. [ 1.evereennn.
64952* AR 5 |NEW YORK LIFE INSURANCE (HINOJOS)| .. | 06/01/2017. | MBS PAYMENT..........cocoonvrirnrrrnnnns 1,179 25 1,179 08/01/2024. | 1...cvvvrvrncs
NEW YORK LIFE INSURANCE
64952* AS 3 |(MCMILLAN) .| 06/26/2017.| MBS PAYMENT 923 18 923 .| 05/26/2026.
64952 AU 8 |NEW YORK LIFE INSURANCE (MOSS).... | .. | 06/01/2017. | MBS PAYMENT 1,650 35 1,650 02/01/2024.
64952* AW 4 |NEW YORK LIFE INSURANCE (FETTIG).. | .. | 06/01/2017. | MBS PAYMENT..........cocovvvvrrermrennns 1,950 49 1,950 .| 11/01/2019.
NEW YORK LIFE INSURANCE
64952* AX 2 |(CHAPMAN) .| 06/15/2017. | MBS PAYMENT.........cooovvrrerinrrrenes 7,859 | v 7,859 | o 4,999 | .o, 7,698 | .ovocvevenes | v 160 160 7,859 | oo | cevvenrienienin | e (1 I 01/15/2026. | 1....cvoerrrne
64952* AY 0 |NEW YORKLIFE INSURANCE (GRIFFIS) |.. [ 06/10/2017.| MBS PAYMENT........cccoomrrrrrrrrrrrnrns 1,845 | oo 1,845 | oo 1,210 | oo 1,801 | oo | e 44 44 1,845 | oo [ oneeeiissinens | e (11 I 12/10/2021. [ 1.cverirnns
64952 AZ 7 |(DISMUKE) . 1 06/15/2017. | MBS PAYMENT.......c.ovvvvvrvrrirnins 3,885 | .o 3,885 | .o 2,998 | oo 3775 | covveeeveeins | e 110 110 3,885 | i | e | s (VI I 04/15/2018. [ 1....cvvvinne
NEW YORK LIFE INSURANCE
64952 BA 1 |(UNDERWOOD) .| 06/18/2017. | MBS PAYMENT.......coovivirrirrinnns 588 588 452 | s 570 [ v | e 18 18 588 | cvouverrereeins [ e [ e (11 I 10/18/2018. [ 1.
NEW YORK LIFE INSURANCE
64952* BC 7 |COMPANY (HENRY) .| 06/28/2017. | MBS PAYMENT.......cooniviriiriinnns 886 886 A8 | s 868 | ..orvrnrirriiens | e 17 17 886 [ .ooevueereirens | s | e (11 I 09/29/2025. | 1....cvvvvennes
NEW YORK LIFE INSURANCE CO.
64952* BD 5 |(GRIFFIS) .| 06/10/2017. | MBS PAYMENT.......ccooiviririrnnas 795 795 A21 | s £ I ORI IR 14 14 795 | oo [ e [ e (11 I 03/10/2027. | 1.eoevverirnes
NEW YORK LIFE INSURANCE CO.
64952* BE 3 |(HURT) .| 06/06/2017. | MBS PAYMENT........ccoovvimrircrnnes 1,076 1,076 21 1,076 .| 04/06/2027. | 1.
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NEW YORK LIFE INSURANCE
64952 BF 0 |COMPANY (ELEY) .| 06/01/2017. | MBS PAYMENT........cooverrrrinrrrnes 2441 | 2441 | s 1,375 | e 2,398 | oo [ s 42 42 2481 | e | e | s (11 I 07/01/2030. | 1..cocvvvrernes
NEW YORK LIFE INSURANCE
64952 BG 8 |COMPANY (FARREN) .. | 06/22/2017. | MBS PAYMENT........coovvvrerinrirenns 675 675 A5 | s B60 | oo | e 15 15 B75 [ oo | rererreenenienns | e (1 I 06/22/2020. | 1....cvvvvrrnes
NEW YORK LIVE INS CO
64952* BM 5 |(QUIRINDONGO) .| 06/19/2017. | MBS PAYMENT........cccoovrrvrrirnrirnes 2,100 37 2,100 ....| 10/19/2028. | 1.
64952 BN 3 |NEW YORKLIFE INS CO (MEEK)............. .| 06/01/2017. | MBS PAYMENT........cccovrrrrrirriranes 4,500 95 4,500 ....| 09/01/2021. | 1.
64952 BP 8 |NEW YORKLIFE INS CO (DOUCETTE)... |.. | 06/15/2017. | MBS PAYMENT........cccevvvrvrrrenrnns 1,950 44 1,950 .| 03/15/2022. | 1.
64952 BQ 6 |NEW YORKLIFE INS CO (LAWLOR). ..| 06/07/2017. | MBS PAYMENT 1,500 16 1,500 09/07/2042. | 1.
64952 BR 4 |NEW YORKLIFE INS CO (GRIFFIS)......... .. 1 06/10/2017. | MBS PAYMENT ......cocvvverrriirenrnns 600 11 600 ....| 03/10/2027. | 1.
64952* BT 0 |NEW YORKLIFE INS CO (WILLIAMSON). | .. | 06/15/2017. | MBS PAYMENT..........cocoovvvrerirnnns 2,781 66 2,781 .| 08/15/2020. | 1.
64952* BU 7 |NEW YORKLIFE INS CO (LAWLOR). ..| 06/01/2017. | MBS PAYMENT 818 7 818 11/07/2042. 1.
64952 BV 5 |NEW YORKLIFE INS CO (DOUCETTE)... |.. | 06/15/2017. | MBS PAYMENT........cccecvervrrrerranns 1,502 36 1,502 .| 03/15/2022. | 1.
NEW YORK LIFE INSURANCE CO
64952* BZ 6 |(MCMILLAN) .. | 06/06/2017. | MBS PAYMENT........cccovvurrrinrirnns FSOTURTRTRPI N 10,403 | ...ccovonee. 10,403 | oo 5,488 | oo 10,248 | oo | v 156 156 | oo | s 10,403 | oo | e | v (01 I 12/06/2032. [1...cooerneen.
NEW YORK LIFE INSURANCE CO
64952 CA 0 |(DOUCETTE) .| 06/15/2017. | MBS PAYMENT........ccconvvirrrirrirnes 600 600 444 15 600 .| 03/15/2022. | 1.
NEW YORK LIFE INSURANCE CO
64952 CB 8 |(MCMILLAN) .. | 06/06/2017. | MBS PAYMENT........cccoovrerrrinnirnes 2,950 | s 2,950 | s 1,202 | oo 2,914 | oo | s 36 36 2,950 | cieeriinrinenns | cereereeeninnins | e (11 I 03/06/2039. | 1....cvovrernes
NEW YORK LIFE INSURANCE CO
64952* CC 6 |(KENDRICKS) .| 06/13/2017. | MBS PAYMENT.........ccoverrrrinrrrnns SOOI N 12,731 | v 12,731 | v 5,854 | oo 12,552 | v | v 178 LT N IS 12,731 | oo | e | e (1 I 06/13/2035. | 1....cvvvrvrnes
NEW YORK LIFE INSURANCE
64952* CD 4 |COMPANY (SMITH) .| 06/01/2017. | MBS PAYMENT.........cooovvrrerinrrrnes JESTUTRTORRORPII RN 10,920 | .ooovvreneee 10,920 | .ovovrvene 8,652 | oo 10,660 | ...cooovrvrcrines 260 260 | oo | s 10,920 | oo | v | oo 0 | oo 05/01/2020. | 1...ocvvvrvrnes
NEW YORK LIFE INSURANCE
64952 CE 2 |COMPANY (HALL) .. 1 06/01/2017. | MBS PAYMENT .......cocovvvirriririnrnns 3,600 | .o 3,600 | .o 2,753 | oo 3,519 [ o | e 81 81 3,800 [ .o | e | e (VI I 11/01/2021. [ 1o
NEW YORK LIFE INSURANCE
64952 CF 9 |COMPANY (GIBBS) .. | 06/01/2017. | MBS PAYMENT ......cocvvverrriirinrnns 6,576 131 6,576 .110/01/2024. | 1.
NEW YORK LIFE INSURANCE
64952 CH 5 |COMPANY (PITTS) .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 9,786 | ..ovvvrnnen 9,786 | ..ovvvrneen 5,910 | coovverrriins 9,600 | .cvouevrririeres | e 186 186 9,786 | .veurerrerenns | cerveeereenrnnins | eeveeeieeineens (11 I 12/01/2027. [ 1.ceeonns
NEW YORK LIFE INSURANCE
64952 CK 8 |COMPANY (KING) .. | 06/09/2017. | MBS PAYMENT........cconvrvrrrinrrrnes 4768 | .o 4768 | ..o 2,388 | oo AT706 | oo | e 62 62 AT68 | oo | e [ e (11 I 02/09/2036. | 1....cvouevvrnes
NEW YORK LIFE INSUR CO (LAMPONE-
64952 CL 6 |TAYLOR) .| 06/01/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 1,140 | oo 1,140 | 500 | v 1127 | oo | e 13 13 1140 [ oo [ | e (1 IR 06/01/2037. | 1..covvevrrrnes
NEW YORK LIFE INS AND ANNUITY
64952* CP 7 |CORP (SOTO .| 06/01/2017. | MBS PAYMENT........cccoovrrrrinrirnes 1,006 | .ooovrrene 1,008 | oo (S 7(( N A 987 [ oo | e 18 18 1,006 [ oo v | e (V1 I 02/01/2027. | 1o
NEW YORK LIFE INS AND ANNUITY
64952 CQ 5 |CORP (ELLI .. | 06/20/2017. | MBS PAYMENT 1,652 23 1,652 .. [ 12/20/2033.
64952V 18 8 |NEW YORK LIFE INSURANCE (HUNTER)|.. | 06/17/2017. | MBS PAYMENT..........cccovvvvrernrnnns 8,434 120 8,434 .| 02/17/2040.
NEW YORK LIFE INS AND ANNUITY
64953@ AE 1 |COR (BACA) .. | 06/24/2017. | MBS PAYMENT........ccoovvvrrrinrrranns 3,000 | oo 3,000 | .o 2,316 | oo 2947 | oo | s 53 53 3,000 | .o | e | e 0 | oo 09/24/2023. | 1..cvvvervrns
649603 AD 9 |NYMT 20052 A...covvvvrmereereieineerenienes .. | 06/25/2017. | MBS PAYMENT........cccoovvvrrrinrirnes FSOTURTRTRI Y 44347 | . 44347 | .. 27,933 | oo 43,052 | oo | e 1,295 1,295 [ oo | e A43AT | o s | e (V1 IO 151 | 08/25/2035. | 1FM...........
651229 AW 6 |NEWELL RUBBERMAID INC..........c.ccounc.n. .. | 05/18/2017.| GOLDMAN SACHS........ccccoovvemriinne JRSSUTTIRTIN RSO 179,865 | .......... 170,000 | ...oonc 169,657 | .ovvvevinnne 169,678 | .ovovvvveiecinns | v, 11 L ST IO 169,689 | .oovvvvcieerens | e 10,176 | ...ooee. 10,176 | ......... 4,601 | 04/01/2026. | 2FE............
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65339K AL 4 |NEXTERA ENERGY CAPITAL ..| 05/17/2017. | WELLS FARGO SECURITIES LLC |.. .....1,766,258 | .......1,750,000 | .......1,746,938 1,748,364 230 230 | e | e 1,748,595 | ... | v 17,663 | ......... 17,663 | ....... 28,817 | 09/15/2019.
65365@ AB 6 |NICE PAKPRODUCTS TL. ... | .| 04/12/2017. | CALLED BY ISSUER at 100.000.... |.. ....5,599 ..5,599 | ..............5,554 36 5,599 06/12/2020.
65473Q BF 9 |NISOURCE FINANCE CORP...........ccccoo.... .| 05/18/2017.| MORGAN STANLEY. 20,401 20,000 | .ooreonees 19,984 | oo [ e | e 0 05/15/2047.
654748 AD 4 |NAROT 2013-A A4... .. | 05/01/2017. | MBS PAYMENT.......vvumirmerinrrrnees [ eorrrernenineinerienies | eeverend 481,029 | .......... 481,029 283 07/15/2019.
65477P  AC 5 |NAROT 2014-A A3... wer | | 06/15/2017. | MBS PAYMENT........cocvrviririrenrnns 202,537 202,537 82 08/15/2018.
65535V JU 3 |NAA2005-ST M2......cooovirirermriiriiriieinne .. | 06/25/2017. | MBS PAYMENT........cccoovrrverinriranes 254 03/25/2035.
65535V KB 3 |NAA 2005-AR2 1A... .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrirnes 1,133 05/25/2035.
65535V QQ 4 |NAA2005-S4 A3 .. | 06/25/2017. | MBS PAYMENT .......cocovvverriririnrnns 254,731 254,731 632 v 1,720 | 10/25/2035.
65535V SK 5 |NAA 2006-AP1A3... .. | 05/04/2017. | VARIOUS.........oovoereerrrieisereniiiens [ coveriesiiessiiesssssiies | coeneren 870,908 1,622,973 9,363 [ .vvreereerenres | oo 814,214 | o | .....56,695 | ........56,695 | ....... 27,622 | 01/25/2036.
655374 AA 4 |NAA2007-S1Af1.. .. | 06/25/2017. | MBS PAYMENT 150,443 368 12/25/2036.
65540R AE 0 [NMRR 2014-7R 2A3 .. | 06/25/2017. | MBS PAYMENT.........cooovvrrerinrrrnes ..46,154 845 12/26/2035.
655664 AR 1 |NORDSTROM INC ..| 06/20/2017. | VARIOUS 6 01/15/2044.
665859 AS 3 |NORTHERN TRUST CORP.... .. | 06/06/2017. | BANK AMERICA.. 110,000 0 05/08/2032.
666807 BK 7 |NORTHROP GRUMMAN CORP. ..| 04/18/2017.|J P MORGAN .2,020,900 | .......2,000,000 | .......1,996,780 131 02/01/2027.
667294 BE 1 |NORTHWEST AIR 2007-1A... ..105/01/2017. | MBS PAYMENT ......covvvcrriirinrnns 83,738 | oo 83,738 | oo 88,533 (17) (17) 11/01/2019.
668457 AA 2 |NTWHD 2007-1A A1 ..| 06/01/2017.| MBS PAYMENT 32,813 32,813 25,898 294 294 12/01/2037.
67105V AL 8 |OAKC 2013-9AD .. | 04/20/2017. | MBS PAYMENT.......ovvvnirmmriinnirnces [ e | e 10,000,000 | ..... 10,000,000 | ...... 9,515,000 322,132 322,132 +ere...10,000,000 10/20/2025.
675748 AD 9 | OCMBS 1998-R1 AWAC .1 06/01/2017. [ MBS PAYMENT ....c..ovvriiiinireirenns | vevrrereninerisnsssieninns | cvrvernns 467,001 | ..o 467,001 | ..cooov 254,001 7,913 7913 [ | e 467,001 | oo [ rverreeniienns | cevvernnienenns0 | e 12,261 | 10/25/2040.
68087 AA 1 |OLIVER STREET DERM -DDTL. .| 06/30/2017. | CALLED BY ISSUER at 100.000.. 7 7 7 0 7 .27 | 05/31/2022.
68087 AB 9 |OLIVER STREET DERM - REVOLVER..... .. | 04/27/2017. | CALLED BY ISSUER at 100.000.... | ..cverrervernrirernns | crrvernns 144,176 | .......... 144176 | .......... 144,176 (V1 OO ISR 144,176 05/31/2022.
68087 AC 7 |OLIVER STREET DERM - TL......cccorvrvrnnc .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 3,698 | .o 3,698 | .o 3,627 | oo 3,168 [ | i 71 3,698 05/31/2022.
SUNTRUST ROBINSON
681936 BK 5 |OMEGA HLTHCARE INVESTORS............ [ 04/18/2017. [HUMPHREY e | e 2,004,980 | ....... 2,000,000 97 | oo | e 1,979,657 01/15/2028.
68400D AD 6 |OOMLT 2007-1 2A2. .. | 06/25/2017. | MBS PAYMENT........cccoovvvmrrirrrrnes 90,861 ..90,861 820 ....90,861 01/25/2037.
684000 AE 4 |OOMLT 2007-1 2A3. .1 06/25/2017. [ MBS PAYMENT ....c..ovvririirineirenns | veverireninerisissineninns | cvrveinns 149,339 149,339 2,577 01/25/2037.
684000 AF 1 |OOMLT 2007-1 2A4.......ovoermerierercernens .. | 06/25/2017. | MBS PAYMENT.........cooovvvmerinrrrenns 50,096 50,096 411 01/25/2037.
68400X AC 4 |MESA 2001-5M1 .. | 06/30/2017. | MBS PAYMENT ......ccoviviriirinrnns 3,674 ....3,674 2 11/25/2031.
68402B AD 8 |OOMLT 2007-3 2A3. .. | 06/25/2017. | MBS PAYMENT ......ovvvuiverinerranes [ e | v 112,766 112,766 2,069 04/25/2037.
68402B AE 6 |OOMLT 2007-3 2A4. .| 06/25/2017. | MBS PAYMENT 216,906 216,906 4,190 04/25/2037.
68403K AB 1 |OOMLT 2007-6 2A2. .. | 06/25/2017. | MBS PAYMENT 180,039 0 07/25/2037.
685049 AB 4 |ONGLT 2012-AAB.. .| 06/10/2017. | MBS PAYMENT........cvooivimrircrnnes ..5,812 5 03/10/2027.
PT INTERMEDIATE HOLDINGS -
69394@ AA 5 |REVOLVER .| 06/23/2017. | VARIOUS 211,149 211,149 | ... 209,068 | ..o | e [ s (0 IO PV 209,068 | ....oovvrerirres | e 2,081 | oo 2,081 | ......... 1,909 |06/23/2022. | 2.........cc...c.
69396@ AB 1 |PPT MANAGEMENT HOLDING - TL......... .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ..ccvverevereererineens | errvrerennes 2,751 | s 2,751 | s 2,699 | o 2,699 | oo [ s 52 52 2,751 | e | cervenieenineins | e 0 | e 110 | 12/16/2022.| 2Z..............
PPT MANAGEMENT HOLDING -
69396@ AC 9 |REVOLVER .| 04/28/2017. | CALLED BY ISSUER at 100.000.... |... 28,794 28,794 28,794 | oo || e (1 PRI ISP 28,794 | oo [ e [ e (V1 I 358 | 12/16/2022. | 2........ccvvne.
69447# AE 2 |PACIFIC LIFE INSURANCE (BOARDLEY) |.. | 06/16/2017. | MBS PAYMENT.........cccocverviiirrnns 38 2,318 08/16/2030. [ 1.....c.ocvvverne
69447# AF 9 |PACIFIC LIFE INSURANCE (BOARDLEY) |.. | 06/16/2017. | MBS PAYMENT.........cccovvvvrrevernnnns 10 793 ... | 08/16/2033.
69447# AH 5 |PACIFIC LIFE INSUR CO (WASHINGTON)| .. | 06/01/2017. | MBS PAYMENT..........cocovvrvrnrrnnnnns 21 1,149 .| 07/01/2027.
PACIFIC LIFE INSURANCE CO
69447# AJ 1 |(WASHINGTON) .| 06/01/2017. | MBS PAYMENT........cvooivrrrirernnas 1,215 | v 1,215 | oo 689 | oo 1,193 | o | e 22 22 1,215 [ s [ oveeneriesinens | v (1 I 07/01/2027. | 1o
PACIFIC LIFE INSURANCE COMPANY
69447# AK 8 |(YOUNG) .| 06/13/2017. | MBS PAYMENT........covoivirrircranes 1,815 | oo 1,815 | oo 1,350 | v LTTT | e | e 38 38 1,815 | e | oveeeriesinens | e (U1 TR 03/13/2023. | 1..covvverirnes
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PACIFIC LIFE INSURANCE CO
69447# AL 6 |(WASHINGTON) .| 06/01/2017. | MBS PAYMENT........cooverrrrinrrrnes 1,360 | oo 1,360 | v 867 | .o 1,350 | cooeereererinns | e 10 10 1,360 [ coovererreriens [ oveereriesinees | e (11 I 12/01/2024. [ 1o
PACIFIC LIFE INSURANCE COMPANY
69447# AM 4 |(SHABAZZ) .. | 06/01/2017. | MBS PAYMENT........coorrrrerinnrrnes 4,536 | .o 4536 | oo 3,307 | oo A 442 | oo | e 94 94 4536 | oo [ e | e (1 I 04/01/2023. | 1..covvvrerrrnes
PACIFIC LIFE INSURANCE COMPANY
69447# AN 2 | (JONES) .. | 06/14/2017. | MBS PAYMENT........cccoovvvvirinriranes 1,275 | oo 1,275 | oo 901 | e 1,246 | oo | e 29 29 1,275 [ oo [ | v (V1 I 09/14/2023. | 1..covvverirnns
PACIFIC LIFE INSURANCE CO
69447# AQ 5 |(WASHINGTON) .| 06/01/2017. | MBS PAYMENT.......ccooovvririnrrranes 900 900 605 | ..o 882 | v | e 18 18 900 [ oo | e | e 0 | oo 12/01/2024. [ 1.
PAC LIFE & ANNUITY SERVICES INC
69447# AS 1 |(SIMS) .. | 06/02/2017. | MBS PAYMENT........cooovvvvrrinnins 1,333 | oo 1,333 26 1,333 | s | e | e (VI 01/02/2023. | 1..cvvvrernns
69447@ AA 2 |PACIFIC LIFE INSURANCE (BAKER)....... .| 06/15/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 1,753 | o 1,753 21 1,753 06/15/2041.
69447@ AB 0 [PACIFIC LIFE INS CO (PORT)......ccocvvnnec. .| 06/01/2017. | MBS PAYMENT........ccconvrrrrrinrirnes 2,625 | oo 2,625 44 2,625 03/01/2030.
69447@ AC 8 |PACIFIC LIFE & ANNUITY CO (GEROUX) | .. | 06/15/2017. | MBS PAYMENT..........cooovvvvmmrrrnnne. 890 890 13 890 . 12/15/2032.
69447@ AE 4 |(BAKER) .| 06/01/2017. | MBS PAYMENT........ccovrrrrrinrrrenes 1,753 | oo 1,753 21 1,753 [ o [ oveenerinsinens | veeserissnnend (11 I 06/01/2041. | 1..ccvvcrernes
PACIFIC LIFE & ANNUITY CO
69447@ AF 1 |(VANDERSLOOT) .| 06/17/2017. | MBS PAYMENT........ccovrrrerinrrrenes 2,104 | e 2,104 37 2,104 | oo | e | s (1 T 12/117/2028. [ 1o
PACIFIC LIFE AND ANNUITY CO
69447@ AG 9 [(QUILES) .| 06/01/2017. | MBS PAYMENT........cccovrrririnrirenns 8,700 | .oovvrreees 8,700 | ..oovvrreees 6,861 | oo 8,501 | .ovvviriries | v 199 199 8,700 | ..o | cevverrrerienins | v (V1 I 01/01/2020. | 1....cvvervrne
PACIFIC LIFE AND ANNUITY CO
69447@ AH 7 |(GEROUX) .. | 06/15/2017. | MBS PAYMENT........cccovvvirriririnrnns 887 887 399 [ s 874 | e | e 13 13 887 [ e | e | e (V1 I 10/15/2033. [ 1.
PACIFIC LIFE AND ANNUITY CO
69447@ AJ 3 [(QUILES) .| 06/01/2017. | MBS PAYMENT........cccovrvrrrinrirnns 1,857 | oo 1,857 | oo 1,420 | oo 1,815 | oo | e 42 42 1,857 [ o | oneineiiesinees | veevnsinninend (11 I 01/01/2020. | 1..ccvvrennes
PACIFIC LIFE INSURANCE CO
69447@ AK 0 [(WASHINGTON) .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 450 450 325 | i 442 | e . 8 8 A50 [ o [ s | e (11 I 07/01/2027. | ..o
PACIFIC LIFE AND ANNUITY CO
69447@ AL 8 |(HADAWAY) .| 06/15/2017. | MBS PAYMENT.........ccovvrmerinrirnes 2,397 | s 2,397 | s 1,252 | v 2,359 | oo [ s 38 38 2,397 | oo | e | e (11 I 09/15/2031. | 1o
PACIFIC LIFE AND ANNUITY CO
69447@ AM 6 |(HADAWAY) .| 06/15/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 2,690 | oo 2,690 | .o 1,308 | .o 2,652 | oo | s 38 38 2,690 | v | e | s (11 TR 01/15/2035. | 1...cvvvervrnes
PACIFIC LIFE AND ANNUITY CO
69447@ AN 4 |(GEROUX) .. | 06/15/2017. | MBS PAYMENT.......cocovvverrrrrrirrnns 2072 1,202 | oo 608 | oo 1,183 | oo | e 18 18 1,202 | oo | e | e (V1 I 12/15/2032. [ 1o
PACIFIC LIFE AND ANNUITY CO
69447@ AQ 7 [(HOLMAN) .. | 06/24/2017. | MBS PAYMENT.......cccoovvvrnrrinrirnns 4,076 | oo 4,076 | .ovvonn 2,382 | o 4,009 | | e 67 67 A.076 | oo | e | e (1 I 02/24/2031. | 1..cevvrrirnns
PACIFIC LIFE INSURANCE CO
69447@ AR 5 [(WASHINGTON) .| 06/01/2017. | MBS PAYMENT........cccoovrirrrinrirnes 1,650 32 1,650 12/01/2024.
PACIFIC LIFE AND ANNUITY CO
69447@ AS 3 [(GEROUX) .| 06/15/2017. | MBS PAYMENT........cccovrrrrrinrirnes 2,153 945 2,128 25 2,153 01/15/2037.
PACIFIC LIFE & ANNUITY SVS INC
69447@ AT 1 |(BURDETT) .. | 06/24/2017. | MBS PAYMENT.........ccoovrrrerinrrranes JESTUTRTORRORRII RN 15,749 | ccvvrennee 15,749 | .o 11,077 | oo 16,406 | ...cooovvvvrrinnns (657) ({157 I IS 15,749 | oo | v | e, (1 IR 042412024 | 1..cvvverrrnes
PACIFIC LIFE AND ANNUITY COMPANY
69447@ AU 8 |(KUHRE) .| 06/01/2017. | MBS PAYMENT........cooovrririnnirenns 1,505 | oo 1,505 | oo 1187 | i LA | e | e 34 34 1,505 [ oo [ | e (V1 TN 01/01/2021. | 1o
PACIFIC LIFE & ANN SVC INC
69447@ AV 6 |(ANDERSON) .. | 06/28/2017. | MBS PAYMENT.......cccoovvvrrrinrirnes 2,079 | oo 2,079 | oo 1,750 | v 2,029 | oo | s 50 50 2,079 | oo | e | e (01 06/28/2019. | 1..ccvvvrvrncs
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PAC LIFE & ANN SERVICES INC
69447@ AW 4 |(DONAHUE) .| 06/01/2017. | MBS PAYMENT........cooverrrrinrrrnes 1,743 | 1743 | 955 | oo 1,720 | oo | e 23 23 1743 | s [ | e (11 I 01/01/2035. | 1..cocvvnrvrnes
PACIFIC LIFE AND ANNSVCS INC
69447@ AX 2 |(MELENDEZ) .| 06/10/2017. | MBS PAYMENT........ccorvvrerinrrrnes SOOI RN 12,000 | cooovrennee 12,000 | covoerrrnes 7,808 | oo 12,600 | ..o (600) ((C10[0) ) T IS 12,000 | oo | e | e (1 I 06/10/2026. | 1....coouvvvrnes
69447@ AY 0 |PACIFIC INS COLTD (GEROUX)............. .| 06/15/2017. | MBS PAYMENT........cccnvrirrrinrirnns 1,530 | oo 1,530 | coovereiciis 797 | oo, 1,512 | o | e 18 18 1,530 [ oo [ rneeneeiiesinees | e (11 I 01/15/2037. | 1.
INTERNATIONAL EQUIPMENT
69606N AB 8 |SOLUTIONS .| 05/12/2017. | VARIOUS 3,680 | .o | e 37,730 08/16/2019.
69883# AA 1 |THE PAPER STORE........ccccovuvirivrrniiriirnns .. | 05/22/2017. | PRIOR PERIOD INCOME.............. 0 09/29/2019.
70069 AA 5 |PARKPLACE TECHNOLOGIES TL........... .. | 05/30/2017. | VARIOUS 53,859 | vooerrrnes 53,859 | .ovrvenns 53,221 P25 [ O ISR 53,859 06/09/2022.
70069F KJ 5 |PPSI2005-WCW1 M5. .. | 06/25/2017. | MBS PAYMENT ......cocovvverriririnrnns 254,526 56,639 2,296 09/25/2035.
71103X AS 3 |PFRMS 2006-1 2A2.... v || 06/25/2017. MBS PAYMENT.........oovvvrervrcrirnnns 7,318 | s 7,318 | s 2,735 71 7,318 09/25/2036.
71654Q BC 5 |PETROLEOS MEXICANOS. ... |D| 06/20/2017. | SINK........... 50,000 | .ooreoneen 50,000 | ..o 50,980 7 12/20/2022.
71654Q BF 8 |PETROLEOS MEXICANOS. ... | D| 06/20/2017. | CALLED BY ISSUER at 100.000.... | ... 27,600 27,600 27,600 | .... 0 12/20/2022.
71681# AG 8 |PETVET CARE CENTERS - DDTL............ .| 06/08/2017. | CALLED BY ISSUER at 100.000.... | ...ccovvereermrmerernes | wrveens 1,141,471 | ... 1,141,471 | ... 1,136,603 [ ..o | e | e 4,868 4,868 | ..o | e 1,141,471 12/17/2020.
718507 BH 8 |CONOCOPHILLIPS.........cocovemriirririirns ..| 06/21/2017. | CALLED BY ISSUER at 105.550.... | ... ..5,277,500 | ....... 5,000,000 | ....... 5,621,100 | ..........5,100,763 | ....cccovvirivers | v (T T T 176,737 5,277,500 07/15/2018.
72350* AB 1 |PINNACLE TREATMENT - REVOLVER.... |.. | 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 4,931 0 4,837 08/09/2021.
72350  AC 9 |PINNACLE TREATMENT - TL...oovvrirnrnnee ..| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... . 1,214 15 08/09/2021.
73116* AB 4 |POLK-TL .| 06/30/2017. | CALLED BY ISSUER at 100.000.... |... 1,133 1,133 7 06/20/2022.
737446 AL 8 |POST HOLDINGSINC.... .. | 04/28/2017.| MORGAN STANLEY. RO PV 1,045,000 1,000,000 (56) 03/01/2025.
737446 AM 6 |POST HOLDINGS INC .. | 04/28/2017. | MERRILL LYNCH ,038,750 | .......1,000,000 (39) 03/01/2027.
74161Y AP 0 |PRIME 2006-2 1A14.... .. | .. [ 06/01/2017. | MBS PAYMENT........ccconerrirrrernns SOOI RN 15,296 | ............ 15,982 2,878 11/25/2036.
74348%# AA 0 |PROJECTALPHA -TLA....oiiiineiiniie .. | 04/26/2017. | VARIOUS JESTRRTIN ERPO 800,667 | ......... 800,667 | ..........784,653 | .....c...... 785,268 | .ooovrevrvvrrinns | w0 15,398 | oo [ s 15,398 | ..ovveviricrinns 08/22/2022. | 5......ocvvevne
PRUDENTIAL INSUR CO OF AMERICA
743917 #A 4 |(COUTS) .| 05/01/2017. | MBS PAYMENT........coovrrrrrinrrrenes 5,000 | covvrrnnens 5,000 | covvernnens 3,885 | oo 5,096 | .coooerirrirnnne (96) (96) 5,000 | .evvurerrerenns | cervrererenienins | e (1 I 05/01/2021. | 1o
PRUDENTIAL INS CO OF AMERICA
743917 #B 2 |(MORRIS) .. | 06/20/2017. | MBS PAYMENT........coorvvrerinrrrnes 1,500 26 1,500 03/20/2028.
743917 #D 8 |PASSCORP (FIELD)... ... | .. | 06/20/2017. | MBS PAYMENT 4,482 61 4,482 .1 07/20/2035.
743917 #F 3 |PASSCORP (KING) .| 06/15/2017. | MBS PAYMENT........ccoriverrircrnnes 9,750 152 9,750 05/15/2030.
PRUDENTIAL INSUR CO OF AMERICA
743917 #G 1 |(BLAKE) .. 1 06/01/2017. | MBS PAYMENT ......cocvvverrinirenrnns 780 17 780 12/01/2021. [ 1o
743917 #K 2 |PASSCORP (GAVIN) .| 06/10/2017. | MBS PAYMENT........coovrrrrrirrirnes 9,300 139 9,300 12/10/2030.
743917 #N 6 |PASSCORP (STRICKLIN)... .| 06/15/2017. | MBS PAYMENT ......coovvvirriirinrnns 2,773 33 2,773 07/15/2036.
743917  #Q 9 |PASSCORP (MONGELLI)... .. | 06/23/2017. | MBS PAYMENT.........ccoovvrririnrrrnes 970 15 970 02/23/2030.
743917 #S 5 |PASSCORP (FINDLEY) .| 06/15/2017. | MBS PAYMENT 773 8 773 12/15/2044.
LM PROPERTY & CASUALTY INS
743917 #T 3 |(MONGELLI) .. | 06/23/2017. | MBS PAYMENT.......ccovrrrrrinrirnes 806 806 X I T4 RS IR 12 12 808 [ .ouvvuecercrnens | renereirerienes | eeererieniiend (11 I 02/23/2030. | 1..cvvvverernes
PRUDENTIAL INS CO OF AMERICA
743917  *A 6 |(HEEKS) .| 06/21/2017. | MBS PAYMENT.........coovvrrerinrrrnes 1,276 | oo 1,276 | oo 549 | oo, 1,263 | oo | e 12 12 1,276 [ oo [ oveereriesinens | e (11 T 08/21/2042. | 1..cvvverrrnes
PRUDENTIAL INS CO OF AMERICA
743917  *C 2 |(HAMBLIN) .| 06/15/2017. | MBS PAYMENT........cooovvrririnrirnes 2,700 | e 2,700 | e 1,221 | i 2,665 | .o [ s 35 35 2,700 | v | e | s (V1 I 07/15/2039. | 1...cvvervrnes
PRUDENTIAL INS CO OF
743917  *D 0 | AMERICA(WILLINGHAM) .| 06/01/2017. | MBS PAYMENT.......ccconvvirrrinrirnns 1,575 | oo 1,575 | oo 859 | oo 1,548 | oo | e 27 27 1,575 [ oo [ oneieeiissienns | eeeiessienind (11 I 02/01/2029. | 1..ccvvrrirnns
PRUDENTIAL INS CO OF AMERICA
743917  *G 3 |(HANSON) .| 06/01/2017. | MBS PAYMENT.......ccconvrirrrinrirnns 2,335 | s 2,335 | s 1,902 | oo Y271 1 8 IR I 58 58 2,335 | oo | eereerieennni | s (11 T 12/01/2018. [ 1.
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PRUDENTIAL INS CO OF AMERICA
743917 *H 1 |(MCLEOD) .| 06/01/2017. | MBS PAYMENT........cooverrrrinrrrnes 1,047 | oo 1,047 | o 596 | .oovrerrernnns 1,028 | oo | e 19 19 1047 [ o [ rveineiinsinens | e (11 I 05/01/2028. | 1....cvvnvvrnes
PRUDENTIAL INS CO OF AMERICA
743917 ) 7 |(WHITE) .. | 06/02/2017. | MBS PAYMENT.......cccorvrrerinrrrenes 450 450 205 | i A43 | e . 7 7 A50 [ oo [ e | e (1 I 04/02/2039. | 1...cvvnrvrnes
PRUDENTIAL INS CO OF AMERICA
743917  *K 4 |(EDWARDS) .. | 06/05/2017. | MBS PAYMENT........ccoovvvririnrrranns 2,025 | .o 2,025 | .o 1424 | oo 1,981 | oo | e 44 44 2,025 | oo | e | s (V1 I 12/05/2023. [ 1o
PRUDENTIAL INS CO OF AMERICA
743917  *M 0 |(BRADLEY) .| 06/01/2017. | MBS PAYMENT.......ccooovvririnrrranes 1,200 | oo 1,200 | oo 642 | oo, LABT | o | e 19 19 1,200 [ oo [ | e 0 | oo 10/01/2030. [ 1...cvovveneees
PRUDENTIAL INS CO OF AMERICA
743917  *P 3 |(ARHAKOS) .. | 06/06/2017. | MBS PAYMENT.......cccovvurrrinrirnns LA — 1776 | oo (510 1,756 | oo | e 20 20 L (T OO FUSTIOORTOROI IR (1 I 06/06/2041. | ..o
PRUDENTIAL INSURANCE COMPANY
743917 *Q 1 |OF AMERICA .| 06/01/2017. | MBS PAYMENT........ccconvrirrrirrirnns 2,700 39 2,700 06/01/2033.
PRUD. INS. CO. OF
743917  *R 9 |AMERICA(BROWNLEE-SIMS) .| 06/15/2017. | MBS PAYMENT........cccovrrrrrirrrranes 1,400 26 1,400 05/15/2028.
PRUDENTIAL INS CO OF AMERICA
743917 *T 5 |(CLIFFORD) .. | 06/01/2017. | MBS PAYMENT.........coovvrrerinrrrnns 2,100 | covvrrrnens 2,100 | oo 1,084 | oo 2,077 | coveevveereene | v 23 23 2,100 | v | e | s (1 I 02/01/2033. | 1..oocvvrrrrnes
PRUDENTIAL INS CO OF AMERICA
743917 *V 0 |(PINO) .| 06/18/2017. | MBS PAYMENT........ccooovrrrrinrrrnes 1,859 | oo 1,859 | o T4 | s 1,840 | oo | e 18 18 1,859 [ oo [ | e (V1 IR 06/18/2040. | 1....coovvvvvne
PRUDENTIAL INS CO OF AMERICA
743917 *W 8 | (WHARTON) .. | 06/04/2017. | MBS PAYMENT.......cocvvverriririnrnns 888 888 L5100 O L7 4T OIS IR 14 14 888 [ oo | e | e (VI I 07/04/2030. [1....ccovvernrne
PRUDENTIAL INS CO OF AMERICA
743917  *X 6 |(LABRADOR) .| 06/09/2017. | MBS PAYMENT.......cccovrirnrrinrirnns 1,650 | oo 1,650 | oo 955 | cooereerirenens 1,625 | oo | e 25 25 1,650 [ oo [ oveirneeiinsinens | e 0 [ oreereeieens 11/09/2031. [ 1.
PRUDENTIAL INSUR CO OF AMERICA
743917  *Z 1 |(HOOKS) .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 4,100 | .o 4,100 | .o 2,459 | oo 4,049 | i | e 51 51 4,100 | coeoeeenineins [ e | e (11 I 06/01/2035. | 1....cvvnrerncs
PRUDENTIAL INSUR CO OF AMERICA
743917 @B 3 |(GUST) .| 06/01/2017. | MBS PAYMENT........coovvrrerinrrrnes 2,925 | s 2,925 | s 1974 | i 2,870 | oo [ s 55 55 2,925 | oo | e | s (11 I 08/01/2025. | 1....cvvvrvrnes
PRUDENTIAL INS CO OF AMERICA
743917 @C 1 |(DANIELS) .. | 06/25/2017. | MBS PAYMENT.........ccoovrrrerinrrrnes 3,660 | oo 3,660 | .oovrernen 1461 | e 3,618 | oo [ s 42 42 3,660 | ..o | e | e (1 TR 06/25/2040. | 1....coovvvvrnes
PRUDENTIAL INS CO OF AMERICA
743917 @E 7 |(PINO) .. | 06/18/2017. | MBS PAYMENT ......cocovvverrririrrnns 1,146 | oo 1,146 | oo 384 | s 1,136 | oo | e 1 11 146 | oo | e [ e (V1 I 06/18/2040. [ 1.......cceerne
PRUDENTIAL INSUR CO OF AMERICA
743917 @F 4 |(FUSIC) .. | 06/08/2017. | MBS PAYMENT ......cocvvverriririrrnns 750 750 400 | s 57 A N IV 13 13 750 | covoereeinervenns [ v | e [V I 01/08/2025. [ 1....c.ovvvrerne
PRUDENTIAL INSUR CO OF AMERICA
743917 @G 2 |(SMITH) .| 06/18/2017. | MBS PAYMENT........cccoovvirrrinrirnns 1,800 | oo 1,800 | oo 1,328 | oo 1,755 | oo | e 45 45 1,800 [ oo [ oreireiienieens | e (11 I 09/18/2021. | 1.
PRUDENTIAL INSUR CO OF AMERICA
743917 @H 0 |(KENNEDY) .| 06/01/2017. | MBS PAYMENT........ccconvrrrrrinrirnes 1125 | o 1125 | o T42 | oo, 1,104 | oo | e 21 21 1,125 [ o [ vreeneiinsinens | e (11 T 02/01/2026. | 1....cvvnevernes
PRUDENTIAL INSUR CO OF AMERICA
743917 @L 1 |(ARNOLD) .. | 06/23/2017. | MBS PAYMENT........ccovvrrerinrirnns 1,000 | oo 1,000 | oo 559 | oo 979 [ o | e 21 21 1,000 [ oo [ erveererieninees | v (11 I 12/23/2023. [ 1o
PRUDENTIAL INSUR CO OF AMERICA
743917 @M 9 |(DICKSON) .. | 06/22/2017. | MBS PAYMENT.........cooovvrrerinrrrenes 2,100 41 2,100 02/22/2026.
PRUDENTIAL INS CO OF AMERICA
743917 @N 7 |(STRICKLIN) .. 06/15/2017. | MBS PAYMENT ......cocovvverrrrireirnns 1,671 36 1,671 07/15/2024.
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PRUDENTIAL INSUR CO OF AMERICA
743917 @P 2 |(REESE) .| 06/03/2017. | MBS PAYMENT........cvooivirrircrnnes 1,620 | oo 1,620 | oo 1,058 | oo 1,586 | oo | e 34 34 1,620 [ oo [ oveereriesinens | v (11 I 05/03/2024. | 1..ccvvnerrrnes
PRUDENTIAL INS CO OF AMERICA
743917 @R 8 |(TURNBOUGH) .| 06/08/2017. | MBS PAYMENT........ccooivirrircrnnes 1,630 | oo 1,630 | oo 1,014 | i 1,599 | oo | e 31 31 1,630 [ oo [ rveereriinsinens | v (1 I 12/08/2025. [ 1...cooncvennen.
PRUDENTIAL INSUR CO OF AMERICA
743917 @V 9 |(GADDY) .| 06/01/2017. | MBS PAYMENT.......cconivirririrines 1,950 | oo 1,950 | oo 1,140 | v 1,919 | oo | e 31 31 1,950 [ oo [ | e (V1 I 06/01/2031. | ..o
PRUDENTIAL INSUR CO OF AMERICA
743917 @W 7 |(COWLEY) .| 06/22/2017. | MBS PAYMENT.......coviviriririrines 1,061 | oo 1,061 | v 404 | o 1,047 | oo | e 14 14 1,061 [ oo [ | e 0 | oo 04/22/2034. | 1..ccvverrrns
PRUDENTIAL INS CO OF AMERICA
743917 @X 5 |(CLIFFORD) .| 06/01/2017. | MBS PAYMENT.......cvvnirirrirrinnns 4,050 | .oovornrnnn 4,050 | oo 1,283 | oo 4,021 | i | e 29 29 4,050 | oo [ e [ e (1 I 06/01/2040. | 1....coovrvnnes
CONTINENTAL CASUALTY COMPANY
743917 @Y 3 |(MCDANIEL) ..| 06/13/2017. | MBS PAYMENT 1,569 29 1,569 06/13/2027.
743917 L# 1 |PRUDENTIAL INSURANCE (FOOTS)....... .. | 06/15/2017. | MBS PAYMENT ......cocovvvvrriririnrnns 300 4 300 02/15/2036.
743917 M# 0 |PRUDENTIAL INSURANCE (GARCIA)...... .. | 06/23/2017. | MBS PAYMENT.......ccovrvrrrinrrrnes 1,501 37 1,501 06/23/2022. | 1...cvvnervnnes
PRUDENTIAL INSURANCE COMPANY
743917  M* 4 |(GRAYES) .| 06/01/2017. | MBS PAYMENT........ccoovvrrerinrrrnes 750 14 05/01/2030.
743917 N# 9 |PRUDENTIAL INSURANCE (MCMILLAN). | .. | 06/01/2017.| MBS PAYMENT.......cccoovvunervnrrrnes 600 1 01/01/2027.
743917 N* 3 | PRUDENTIAL INSURANCE (MCCRAY).... | .. | 06/01/2017. | MBS PAYMENT 2,100 44 07/01/2024.
743917 P# 7 |PRUDENTIAL INSURANCE (BROWN) .. | 05/24/2017. | MBS PAYMENT 30,055 (3,451) .1 05/24/2022.
743917 P* 1 |PRUDENTIAL INSURANCE (OTTO).......... .. | 06/17/2017. | MBS PAYMENT ......cocvvvirrrirenrnns 1,500 33 09/17/2021.
743917 Q# 6 |PRUDENTIAL INSURANCE (BONER)....... .. | 06/01/2017. | MBS PAYMENT........coorvrrrrinrrrnes 3,000 38 08/01/2038.
743917 Q' 0 |PRUDENTIAL INSURANCE (CRAIG)........ .| 06/01/2017. | MBS PAYMENT ......ccovvviriiiinrns 872 15 08/01/2030.
PRUDENTIAL INSURANCE
743917 Q@ 8 |(RICHARDSON) .| 06/01/2017. | MBS PAYMENT........cccovrrrrrirrrrnes 2,400 40 2,400 06/01/2030.
743917 R# 5 |PRUDENTIAL INSURANCE (MCDANIEL). |.. | 06/15/2017. | MBS PAYMENT......c.ccovvvvirnirernns 1,950 33 1,950 02/15/2031.
743917 R@ 7 |PRUDENTIAL INSURANCE (LAMBERT)... | .. | 06/25/2017.| MBS PAYMENT 2,430 49 2,430 .| 05/25/2023.
743917 S* 8 |PRUDENTIAL INSURANCE (WILLIAMS)... .. | 06/01/2017. | MBS PAYMENT........ocvvivienirirnns 1,200 26 1,200 08/01/2023.
743917 S@ 6 |PRUDENTIAL INSURANCE (SCOTT)....... .| 06/15/2017. | MBS PAYMENT.........cooovvrrerinrrrnes 900 17 900 10/15/2028.
743917 T# 3 |PRUDENTIAL INSURANCE (BROWN)...... .. | 05/24/2017. | MBS PAYMENT .....oocouirieinerinens [ emerrenirseesneniinsines | eeerereens 11,000 (PZ15) 1 I IS 11,000 05/24/2032.
743917 U# 1 |PRUDENTIAL INSURANCE (WHITE)........ .. 1 06/01/2017. | MBS PAYMENT ......cocovvverriririnrnns 1,350 | oo 1,350 15 1,350 05/01/2038.
743917 U* 5 |PRUDENTIAL INSURANCE (GRAYES)..... | .. | 06/01/2017.| MBS PAYMENT 750 750 15 750 .| 05/01/2030.
743917 V# 0 |PRUDENTIAL INSURANCE (ROWE)........ .. | 06/01/2017. | MBS PAYMENT ......ocvvvirriirinrnns 1,396 | oo 1,396 32 1,396 12/01/2021.
743917 V@ 2 |PRUDENTIAL INSURANCE (HEEKS)....... .| 06/21/2017. | MBS PAYMENT.........coovvrrerinrrrnes 1,050 | oo 1,050 15 1,050 [ oo [ eoveeeriiesinens | e (1 T 12/21/2035. [ 1..cvvriree.
PRUDENTIAL INSURANCE COMPANY
743917  W# 9 |(WHITE) .. | 06/02/2017. | MBS PAYMENT........cccovrrrrinriranes 450 450 7 450 05/02/2039.
743917 W* 3 | PRUDENTIAL INSURANCE (SPARKS)..... .. | 06/05/2017. | MBS PAYMENT........cooovvvrrrinrrrenes 1,611 | oo 1,611 27 1,611 04/05/2037.
PRUDENTIAL INSURANCE COMPANY
743917 X* 2 |(CHARLES) . | 06/04/2017. | MBS PAYMENT........ccovverirircranes 600 600 272 | s 592 | o 8 8 B00 [ oo | e | e (1 IR 01/04/2040. | 1....coovvvvrne
PRUDENTIAL INSURANCE COMPANY
743917 X@ O |(HEEKS) .| 06/21/2017. | MBS PAYMENT.......ccvoivirririranns 1,779 25 1,779 03/21/2035.
PRUDENTIAL INS CO OF AMERICA
743917 Y# 7 |(MONROE) . 1 06/01/2017. | MBS PAYMENT......c.oovovvvvirririrnns 1,800 29 1,800 10/01/2030.
PRUDENTIAL INS CO OF AMERICA
743917 Y* 1 |(BRANNELLY) .| 06/01/2017. | MBS PAYMENT........cooniiirrirrinnns 1,350 | oo 1,350 | oo Y7 1,328 | o | e 22 22 1,350 [ oo | oreereeiiinnieens | e (U I 06/01/2030. | 1....vovrvrncs
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PRUDENTIAL INS CO OF AMERICA
743917 Y@ 9 |(GRAYES) .| 06/01/2017. | MBS PAYMENT........cooverrrrinrrrnes 1,800 29 05/01/2030. | 1...ocvvvrernes
74625# AA 4 |PURFOODS - DDTL.... ..| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 53 0 05/02/2021.
74625# AB 2 |PURFOODS - REV.. .| 06/12/2017. | CALLED BY ISSUER at 100.000.. 21,087 0 05/02/2021.
746254 AC 0 |PURFOODS - TL .. | 06/30/2017. | CALLED BY ISSUER at 100.000.... | .c..ovveererenirrrenrines | wreveeirenenn 39 05/02/2021.
747525 AR 4 |QUALCOMM INC. .| 06/02/2017. | VARIOUS 29 2,995,199 01/30/2023.
747525 AS 2 |QUALCOMM INC. .| 05/30/2017. | VARIOUS 0 ..500,000 01/30/2023.
747525 AT 0 |QUALCOMM INC. .. | 06/02/2017. | VARIOUS 24 2,991,384 05/20/2024.
747525 AV 5 |QUALCOMM INC ..| 06/12/2017. | VARIOUS 0 2,109,662 05/20/2047.
74840L  AA 0 | QUICKEN LOANS INC ....| .. | 04/20/2017. | CREDIT SUISSE [0 SOOI ISV 60,000 05/01/2025.
74844*  AB 1 |QUICKBASE - TLB.....ccccovirieriniriirirniiins .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...ccceveervemrrmerires | crvrrerrnens 50 4,484 04/01/2022.
748940 AA 1 |RALI2006-QS7 A1.. .| 06/01/2017. | MBS PAYMENT........cccovrirrrinrirnes (2,677) ...88,815 06/25/2036.
748940 AD 5 |RALI2006-QS7 A4.. .. | 06/25/2017. | MBS PAYMENT........cccoovvrvirinriranns 94 . ....14,549 06/25/2036.
749228 AJ 1 |RALI2006-QS4 A9 .| 06/01/2017. | MBS PAYMENT........coovvrririnrrrnes (408) | cvvveevrerierirs | e 49,363 04/25/2036.
74922Q AA 0 |RALI2006-QA8 A1.. .. | 06/25/2017. | MBS PAYMENT ......cocovvverriririnrnns 1,173 ....15,285 09/25/2036.
74922W  AB 5 |RALI2007-QH3 A2.. woe |- | 06/25/2017. | MBS PAYMENT........cvooivirrircrinee (133) ...12,613 04/25/2037.
74923L AC 6 |RALI2007-Q04 A2........cocoovirrrrierirciinens .. | 06/25/2017. | MBS PAYMENT.......cccovvurnrrinrirnns 2,042 | oo | i 94,948 05/25/2047.
74928B AA 7 |RBSGC 2008-B A1 .1 06/01/2017. [ MBS PAYMENT ....c..vvvriiiirineirenns | veveverenrverisissineninns | cvrveinns (552) | cvvvrveneireniinns | orrirniis 139,964 06/25/2037.
74928D AX 3 |RBSSP 2009-18A2 w.or | . | 05/15/2017. | VARIOUS 103,277,752 0 2,863,346 02/26/2037.
74928X DE 8 |RBSSP 2009-6 17A3.......ccvvveriiiriirnrininns .1 06/01/2017. [ MBS PAYMENT ....coovvviimrireiininnns | vernernereninensnsneees | vvereninnes 42,100 2,991 [ | s 39,506 06/26/2037.
74955E  AA 7 |RGS (1&M) FUNDING CORP.. .. | 06/07/2017. | SINK........... 2,071 (15) 2,071 12/07/2021.
749575 AG 1 |RFMSI2006-SA3 3A1 wer [ 1 06/01/2017. | MBS PAYMENT......covvviviririrerns 53,222 UTT4 | e | i 53,222 09/25/2036.
749580 AA 4 |RFMSI2007-S5 AT ..o .| 06/01/2017. | MBS PAYMENT........ccoovrrrrinrrranns 58,277 ({107 RN ISR 58,277 05/25/2037.
74958F AA 1 |RFMSI 2006-S11 A1 .. | 06/01/2017. | MBS PAYMENT.......ootvvmirmerinnirnnes [ eorneirneeinssinesinenins | cevnevns 131,524 (2,845) [ ..o | e 131,524 11/25/2036.
74993# AB 6 |RXHBUYERTL ... | .. | 06/30/2017. | VARIOUS 5,969 66 5,969 09/01/2021.
74993# AD 2 |RXHBUYER - DDTL...oovvorieirireerceinennnes .| 06/30/2017. | CALLED BY ISSUER at 100.000.... 0 334 09/01/2021.
75114N  AA 2 |RALI 2006-QO6 A1 .. | 06/25/2017. | MBS PAYMENT .......cooovvviriiirinrnns (KK T N IR 48,060 07/25/2046.
751155 AA 0 |RALI2006-QS10 A1.... .| 06/01/2017. | MBS PAYMENT........cccoovvvririnrrranes ...246 7 7 253 08/25/2036.
75115A AD 3 |RALI2006-QS8 A4.. .| 06/25/2017. | MBS PAYMENT ..29,351 593 ....29,944 08/25/2036.
751156  AB 4 |RALI2006-QH1 A2.. .. | 06/25/2017. | MBS PAYMENT 437 114,941 12/25/2036.
75115Y AB 5 |RALI2007-Q01 A2.. .. | 06/25/2017. | MBS PAYMENT........coovvrrerinrrrnns 1,581 02/25/2047.
75116C AF 3 |RALI 2007-QS6 A6 .1 06/01/2017. [ MBS PAYMENT ....c..ovvriiririniirenes | vevvreerinersnneireninns | cvvverins 177,089 179,882 (2,793) 04/25/2037.
75116F BH 1 |RALI2007-QS9 A33 ..| 06/01/2017. | MBS PAYMENT 92,277 ..94,532 (2,255) 07/25/2037.
75405R AA 1 |RPRO2005-1AG.... .. | 06/20/2017. | MBS PAYMENT .....coeeooiririrerinnns [ everrenirneernenisnnines | eerererneens 14,833 (4) 03/23/2024.
754730 AF 6 |RAYMOND JAMES FINANCIAL.. .. | 05/18/2017. | BANK AMERICA.. P [T ISR 73,290 0 ...71,891 07/15/2046.
755111 AJ 0 |RAYTHEON COMPANY.. .| 05/12/2017. | CALLED BY ISSUER at 104.610.... [ ...ccrvvereerrrevirnes | v 1,046,100 31,574 ..1,046,100 03/15/2018.
75975# AA 7 |RELADYNE - DDTL ..| 04/03/2017. | CALLED BY ISSUER at 100.000.... | ... 324 324 0 324 07/22/2022.
759754 AB 5 |RELADYNE - REVOLVER ..| 04/03/2017. | PRIOR PERIOD INCOME.............. 0 07/22/2022.
759754 AC 3 |RELADYNE-TL.. .| 04/03/2017. | CALLED BY ISSUER at 100.000.. 1,446 1,446 17 1,446 07/22/2022.
759950 EL 8 |RAMC 2004-4 AF4... .. 1 06/01/2017. | MBS PAYMENT ......cocvvverriririrrnns 201,903 201,903 2,008 [ .ooverrierinis | e 201,903 02/25/2035.
759950 FE 3 |RAMC 2005-1 AF4.......cconviemerrrriericrinnes .| 06/01/2017. | MBS PAYMENT........ovvoivrrircnnnas 33,041 | v 33,041 (1 I OO SR 33,041 05/25/2035.
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760985 K2 6 |RAMP 2003-RS11 Al6A... .1 06/01/2017. | MBS PAYMENT ......coovomvirinerirens [ rverienerneensinnines | e 16,664 .16,542 121 | e | e 16,664 | ..ooocveeervenes | v 12/25/2033.
760985 US 8 |RAMP 2003-RS4 Al6 v | 1 06/01/2017. | MBS PAYMENT.......cccomvrirrinrirnes 6,464 | ... . . ...6,302 162 6,464 03/25/2033.
760985 W8 0 |RAMP 2004-SL1 A7.....coovvviereiiieinriens .1 05/01/2017. [ MBS PAYMENT ....covvvirmriniiiiinns | verrvererereninernnneies | vverenines 45,614 | ....coo.... 45614 | ............ 41,052 | oo 45,233 381 | s | e 45,614 | oo v 11/25/2031.
760985 WZ 0 |RAMP 2003-RS5 Al6... .. | 06/01/2017. | MBS PAYMENT.........ccovrrmerinrrrnes 5,587 ....750 5,587 04/25/2033.
76110H 7D 5 |[RALI2005-QA7 A22.... wee| . | 06/01/2017. | MBS PAYMENT ..o 56,127 BT | e | e TBTT | s | i 56,127 | oo | e 07/25/2035.
76110H  YY 9 |RALI2004-QS12 MT...oovvvircrrericerens .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes 1,949 (712) 1,949 09/25/2034.
76110W QQ 2 |RASC 2003-KS2 Al5.... .. | 04/01/2017. | MBS PAYMENT ......ovvrirrreinerinnnns [ everreeenensnsniineines | oveeens 2,869,656 133,333 | .. 2,869,656 04/25/2033.
76110W R4 0 |RASC 2005-EMX1 SB. .. | 06/26/2017. | MBS PAYMENT........cocovvverriririnrnns (18,741) | .. 03/25/2035.
76110W RQ 1 |RASC 2003-KS4 Al.... ..| 06/01/2017. | MBS PAYMENT 54,901 54,901 50,287 | ...... 53,111 1,790 05/25/2033.
76110W UX 2 |RASC 2003-KS10 Al6.. .. | 06/01/2017. | MBS PAYMENT 29,477 29,477 23,386 28,704 12/25/2033.
761118 AZ 1 |RALI 2005-QS9 A6 .1 06/01/2017. | MBS PAYMENT.......otvouirierimnrrnnes [ corererneeinirserirenies | v 103,669 | .......... 130,915 ) 06/25/2035.
761118 BB 3 |RALI 2005-QS9 A8 .| 06/01/2017. | MBS PAYMENT........cccovrvrrrinrirnes 80,560 | ..cooonc 101,732 ) 06/25/2035.
761118 GW 2 |RALI2005-QS13 1A5.. .. | 06/01/2017. | MBS PAYMENT 245,382 321,075 ) 09/25/2035.
761118 JJ 8 |RALI 2005-QS14 3A1.. .. | 06/01/2017. | MBS PAYMENT.......oovvvirrmrinnrrnnes [ eorneinerissineriienies | cevneins 116,447 | ... 135,976 (1,481) 09/25/2035.
761118 TB 4 |RALI2006-QA1 A21 .1 06/01/2017. | MBS PAYMENT ......coovivcririirrens 9,048 27 01/25/2036.
761119 AS 5 |RAST 2006-A8 3A4.. ..| 06/01/2017.| MBS PAYMENT 7,648 ..115,860 08/25/2036.
761119 AV 8 |RAST 2006-A8 3A7.. .| 06/01/2017. | MBS PAYMENT........ccconvrirrrinrirnns rennnnnn9,395 847 ....20,270 08/25/2036.
76111X  UT 8 |RFMSI 2005-S4 A2.. .. | 04/25/2017. | MBS PAYMENT........cocovvvirririreirnns .3,663,887 .3,750,904 3 (39,058) 3,663,887 05/25/2035.
761120 AC 8 |RAST 2007-A2 1A3.. ..| 06/01/2017. | MBS PAYMENT ..25,390 917 04/25/2037.
76112B GM 6 |RAMP 2004-SL4 A3. .. | 06/01/2017. | MBS PAYMENT ......cocvrvirrririnrnns (47) 07/25/2032.
76112B  HY 9 |RAMP 2005-RS1Al6... .. | 06/01/2017. | MBS PAYMENT.........cooivrrerinrrrenes 117 01/25/2035.
76112B L8 1 |RAMP 2005-RS9 Al4... v | 1 06/25/2017. | MBS PAYMENT.......ccconrrerrvrrirnns 1,500 11/25/2035.
76112B MQ 0 |RAMP 2005-SL1 Ab........ovvveiviiricrieniiens .| 06/01/2017. | MBS PAYMENT........cccoovvrririnrrrenes 28,364 29,974 | 027,126 | o 1,179 05/25/2032.
76113A  BJ 9 |RASC 2006-KS3 Al4.... .. | 06/25/2017. | MBS PAYMENT........cccoovrerrrrnrirnes 57,125 | v 57,125 . ..54,958 2,167 04/25/2036.
761137 AH 3 |RAST 2006-A11 1AX... w | .. | 06/26/2017. | INTEREST ONLY PAYMENT.......... e 2,168 | L ....1,833 (1,833) 10/25/2036.
76114H AM 7 |RAST 2007-A5 2A5.......c.covvemevrieirnrrirerins .. | 06/01/2017. | MBS PAYMENT.......otvumirmerimnrrnnes [ eorvrirneeissinerinenies | eevveris 134,316 | .......... 201,934 | .......... 159,099 | ..ovvvvvrnnne 159,099 | .ooovvevrrvernes | e (20,016) (20,018) | ..oveveerrerrenns | cerrerireenne 139,083 05/25/2037.
76116R AD 3 |RSMLT 2006-1 A2B. .. | 06/25/2017. | MBS PAYMENT........cccovvvririnrirnns ..19,463 ..19,463 .19,230 233 ....19,463 02/25/2036.
76116R AE 1 |RSMLT 2006-1 A2C. v | -+ | 06/25/2017. | MBS PAYMENT........ocoouviirinrirnes v 48,289 | ............48,289 .47,702 587 . ....48,289 03/25/2036.
76116R  AF 8 |RSMLT 2006-1 AZD.......cccoovvrvererrererineinns .. | 06/25/2017. | MBS PAYMENT.......oovvviimrinrirenes [ eorneirneeiinsinsiiienins | cevneins 166,664 | .......... 166,664 | ...........67,790 | .coovrrrrenne 165,018 1,646 | .o | e 166,664 02/25/2036.
762009 AR 9 |RFMSI2007-S6 1A16. .1 06/01/2017. [ MBS PAYMENT ....c..ovvrvviinireireins | veverereniverisnssineninns | cvvveinns 102,973 | ......... 115,858 | ..........100,652 | .............. 104,800 (1,827) . 06/25/2037.
76716X AA 0 |RIO OIL FINANCE TRUST.. ... | .| 06/06/2017. | SINK........... 53,574 53,574 | ..........53,573 | ...... 53,508 66 . ...53,574 07/06/2024.
77426N  AA 1 |[ROCKW 2007-1A ATLA.....ooviririeirniie .1 05/02/2017. | MBS PAYMENT .....oovoviiirinerinnis [ everieeirneinnseiseines | oveens 1,679,281 | ....... 1,679,281 | ......1,318,907 | ........... 1,556,458 | .....ovvvvrrreres | everne 122,823 | oo | i 122,823 | oo | s 1,679,281 08/01/2024.
774341 AJ 0 |ROCKWELL COLLINS INC .. | 06/26/2017. | GOLDMAN SACHS........coovsrvrrriens [ eoverieriiniieniissiies | coeneraa 439,034 | .......... 430,000 32 .428,79%4 03/15/2024.
779382 AS 9 |ROWAN COMPANIES INC .. | 04/06/2017. | CREDIT SUISSE.........ccovmrrimriecns [ coverreeriessiiesrseriies | coenere 440,000 | .......... 550,000 | ....... 435 . ..387,062 01/15/2044.
785592 AR 7 |SABINE PASS LIQUEFACTION................ . 105/12/2017. | EXCHANGE.........cccovrviiirrirniirnns 212,960 210,000 | .......... 212,997 | oo | s (70 IR I 212,960 03/15/2027.
785592 AS 5 | SABINE PASS LIQUEFACTION................ .| 05/18/2017. | MORGAN STANLEY. 225,065 210,000 | .......... 212,960 | ..o 1 LI O IR 212,961 03/15/2027.
78571Y AQ 3 |SABREINC ..| 06/01/2017. | PRIOR PERIOD INCOME.............. 0 12/29/2017.
79548K H7 6 |SBM7 1999-2 All.....couvvmirierirnrincriirinennns .| 06/01/2017. | MBS PAYMENT.........coovrrrerinrrrnes 1,841 | o 1,841 3 02/25/2029.
79549A KG 3 | SBM7 2002-WMC1 M2 .. | 06/25/2017. | MBS PAYMENT.......cccovvrvrrrinrirnes 25,618 25,618 65 01/25/2032.
80382S AL 2 |SASNM 2003-BC2C... .| 06/27/2017. [ MBS PAYMENT ....coovvvrimrveirinnnns | verneresernnisennnsnenes | overenines 19,840 | ............ 19,840 164 02/27/2033.
80557D AA 8 |SAST 2005-1 ES ..| 06/26/2017. | INTEREST ONLY PAYMENT.......... (7,332) 05/25/2035.
81376V AC 1 | SABR 2006-FR2 A3. . | 06/25/2017. | MBS PAYMENT 85,312 ..85,312 1,299 03/25/2036.




9%'6030

statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

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

SCHEDULE D - PART 4

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

F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity or Market

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)

81377A AE 2 | SABR 2006-HE2 A2D.. .. | 06/25/2017. | MBS PAYMENT.......cvvoirieriinnirnnes [ e | v 167,370 | ccvvvenee 167,370 ....164,924 2,446 ..167,370 07/25/2036.

81377J AB 9 |SABR 2007-HE1 A2A.. v |- | 06/25/2017. | MBS PAYMENT.......cvvonirriircinnas 220,450 220,450 rernnennn 218,187 2,263 . ..220,450 12/25/2036.

81377 AE 3 |SABR 2007-HE1 A2D........ccovvvvrrnriernnines .1 06/25/2017. [ MBS PAYMENT ....c..oorvriiiininiiranns | eevvreenineresnssireninns | cvvvernns 104,744 | .......... 104,744 | ........37,642 | ..cccccoouc. 103,861 883 | e | s 104,744 12/25/2036.

81378E AB 9 |SABR 2007-BR4 A2B .. | 06/25/2017. | MBS PAYMENT.......coovvrrerinrrrenns 81,336 81,336 ..79,434 1,902 [ oo | e 81,336 05/25/2037.

824348 AW 6 | SHERWIN-WILLIAMS CO... ..105/12/2017. | BNP PARIBAS - LONDON.......ccces | vrvreererimiririnninerinns | e 3,006,480 | ....... 3,000,000 3 2,989,113 06/01/2027.

83611M  AQ 1 |SVHE 2003-2 A2......coovverivrrriniierieniens .| 06/25/2017. | MBS PAYMENT.......cconvviriririrines 66,710 | .......c.... 66,710 2,611 11/25/2033.

83611M PH 5 | SVHE 2006-OPT3 2A3. .. | 06/25/2017. | MBS PAYMENT ......oovvoiinmriimrirnnes [ eorneirneeiinsissiiienies | ceoveins 121,032 | oo 121,032 1,455 06/25/2036.

83612Q AC 2 |SVHE 2007-NS1A3 .. 1 06/25/2017. [ MBS PAYMENT ....c..oovrvviirieinanns | vevvrerenrnerisnssineninns | cvrverins 316,935 | .......... 316,935 | .00 128,755 | i 302,758 | oo | e 178 | i [ 14178 | v 01/25/2037.

83612T AE 2 |SVHE 2007-OPT1 2A4. .. | 06/25/2017. | MBS PAYMENT........coovvvrerinrrrnes 81,884 81,884 1,887 06/25/2037.

84611@ AB 9 |SOVOS COMPLIANCE TL.. .. | 06/30/2017. | CALLED BY ISSUER at 100.000.... 127 7,689 03/01/2022.

84611W AB 0 |SURGERY CENTER HOLDINGS .| 06/20/2017. | VARIOUS (O ST IS 1,000,000 07/01/2025.

84751P LM 9 |SURF 2006-BC2 A2B.. .| 06/01/2017. | MBS PAYMENT........cccovrvrrrinrirnes . N ....5,990 0 02/25/2037.

84754*  AA 0 |ELITE FOAMTL.. .. | 06/30/2017. | CALLED BY ISSUER at 100.000.. ..40,762 ..40,762 ..39,928 779 01/15/2021.

84860Y AA 6 |SPMF 2014-2A A. .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrrrnes (44) 03/20/2042.

84861A AA 7 |SPMF 2014-3A A .1 06/01/2017. | MBS PAYMENT ......coovivcririirrens (1) 03/20/2042.

862120 AA 4 [STR2013-1AA1. .| 06/20/2017. | MBS PAYMENT 2 03/20/2043.

86213A AA 7 |STR2013-3AA1.. .. | 06/20/2017. | MBS PAYMENT .......ccovvvirrririrrens 13 11/20/2043.

86213B AA 5 |STR2014-1A A1 .. | 06/20/2017. | MBS PAYMENT ......cocovvverririrenrnns 5 04/20/2044.

863576 AC 8 |SASC 2005-5 1A3 ..| 06/01/2017. | MBS PAYMENT 39 04/25/2035.

863576 AH 7 |SASC 2005-5 2A4.... .. | 06/01/2017. | MBS PAYMENT ......cocvrvirrririnrnns 54,858 2,131 04/25/2035.

863579 B3 1 |SARM2005-212A... .. | 06/01/2017. | MBS PAYMENT.......ovvvmirmrrinerrnees [ eorvreneeiseiserinenins | eeveris 755,923 | ..........896,916 | ..........803,109 | .............803,109 | ..oovvvvvrivriner | c0eenr(35,200) | covovrcrircrs [ v (RI200) N 11/25/2035.

863579 BC 1 |SARM 2004-12B1... .. | 06/25/2017. | MBS PAYMENT........ccconvrerrrinrirnes 91,990 2,300 09/25/2034.

863579 C6 3 | SARM 2005-21 7TAT....ocvoverrirrinrinnrins . [06/01/2017. [ MBS PAYMENT ........ovvvvirinniinnres | verirerernniisnissninenes | v 74,269 1,746 11/25/2035.

863579 ET 1 |SARM 2004-16 5A2 .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 17,623 . 126 ...17,623 11/25/2034.

863579 L4 8 | SARM 2005-23 3A1 .| 06/01/2017. | MBS PAYMENT........cooovvvrrrinrins ..10,930 cerennennn.8,940 133 ...10,930 01/25/2036.

863579 Y6 9 | SARM 2006-3 4A.........cconvverirerierineeienns . [ 06/01/2017. [ MBS PAYMENT.......ooivrmiirrnernns | cerierireeennessnsisenes | eeereeens 123,426 | ........133,945 | ... 127,304 2,776 04/25/2036.

863579 ZE 1 | SARM 2005-20 1A1 .| 06/01/2017. | MBS PAYMENT.......cccnvrirrrirriranns 4,876 ...4,876 (144) 10/25/2035.

86358E FB 7 |SAIL 2003-BC13 M1.... .. | 06/25/2017. | MBS PAYMENT ......ccocooiviirinerirens [ rverirenirneesnninnines | coererenns 16,180 | ............16,180 475 11/25/2033.

86358E FV 3 |SAIL2003-BC12B.....ccconvvreircricrirncirnns .| 06/01/2017. | VARIOUS 36,416 | .oovernees 31,684 | oo 19,311 | 022,864 | i | 13,527 [ [ 13,521 | v 11/25/2033.

86358R C2 1 |SASC 2002-9 A2 .. | 06/25/2017. | MBS PAYMENT .......cocovvvvrririreirnns 22,986 22,986 587 10/25/2027.

86359A G3 1 | SASC 2003-24A 1A1 v |+ [ 06/01/2017. | MBS PAYMENT .....ovvvrerverieinnns [ cerverserineriesineens | eeveerinens 46,464 933 07/25/2033.

86359B 2F 7 | SASC 2005-2XS 1ABA......cccovmriiririrerrnes .1 06/01/2017. | MBS PAYMENT .......ccoviverririirnns 37,385 896 02/25/2035.

86359B 4W 8 | SASC 2005-4XS 1A5A. .. | 06/01/2017. | MBS PAYMENT.......otvouirrerimnrrenes [ corvrerneeineiserirenies | v 151,250 1,639 03/25/2035.

86359B QC 8 |SARM 2004-5B1 v |- [ 06/01/2017. | MBS PAYMENT.......evvrivrrircrnne 89,632 1,574 05/25/2034.

86359B U2 5 |SASC 2004-23XS 1A4.....covvvirnrireiirinns .. 1 06/01/2017. | MBS PAYMENT ......cocvvverririrenrnns 7,128 93 01/25/2035.

86359B UJ 8 | SASC 2004-11XS 2A2. .| 05/01/2017. | MBS PAYMENT........cccovrrrrrinrrrenes 242,402 242,402 8,295 06/25/2034.

86359D KA 4 |SASC 2005-14 4A1 .1 06/01/2017. | MBS PAYMENT ......coovivirriinrns 260,972 267,454 8 . . 07/25/2035.

86359D NP 8 |SASC 2005-15 2A5........cccoereerrrerirerircens . [ 06/01/2017. [ MBS PAYMENT.......ooiviriirrnerines | cerierirenerneeisninenes | eeereeens 160,637 | ..cevovee 190,366 1,859 [ oo | cereeeeienns 160,637 08/25/2035.

86359D QL 4 |SASC 2005-16 1A2.. .| 06/01/2017. | MBS PAYMENT........cccovrirrinrirnes 97,791 ..98,767 ..90,865 .97,234 556 97,791 09/25/2035.

86359D QM 2 |SASC 2005-16 1A3.. .1 06/01/2017. [ MBS PAYMENT ....coovvvrimrireirniinnns | verrmerrernsiensnsneees | vvererines 46,226 | ..........46,687 | ...........41,085 | ... .45,819 406 . ....46,226 09/25/2035.

863590 SN 8 |SASC 2005-17 4A4.......ovveverrerinerireeireens .1 06/01/2017. | MBS PAYMENT.......oovivrrirrinnrnes | cerrerieeernensnsinenns | eeerneeens 105,192 | .ovevenee 105,192 | .......... 100,195 | .ovverivrenne 104,927 265 | oo | e 105,192 10/25/2035.
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86359D UN 5 |LXS 2005-5N 1A3. .. | 06/25/2017. | MBS PAYMENT ......otvoiierinnirenes [ e | v 311,320 | .......... 311,320 | .......... 196,131 | 1oeireeerrn 302,677 | oo | s 8,643 8,643 | ..o | e 311,320 | [ | v | 1,695 | 11/25/2035. | 1FM....
86360K AY 4 | SAMI2006-AR3 23A1. .| 06/01/2017. | MBS PAYMENT........cccoovrrrrrrnrirnns 130 130 9 9 130 05/25/2036. | 1FM....
86360Q AC 9 |SAMI2006-AR4 2A2... .. | 06/25/2017. | MBS PAYMENT ......cocovvvirriririnrnns 1,651 | oo 3,230 220 1,651 06/25/2036. | 1FM....
86361H AH 7 |SAMI2006-AR7 A5 v | .- | 06/25/2017. | MBS PAYMENT.......coomirvrerinirrnns 23,390 53,048 (2,246) 08/25/2036. | 1FM...........
86362X AB 4 | SAMI2007-ART 1A2.....covivvvimriririrrcirnns .. | 06/25/2017. | MBS PAYMENT ......cocovvverriririnrnns 1,006 | .o 3,027 739 01/25/2037. [ 1FM...........
86362Y AD 8 |SASC 2007-BC2 A4.... .. | 06/25/2017. | MBS PAYMENT.......otvvuiieriinninnes [ e | v 170,558 | .......... 170,558 2,745 03/25/2037. | 1FM....
86364D AA 8 |SARM 2007-7 1A1 .. | 06/25/2017. | MBS PAYMENT........ccconvvurrinrirnes 20,669 20,669 600 08/25/2037. | 1FM....
86364) AD 9 |SARM 2007-9 2A1... .1 06/01/2017. [ MBS PAYMENT ....coovvviinriveiiiinnns | vernerserssisensnsneees | vverenines 15,202 | cooverne. 16,116 671 10/25/2047. | 1FM....
86789M AN 7 |STALT 2005-1F 2A3 .. | .. [ 06/01/2017. | MBS PAYMENT.......ceoorerrrrrcrnnns 231,988 254,502 | .. , 7,038 . 12/25/2035.
86803V AC 3 |STAT 2015-TAA3...civiiireeirieis .. | 06/15/2017. | MBS PAYMENT ......ovvvviimmriinnirnns [ e | e 575,733 | ..eo... 575,733 | ... 575,918 | ..ovoieeeieeiineinees | e (687) ({137 TS 575,733 09/16/2019.
87151# AA 8 | SYMETRA LIFE INSURANCE (WILLIAMS) | .. | 06/28/2017. | MBS PAYMENT..........cccovvvvrerernnns 1,958 .1,958 1,202 42 1,958 12/30/2023.
87151# AB 6 |SYMETRA LIFE INSURANCE (GARRETT)|.. | 06/09/2017. | MBS PAYMENT..........cocoivrvrnrrnnnnns 1,317 20 1,317 07/09/2034.
87151# AG 5 |SYMETRA LIFE INSURANCE (GRIFFIN).. |.. | 06/11/2017. [ MBS PAYMENT........ccovvvvervrirerrnns 1,200 25 1,200 04/11/2027.
87151 AJ 9 |SYMETRA LIFE INSURANCE (BROWN)... |.. | 06/01/2017. | MBS PAYMENT..........coccorvvvrerirnnns 750 16 750 02/01/2022.
SYMETRA LIFE INSURANCE
87151# AK 6 |(MCROBERTS) + | 06/27/2017. | MATURITY ...ovvvrririerninnrnerienins [ everienerssesseinsines | cerereseees 70,000 2413 | o | e 70,000 | cooovvoceienins [ e [ e 0 [ oo 06/27/2017. | 1o
87151% AM 2 | SYMETRA LIFE INSURANCE (EARMEST)|.. | 06/10/2017. | MBS PAYMENT.........cccovvrvrnrrnnnnnns 900 16 900 [ .ooerneereirees | eeeerreirerienes | e (11 I 10/10/2030. [ 1...coonivnnens
SYMETRA LIFE INSURANCE
87151# AN 0 |(MARSHALL) .| 06/01/2017. | MBS PAYMENT........ccoovrrrrrinrrrenes 973 20 02/01/2025. | 1..ccvvnrvrnes
87151# AP 5 |SYMETRA LIFE INSURANCE (AIKEN)...... .| 06/13/2017. | MBS PAYMENT ......cocvrvirririrenrnns 1,500 26 12/13/2030.
87151# AX 8 |SYMETRA LIFE INSURANCE (WRIGHT).. |.. | 06/27/2017. | MBS PAYMENT..........cccorvvvrnerirrnnns 1,500 28 12/27/2027.
87151# AY 6 |SYMETRA LIFE INSURANCE (ZWEBEN). |.. | 06/01/2017. | MBS PAYMENT........ccccovvrunrrnnnnns 1,425 31 06/01/2023.
87151%# BC 3 |SYMETRALIFE INSURANCE (STOKES).. |.. | 06/09/2017. | MBS PAYMENT 4,067 117 .101/09/2019.
87151%# BD 1 |SYMETRALIFE INSURANCE (LEHMAN)..|.. | 06/15/2017. | MBS PAYMENT 2,100 40 08/15/2027.
87151# BE 9 |SYMETRALIFE INSURANCE (SIMON)..... | .. | 06/01/2017. [ MBS PAYMENT.........ccocvvrvrrerrnns 729 1 08/01/2033.
87151# BF 6 |SYMETRA LIFE INSURANCE (CAVAZOS) | .. | 06/01/2017. | MBS PAYMENT........cocovmrvrerirnnns 1,712 36 12/01/2023.
87151# BG 4 |SYMETRALIFE INSURANCE (SIMON)..... | .. | 06/01/2017. | MBS PAYMENT.........cccocvvrviirinnn. 1,065 18 07/01/2028.
87151# BH 2 | SYMETRA LIFE INSURANCE (SHESKEY) |.. | 06/13/2017. | MBS PAYMENT.........cocovvvvririrnnnns 600 11 08/13/2028.
SYMETRA LIFE INSURANCE
87151# BJ 8 |(POTECHKO) .. | 06/04/2017. [ MATURITY ...ovvrerinnirnininernnineirenns | vevereensserisssssieninns | cvvveinns 100,000 | .......... 100,000 2,940 06/04/2017.
87151# BM 1 | SYMETRA LIFE INSURANCE (SAUCEDA)|.. | 06/23/2017. | MBS PAYMENT..........cccovvrvrerirnnns 1,455 .....1,455 31 07/23/2024.
SYMETRA LIFE INSURANCE COMPANY
87151# BQ 2 |(SIMS) .| 06/03/2017. | MBS PAYMENT........covoivirrircrnnes 3,000 | oo 3,000 68 3,000 | .o | e | e (V0 TR 10/03/2023. [ 1...cooncvrneens
SYMETRA LIFE INSURANCE
87151% BR 0 |(LUDVIGSON) .| 06/01/2017. | MBS PAYMENT.......coonvviiririrines 1,671 | oo 1,671 | oo 1211 | i 1,834 | oo | e 37 37 1871 [ e [ | v (V1 IR 03/01/2022. | 1...ccvvervrnns
SYMETRA LIFE INSURANCE COMPANY
87151% BS 8 |(RICE) .| 06/18/2017. | MBS PAYMENT........ccoonivvrrirrinnns 600 600 347 | s 591 | e 9 9 B00 [ .o | e | e (11 I 09/18/2031. | 1.
SYMETRA LIFE INSURANCE COMPANY
87151# BV 1 |(RICE) .. | 06/25/2017. | MBS PAYMENT........cccovvirrrinrirnns 1,050 29 1,050 02/25/2030. [ 1....coocvvrenne
87151# BY 5 |SYMETRALIFE INS CO (CARRASCO)..... .. | 06/25/2017. | MBS PAYMENT .......cocovvvvrriririnrenns 1,800 35 1,800 02/25/2025.
87151# CB 4 |SYMETRALIFE INS CO (MCDANIEL) .| 06/26/2017.| MBS PAYMENT 358 3 358 .1 10/26/2041.
87151# CC 2 |SYMETRALIFE INS CO (KENDALL)......... .. | 06/26/2017. | MBS PAYMENT ......cocvvvvrriririnrnns 900 13 900 04/26/2034.
87151# CD 0 |SYMETRALIFE INS CO (KELLEY)............ .| 06/16/2017. | MBS PAYMENT.........cooovvvmerinrrrenes 3,750 99 3,750 | v | cevvreerrnenienins | e (1 T 06/16/2019. | 1...ccvvvcrrrnes
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87151# CF 5 |SYMETRALIFE INS CO (HART). .| 06/12/2017. | MBS PAYMENT........coovvvririnrrrnes 3,000 .3,000 51 3,000 03/12/2030.
87151# CG 3 |SYMETRALIFE INS CO (SIMS).. .. |..|06/03/2017. MBS PAYMENT.........ocovvoirirnrirnnnns 2,588 56 2,588 10/03/2023.
87151# CH 1 |SYMETRALIFE INS CO (STRUHS).......... .. | 06/02/2017. | MBS PAYMENT ......cocvrverriririnrnns 1,500 25 1,500 12/02/2028.
87151# CJ 7 |SYMETRALIFE INS CO (BROWDER)...... .| 06/11/2017. | MBS PAYMENT........cvoirvrrrinrrrnes 600 9 600 06/11/2032.
SYMETRA LIFE INSURANCE COMPANY
87151# CK 4 |(ROSS) .| 06/09/2017. | MBS PAYMENT 16 915 .| 08/09/2029.
87151# CL 2 |SYMETRALIFE INS CO (DENMARK)....... .. | 06/02/2017. | MBS PAYMENT........cccovrerrrinrirnes (C%0) ) I IS 15,000 | .voureerireins | cerveeeieeieeens 06/02/2027.
87151# CM 0 |SYMETRALIFE INS CO (CRQY).... .. | 06/26/2017. | MBS PAYMENT ......cocovvvirriririnrnns 15 1,500 09/26/2038.
87151# CN 8 |SYMETRALIFE INS CO (GRILL).... v || 06/01/2017. MBS PAYMENT.......cooovrvrvrrrcrirnnns 27 1,500 02/01/2027.
87151# CR 9 |SYMETRALIFE INS CO (MCDONALD)..... |.. | 06/01/2017. | MBS PAYMENT........coovvvrviirerrnns 50 2,677 04/01/2026.
87151# CU 2 |SYMETRALIFE INS CO (BROWN). ..| 06/01/2017. | MBS PAYMENT 13 600 .| 02/01/2022.
87151%# CY 4 |SYMETRALIFE INS CO (PEREZ).. ... |.. | 06/01/2017. | MBS PAYMENT 51 2,085 06/01/2019.
87151# DA 5 |SYMETRALIFE INS CO (HENRY)............ .| 06/15/2017. | MBS PAYMENT........coovvvvirinrirenes 22 1,275 [ o [ | v 0 | oo 04/15/2029. | 1...cvvervrnes
SYMETRA LIFE INSURANCE CO
87151# DE 7 |(DUNFORD) .| 06/01/2017. | MBS PAYMENT.......cvvririrrirrinnns 712 712 364 | s 700 [ o | e 12 12 T12 | oo e [ s (11 I 08/01/2027. | 1..cccvvrirnns
SYMETRA LIFE INSURANCE
87151% DG 2 |COMPANY(MEDINA) .| 06/01/2017. | MBS PAYMENT.......covnirirrireinnns 850 850 A46 | 835 | e | e 15 15 850 [ .oueveeireirees [ eeireirenienes | e (11 I 05/01/2027. | ..o
SYMETRA LIFE INSURANCE COMPANY
87151 DH 0 |(STOKES) .| 06/09/2017. | MBS PAYMENT........ccvovvirrircrnnes 2,573 | s 2,573 | s 2,059 | oo 2,498 | oo | s 75 75 2,573 | e | e | s (11 I 01/09/2019. | 1..cevverrrnes
SYMETRA LIFE INSURANCE COMPANY
87151# DK 3 |(SIMON) .| 06/01/2017. | MBS PAYMENT........cvvoivrrrircrnnes 1,800 | oo 1,800 | oo 970 | oo LTT | s | e 29 29 1,800 [ oo [ eveererienninees | e (11 I 07/01/2031. | 1o
SYMETRA LIFE INSURANCE CO
87151%# DL 1 |(STOMBAUGH) .| 06/15/2017. | MBS PAYMENT.......cconiviriririrines 1,320 | oo 1,320 | oo 543 | oo, 1,304 | oo | e 16 16 1,320 [ oo [ | e (V1 I 09/15/2035. | ...
SYMETRA LIFE INSURANCE COMPANY
87151# DM 9 |(STOKES) . 1 06/09/2017. | MBS PAYMENT.......c.oovvvvrnrririrns 2,254 | oo, 2,254 | oo, 1,812 | v 2,199 [ v | e 55 55 2,254 | oo | v | v (VI I, 01/09/2019. [1...ccvvviirne
SYMETRA LIFE INSURANCE COMPANY
87151% DN 7 |(MIGGLER) .| 06/01/2017. | MBS PAYMENT........cooonivirriiinns 4,050 | .o 4,050 | oo 2,385 | oo 3,983 | oo [ s 66 66 4,050 | oo [ e | e (11 I 08/01/2030. | 1....cvvurvnnes
SYMETRA LIFE INSURANCE COMPANY
87151# DP 2 |(LEBER) .. | 06/04/2017. | MBS PAYMENT.......cccovvirrrinrirnns 4,500 | oo 4,500 | oo 2,689 | oo 4432 | o | e 68 68 4500 | oo [ e | e (11 I 02/04/2030. | 1....cvvvrvnnes
87151# DQ 0 |(HAYES) . 1 06/17/2017. | MBS PAYMENT.......covvvvvrvrrririinns 1,180 | oo 1,180 | oo 802 | oo 57 | oo | e 24 24 1180 | o [ eeeverveiiennns [ v (VI I 10/17/2024. [ 1.
SYMETRA LIFE INSURANCE COMPANY
87151# DT 4 |(CERAS) .| 06/02/2017. | MBS PAYMENT........cvvniiinririnnns 1,500 | oo 1,500 | v 952 | oo AT0 | o | e 30 30 1,500 [ oo [ oneieeiissieees | e (11 I 11/02/2021. [ 1.
SYMETRA LIFE INSURANCE CO
87151# EA 4 |(CARRASCO) .| 06/25/2017. | MBS PAYMENT.......coonivirrirrinnas 3,585 | oo 3,585 | oo 2410 | oo 3,512 | s [ s 73 73 3,585 | s | cereenereeninnins | e (1 I 02/25/2025. | 1..cvvvevennes
SYMETRA LIFE INSURANCE COMPANY
87151# EB 2 |(STRUHS) .| 06/02/2017. | MBS PAYMENT........ccoovvirirennnes 2,100 | coveernns 2,100 | oo 1194 | 2,067 | oo | e 33 33 2,100 | v | e | s (1 I 11/02/2030. [ 1..cvonvvnnens
SYMETRA LIFE INSURANCE COMPANY
87151%# ED 8 |(JAMES) .| 06/23/2017. | MBS PAYMENT........cvvoivirrircrines 1,979 | oo 1,979 | oo 1,051 | v 1,951 | oo | e 28 28 1,979 [ o [ oveeneriesinens | e (0 I 02/23/2033. | 1o
SYMETRA LIFE INSURANCE COMPANY
87151# EF 3 |(CERAS) .| 06/21/2017. | MBS PAYMENT........cvvoivirrircranes 1,755 | oo 1,755 | oo 1418 | i 1,708 | oo | e 47 47 1,755 [ oo [ oveenerieninens | v 0 { oo 10/2172019. [ 1.cverineee.
SYMETRA LIFE INSURANCE CO
87151# EG 1 |(HENDERSON) . 1 0471172017, | MATURITY ..o [ v | e 75,000 | .oovvrene 75,000 | .oovrrenes 58,947 | v 73,559 | cooveveveriviines | e 1,441 TA41 | i | v 75,000 | coovvreererrneenns | eerrrinnrieienes | e (V1 I 04/11/2017. [ 1o
SYMETRA LIFE INSURANCE COMPANY
87151% EH 9 |(CERAS) .| 06/02/2017. | MBS PAYMENT........coonviirririnnns 2,355 | e 2,355 | e 1,716 | e 2,304 | oo | e, 51 51 2,355 | i | cevieeieennn | e (11 10/02/2021. [ 1o
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SYMETRA LIFE INSURANCE COMPANY
87151# EJ 5 |(SANCHEZ) .| 06/01/2017. | MBS PAYMENT........cooverrrrinrrrnes 3,000 | covvernnens 3,000 | oo 2,011 | oo 2,942 | oo | s 58 58 3,000 | .veererrerenns | cerereeereninnens | e (11 I 02/01/2025. | 1..cvvvnrvrnes
SYMETRA LIFE INSURANCE COMPANY
87151# EL 0 |(LEBER) .. | 06/04/2017. | MBS PAYMENT.........ccovvvmerinrrrenns 2,400 | oo 2,400 | oo 1,032 | v 2,368 | oo [ s 32 32 2,400 | oo | e | e (1 I 02/04/2034. | 1..ccvvrvrrrnes
SYMETRA LIFE INSURANCE COMPANY
87151# EP 1 |(VICK) .| 06/27/2017. | MBS PAYMENT........cooovvrririnrrranns 446 446 266 | .o A37 | e 9 9 A4B | oo [ s | e (V1 I 06/27/2024. | ..o
SYMETRA LIFE INSURANCE COMPANY
87151# ER 7 |(KIANES) .. | 06/25/2017. | MBS PAYMENT........ccooovvvvirinriranns 1,249 | oo 1,249 | oo 588 | .ioeriereirnens 1,231 | oo | e 18 18 1,249 | oo [ | e 0 | oo 05/25/2035. | 1....cvvvevvrnes
SYMETRA LIFE INSURANCE CO
87151# ES 5 |(POTECHKO) .. | 06/04/2017. | MATURITY...... FSOTURTRTURPII I 75,962 | .covvernen 75,962 | ovvernes 59,564 | .oovvvcrirns 73,725 | oo | e 2,237 2,237 | o | i 75,962 | oo [ e [ e (1 I 06/04/2017. | ..o
SYMETRA LIFE INSURANCE COMPANY
87151% EW 6 |(CLARK) .| 06/15/2017. | MBS PAYMENT........cccoovrirrrinrirnns 7,399 7,399 219 7,399 07/15/2017.
SYMETRA LIFE INSURANCE COMPANY
87151 EZ 9 |(KOPANUK) .| 06/15/2017. | MBS PAYMENT........cccovrrrrrirrrranes 3,000 .3,000 82 3,000 12/15/2017.
SYMETRA LIFE INSURANCE CO
87151# FA 3 |(GALLARDO) .. | 06/15/2017. | MBS PAYMENT.........coovvrrerinrrrnns 5,850 | coverrrnens 5,850 103 5,850 | .uvvuerireerenns | cervreerienienins | eeveeienieens (1 I 04/15/2027. | 1.covveerrrns
SYMETRA LIFE INSURANCE COMPANY
87151# FD 7 |(FRANCO) .| 06/07/2017. | MBS PAYMENT........coovvrvirinrrranns 300 300 130 | s 296 | .o 4 4 300 | oo [ e [ e (V1 IR 03/07/2034. | 1..ccvverrrnns
SYMETRA LIFE INSURANCE COMPANY
87151# FF 2 |(JONES) .. | 06/18/2017. | MBS PAYMENT .......cocvvvirririreirenns 2,265 | oo 2,265 | oo 1,521 | oo 2,219 | oo | s 46 46 2,265 | oovoeieriieens | e | v (VI I 11/18/2024. [ 1.
SYMETRA ASSIGNED BENEFITS SVCS
87151% FH 8 |C(COLE) .| 06/20/2017. | MBS PAYMENT........ccconvvvrrrinrirnns 573 573 380 [ i 559 [ coervrerineinens | e 14 14 573 | oo [ v | e 0 [ oreereeieens 05/20/2027. | 1..cvvvrrirns
SYMETRA ASSIGNED BENEFITS SVCS
87151 FJ 4 |(SANCHEZ) .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 1,435 | oo 1,435 | oo 1,069 | oo 1410 | o | e 26 26 1435 | o [ oneinerissinens | e (11 I 02/01/2025. | 1..cvvverennes
SYMETRA ASSIGNED BENEFITS
87151# FN 5 |SERVICES C (ST .. | 06/15/2017. | MBS PAYMENT........coovvvrerinrrrnes 1,046 | oo 1,046 | oo 715 | s 1,025 | oo | e 21 21 1,048 | oo [ | v (11 I 09/15/2024. | 1..cvvvrvrrrnes
SYMETRA ASSIGNED BENEFITS SVCS
87151# FQ 8 |(CHAVEZ) .. | 06/23/2017. | MBS PAYMENT.........coovrrrerinrrrnes 4545 | ..o 4545 | ..o 3,169 | oo AAT | e | e 74 74 4545 | oo | e | e (1 TR 08/23/2024. | 1..cvvverrrnes
SYMETRA ASSIGNED BENF SVCS C
87151# FR 6 |(PAUKAN) .. | 06/08/2017. | MBS PAYMENT ......cocvvvirririrenrnns 1,832 [ v 1,832 [ oo 1,266 | oo 1,798 | oo | e 34 34 1,832 | v | e | e (V1 I 06/08/2025. [ 1......oovererne
SYMETRA ASSIGNED BENEF SVC C
87151# FS 4 [(PRUITT) .. | 06/01/2017. | MBS PAYMENT ......cocovvvirriririirnns 600 600 295 | o 592 | s 8 8 B00 [ .o | eeeirreireniienes | e [V I 06/01/2034. [1....cvvvvirrenne
SYMETRA ASSIGNED BENFS SVCS C
87151 FX 3 |(MEDINA) .| 06/01/2017. | MBS PAYMENT.......cccnvrvrrrinrirnns 700 700 393 | i (61:1C I OIS IO 11 11 700 | oo [ e [ e (11 I 05/01/2032. | 1..cocvvcrinnes
SYMETRA ASSIGNED BENFS SVCS C
87151# FY 1 |(CALLAWAY) .. | 06/05/2017. | MBS PAYMENT........ccooovvvrrrinrirnes 1,999 | oo 1,999 | oo 1,669 | oo 1,957 | oo | e 42 42 1,999 [ o [ oreeeriiesinens | e (11 T 12/05/2019. [ 1..covocernnens
SYMETRA ASSIGNED BENEF SVCS C
87151# GA 2 |(CROW) .| 06/01/2017. | MBS PAYMENT.........ccovvrrerinrrrnes 1,337 | v 1,337 | oo 1129 | i 1,308 | coooeereercrinns | e 29 29 1,337 [ e [ rveeeriesinens | e (11 I 02/01/2020. | 1..cocvvvrvrnes
SYMETRA ASSIGNED BENFS SERVICES
87151# GD 6 |C(VICK) .. | 06/27/2017. | MBS PAYMENT.........ccovvvrrerinrrrenes 1,792 34 1,792 06/27/2024.
SYMETRA ASSIGNED BENEF SRVCS
87151% GG 9 |(CARPENTER) .. 1 06/02/2017. | MBS PAYMENT ......cocvvvirriririirnns 757 757 349 7 7 757 05/02/2043.
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SYMETRA LIFE INSURANCE COMPANY
87151@ AA 0 [(MILLER) .| 06/01/2017. | MBS PAYMENT........cooverrrrinrrrnes 985 985 555 | covvrerereeneninns 968 | .ooovvrerircirnens | eeeeeereiins 17 17 985 [ 1o | renerneenenienes | e (11 I 08/01/2029. | 1....cvvuvrvrnes
SYMETRA LIFE INSURANCE COMPANY
87151@ AB 8 |(GAYLE) .. | 06/01/2017. | MBS PAYMENT........coorrrrerinnrrnes 600 600 333 [ D89 | [, 11 1 B00 [ ..o | rerrerinernenns | vererveenereen0 s 05/01/2029. | 1..covvvvrvrnes
87222E AC 2 |TBW 2007-1 A3....ooivorieirerineiseiierienes .| 06/01/2017. | MBS PAYMENT........ccconvrirrrirrirnns 80,134 | oo 80,134 | oo 58,498 | ..covierernnn39,837 | o [ 0 | oo | eeereeirneni 39,637 | .o | 040,496 | .........40,496 | ............ 786 |03/25/2037.
87247U AN 3 |TICP 2014-3A D1 .| 04/10/2017. | MBS PAYMENT.........ccoovvvrerinrrrnes reveseerennsrenenes | e 3,000,000 | ....... 3,000,000 | ...... 2,970,000 23,892 23,892 3,000,000 | ..oouvererenienn | cevrerierrnnns | e | s 67,373 | 01/20/2027.
87248N AA 6 |THC ESCROW CORP III. ... |.. | 06/26/2017. | VARIOUS RO PV 1,117,560 | ....... 1,112,000 | ....... 1,112,000 | ... . [0 RN IS 1,112,000 |...coovvrvervens | 005,560 | ......r.5,560 | ... 2,143 | 07/15/2024.
87286* AA 0 |T5 MERGER CORP REVOLVER............... .. | 05/05/2017. | CALLED BY ISSUER at 100.000.... | ..ovrerrervernrirerinns | crrvernns 107,326 | .......... 107,326 | .......... 107,326 | oo | e | eeseissniissiienns (U TR ISP 107,326 | oo | v | v | s 1,166 | 03/30/2022.
87286* AB 8 |T5MERGER CORPTL... .| 05/02/2017. | CALLED BY ISSUER at 100.000.... | .. 10,313 | e 10,313 | oo 10,178 ...9,586 78 . 10,313 | e | e | 0 [ 425 | 03/30/2022.
87319@ AB 7 |TAMHIBUYERTL ... | .. | 04/28/2017. | CALLED BY ISSUER at 100.000.... | .. 1,375,436 | .......1,375,436 | .......1,362,300 | ..........1,364,043 | ... e 11394 | | 11,394 |, . V375,436 [ v | e | vererinnieennn0 | s 33,681 | 09/28/2021.
87319@ AD 3 |[TAMHIBUYER-TL 2. .. | 04/28/2017. | CALLED BY ISSUER at 100.000.... [ ....cosvveerrremrirerirns | werverenns 116,755 | ....oee. 116,755 | .cvvonee 115,588 | ..vvvevrnnne 115,650 | voovernrrierrnnns 1,106 [ oo | e 116,755 | oo | cevvrrneriinenns | ceverisnrinennd0 | s 2,791 | 09/28/2021.
87319@ AE 1 |TAMHIBUYER-TL3. .| 04/28/2017. | CALLED BY ISSUER at 100.000.... |... 208,699 208,699 ....206,612 207,615 1,084 208,699 [ ..o v | veenernennenn0 [ s 5,088 | 09/28/2021.
87319@ AF 8 |TAMHIBUYER-TL4. ... | .. | 04/28/2017. | CALLED BY ISSUER at 100.000.... | ...covverererrerrninnnes | cvvrenens 934,263 | .......... 934,263 ...927,256 7,007 . ..934,263 20 21,645 | 09/28/2021.
87407P  AJ 9 |TAL2014-TAA .o .. | 06/22/2017. | MBS PAYMENT........ccoovrvrrrinrirnes OISR N 18,750 | covovvrennee 18,750 | vovoeereer 18,750 | o 18,716 | o K/ O I 18,750 | vveuveerereens | wevverirneenenins | eeveeesenineeens (V1 IO 298 |02/22/2039.
87676P AE 4 |TAXACTINC .. | 05/22/2017. | CALLED BY ISSUER at 100.000.... | ..ovrervervenrirerinns | v 1,043,826 | .......1,043,826 | ..........965,539 | ... 973,595 | oooiiviviiinns | e 70,230 | v [ v, 70,230 | v | e 1,043,826 | ....cvevvire | v JRTSSTTRRPRRIN | I IO 25,718 | 12/31/2022.
87814* AB 9 |THE TEACHING COMPANY TL.. ... | . | 04/03/2017. | VARIOUS 3,901 | 3,901 | . e 17 3,901 08/24/2020.
87814* AC 7 |THE TEACHING COMPANY REVOLVER.. |.. | 05/31/2017. | PRIOR PERIOD INCOME.............. 0 08/24/2020.
88031R AA 6 | TENASKA ALABAMA Il PART.... .. | 06/30/2017. | SINK........... JRVTURIRTORTUORIUR ORI 11,464 0 . ...11,464 03/30/2023.
88033G CR 9 | TENET HEALTHCARE CORP.... . | 06/26/2017. | VARIOUS 892,440 0 07/15/2024.
TENNESSEE FARMERS MUTUAL INS
880445 A* 2 |CO (INSCO) .. | 06/02/2017. | MBS PAYMENT........ccorvvrerinrrrenes 3,406 | ..oovveneen 3,406 | ..oocoonne. 1,969 | .o 3,355 | oo [ s 50 50 06/02/2033.
881561 WS 9 | TMTS 2005-9HGS M1......ooivvrrinrircirieinne .| 06/01/2017. | MBS PAYMENT........ccconvrerrrinriranes 52,379 | oo 52,379 | coovorrenn 43,867 | .ovvvrcrirs 51,559 | .ovvereircrinnns . 820 820 08/25/2035.
885220 EJ 8 | TMST 2003-5 B2.. .| 06/01/2017. | MBS PAYMENT........cooovvririrnrrranns 482 10/25/2043.
885220 HF 3 | TMST 2005-1 B1.. v |- [ 06/01/2017. | MBS PAYMENT.......ovvrirrrrircinnes 629 04/25/2045.
88522U AH 0 [ TMST 2008-1 4A2........covvvviirerriiierriircins .. | 06/01/2017. | MBS PAYMENT ......cocvvvirriririnrnns 22,668 04/25/2038.
88522Y AC 3 |TMST 2007-4 3A1.... .| 06/01/2017. | MBS PAYMENT.........coovvrmerinrirenns ) . ....28,528 09/25/2037.
887317 BB 0 |TIME WARNER INC ... | .. | 04/26/2017. | VARIOUS 99,693 | .........100,000 | ............ 99,615 | .ovrvrrirs 99,618 14 . ....99,632 02/15/2027.
88947E AJ 9 |TOLL BROS FINANCE CORP................... 1| 05/25/2017. | ClTL.oorvireeiienvierierieeinseisnines [ e | v 132,275 | .........120,000 | .......... 137,400 | oo 129,023 (1,222) [ v | e 127,801 11/01/2019.
88947E AP 5 |TOLL BROS FINANCE CORP.... .. | 05/05/2017. | GOLDMAN SACHS........cocoveimrrnns [ e | e 904,130 ....895,730 ....886,632 (1,190) ..885,443 12/31/2018.
89150@ AA 7 |TOTAL MERCHANT SERVICES. w.. | .. | 06/30/2017. | VARIOUS 01,398,450 | ... 1,398,450 | ...........1,398,450 |... e 0 . ,398,450 12/05/2020.
89237C AD 3 [TAOT 2015-B A3....ccovivrreeircrierieeienns .| 06/15/2017. | MBS PAYMENT........cccovvrmerinrrrnns 236,661 236,661 | .......... 236,652 | ..o | e | e 102 L0725 ISP ISR 236,661 05/15/2019.
893574 AH 6 | TRANSCONT GAS PIPE LINE................... .. | 06/06/2017. | STIFEL NICOLAUS & CO............... 276,091 210,000 | .......... 270,619 | oo | e . (2,211) (V272 & ) IR ISV 268,408 02/01/2026.
TRANSAMERICA LIFE INSURANCE
89361# AA 0 |(WOJAHN) .| 06/15/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 1,500 | oo 1,500 | v 929 | o 1468 | oo | e 32 32 1,500 [ oo [ oveernerieninens | e (11 T 08/15/2021. | 1.
TRANSAMERICA LIFE INSURANCE
89361# AC 6 |(WOJAHN) .. | 06/15/2017. | MBS PAYMENT........ccovvrrerinrirnes 900 900 481 | s 885 | oo | e 15 15 900 [ .ooeereerernens | rerereererienes | e (11 I 08/15/2026. | 1....coovvvrnes
TRANSAMERICA OCCIDENTAL LIFE
89361# AG 7 |(FRANCO) .. | 06/07/2017. | MBS PAYMENT.........coovvrrerinrrrnes 750 750 303 [ s TA0 | o | e 10 10 750 | oo [ eeveereninnines [ e (1 T 03/07/2028. | 1....cvoevvrnes
TRANSAMERICA OCCIDENTAL LIFE
89361# AH 5 |(CONRADO) .. | 06/03/2017. | MBS PAYMENT ......cocovvvirrririirnns 1,351 | e 1,351 | oo ATA | i 1,335 | oo | e 15 15 1,351 | o | e | e (VI I 08/03/2032. [ 1....cvvvvrenne
TRANSAMERICA LIFE INSURANCE
89361# AJ 1 |(WOJAHN) .. | 06/15/2017. | MBS PAYMENT .......cocovvvirririreirnns 3,000 | .o 3,000 | .o 1,490 | oo 2,956 | v | e 44 44 3,000 [ | e | e (V1 08/15/2026. | 1.......c0cvvrne
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TRANSAMERICA LIFE INSURANCE
89361# AK 8 |(MONTALVO) .| 06/10/2017. | MBS PAYMENT........cccovrrrrrinrrrenes 2,870 | covverens 2,870 | v 1,502 | e 2,823 | oo | s 47 47 2,870 | v | ceveeeenenieeis | e (11 I 01/10/2031. | 1o
TRANSAMERICA OCCIDENTAL LIFE
89361# AM 4 |(MONTALVO) .| 06/10/2017. | MBS PAYMENT........ccorvvrerinrrrnes 147 | 14T | 664 | ..o 1127 | e | e 21 21 TAAT | s [ | v (1 I 01/10/2028. | 1..cvvvvvrvrnes
TRANSAMERICA OCC LIFE INS.
89361# AP 7 |CO.(SULLIVAN) .| 06/13/2017. | MBS PAYMENT........cccovrririnrrrnns 3,597 | oo 3,597 | v 2,572 | oo 3,512 | oo [ s 85 85 3,597 | s | e | s (V1 I 01/13/2022. | 1.
TRANSAMERICA OCC LIFE INS CO
89361# AQ 5 |(CAMPBELL) .. | 06/05/2017. | MBS PAYMENT.......ccooovvririnrrranes 2,101 | o 2,101 | s 4 O OO 2,038 | oo [ s 63 63 2,101 | e | e | e 0 | oo 07/05/2018. | 1....cvoervrne
TRANS AM OCCID LIFE INS CO
89361# AR 3 |(MONTALVO) .1 06/10/2017. | MBS PAYMENT.......cccoovvirrrinrirnns 675 675 338 [ i B65 | .eoorvrrriirianns | e 10 10 B75 [ oeeeeireieens e | e (1 I 01/10/2030. | 1..ccvvrirncs
TRANSAMERICA OCC LIFE INS CO
89361# AV 4 |(GUILLORY) .| 06/19/2017. | MBS PAYMENT........ccconvrirrrinrirnns 2,250 48 2,250 12/19/2023.
TRANSAM OCCID LIFE INS CO
89361# AW 2 |(MONTALVO) .| 06/10/2017. | MBS PAYMENT........cccovrrrrrirrirnes 983 983 503 16 983 01/10/2030.
TRANSAM OCCIDENTAL LIFE INS
89361# AZ 5 |(MONTALVO) .| 06/10/2017. | MBS PAYMENT........ccorvvrerinrrrenes 1,031 | oo 1,031 | oo 524 | oo, 1,014 | oo | e 16 16 1,031 [ oo [ erveeeriesinens | v (1 I 01/10/2031. | 1o
TRANSAMERICA LIFE INSURANCE CO
89361# BC 5 |(CARRIER) .| 06/01/2017. | MBS PAYMENT........ccooovvrririnriranes 1,037 | oo 1,037 | oo 654 | oo 1,014 | oo | e 22 22 1,037 [ o [ | e (V1 IR 06/01/2025. | 1....cvooevvrnes
TRANSAMERICA LIFE INSURANCE CO
89361# BF 8 |(HICKS) .. | 06/18/2017. | MBS PAYMENT .......cocvvvirririreirenns 2,356 | oo 2,356 | .o 1,834 | e 2,306 [ .o | e 50 50 2,356 [ ovveereereeeene | eereeereeeeenenes | v (VI I 09/18/2021. [ 1...ocvvrirenne
TRANSAMERICA ANNUITY SVC CORP
89361# BH 4 |(CARRIER) .. | 06/28/2017. | MBS PAYMENT.......cccnvrvrrrinrirnns 297 297 184 | s 290 | oo 7 7 297 | oo [ | s 0 [ oreereeieens 06/01/2025. | 1....cvonvrvrncs
AEGON ASSIGNMENT CORP
89361# BN 1 |(HARASYMIW) .| 06/19/2017. | MBS PAYMENT........cccovrirrrinrirnes 1,050 11 06/19/2044.
90327Q CX 5 |USAA CAPITAL CORP.... .| 04/19/2017. | US BANCORP INVESTMENTS INC] ... 526,427 14 08/01/2020.
90331@ AB 5 |USAA LIFE INSURANCE (MOSER) . | 04/11/2017. | MATURITY...... 30,000 585 04/11/2017.
USAA LIFE INSURANCE COMPANY
90331@ AE 9 [(GOODMAN) .. | 06/28/2017. | MBS PAYMENT.........ccoovvrrerinrrrnes 794 79 24 11/28/2018.
903436 AA 1 |US AIRWAYS 2011-1APTT.... .. | 04/22/2017. | MBS PAYMENT........cccovrirrinrirnes JESTSURTUIN ERP 158,938 | .......... 158,938 (513) 10/22/2023.
90345W AD 6 |US AIRWAYS 2012-2APTT.... 1 06/03/2017. [ SINK.....ovvrirrrririenieissinniersniees | ervsreenssssisssssennns | evveerinns 131,543 | ..o 131,543 225 06/03/2025.
907825 AA 1 |UNION PACIFIC RR 2014-1.... .. | 05/14/2017. 92,880 ...92,880 0 05/14/2026.
90932P AA 6 |UNITED AIR 2014-1 APTT. 1041172017, | SINK oo s | s 185,466 | .......... 185,466 (146) 04/11/2026.
UNITED OF OMAHA LIFE INS CO
91115  AB 7 |(JACKSON) .| 06/21/2017. | MBS PAYMENT........ccoovrirrrinrirnes 1,980 | oo 1,980 | oo 1,043 | o 1,953 | oo | e 27 27 1,980 [ cooeeeerrerinns [ oveerneriieninees | e (1 I 1212112034, [ 1..covonnens
UNITED OF OMAHA LIFE INSUR CO
91115 AC 5 |(JACKSON) .| 06/21/2017. | MBS PAYMENT........ccconvrvrrrinrirnes 1,800 | oo 1,800 | oo 833 | i 778 | o | e 22 22 1,800 [ cooeeeereeriens [ rveereriesinens | e (11 I 1212172037, [ 1.
AMERICAN INTL LIFE ASSUR CO NY
912137 A* 7 |(MEDINA) .| 06/01/2017. | MBS PAYMENT.........ccovvrrerinrrrnes 1,500 | oo 1,500 | v 959 | oo 1,499 | 1 1 1,500 [ oo [ rveererienninees | v (1 I 02/01/2022. | 1..cvvvrerrrnes
AMERICAN INTL LIFE ASSUR CO NY
912137 A@ 5 |(BARR) .. | 06/27/2017. | MBS PAYMENT........coovrrrerinrrrnes 1,500 | oo 1,500 | oo 902 | v TAT3 | oo | e 27 27 1,500 [ oo [ eveererieninens | e (V1 TR 12/27/2030. [ 1...cvovrneen.
AMERICAN HOME ASSURANCE CO
912137 C# 1 |(LOWRIE) .. | 06/07/2017. | MBS PAYMENT ......cocvvvirriririirnns 4,500 | .o 4,500 | .oovorirnnn 2,591 | oo 4442 | oo | e 58 58 4500 | oo e | e (VI I 08/07/2038. [ 1....ccovvrerne
US LIFE INS CO IN THE CITY OF NY
912137 C* 5 |(BARR) .| 06/27/2017. | MBS PAYMENT.......cccovvvirrrinrirnns 2,044 | e 2,044 749 2,021 | oo | s 23 23 2,044 | oo | e | s (11 07/27/12039. | 1..cvvvrrirnns
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913017 CH 0 |UNITED TECHNOLOGIES CORP.. .| 05/01/2017. | MURIEL SIEBERT.........coccorvvurnrrines .2,914,800 .3,000,000 | ...... 2,993,970 181 2,994,239 | oo | e (79,439) | .......(79,439) | ....... 40,413 | 11/01/2026. | 1FE....
913017 CP 2 |UNITED TECHNOLOGIES CORP.. v |+ 06/13/2017. | BANK AMERICA......cccourvmerinrinens [ eoreeirnerriseinssiienies | ceeneiens 102,385 | .......... 100,000 99,724 1 I TR IR 99,725 | oo | e 2,660 | ..oooonee. 2,660 |......c.... 461 | 05/04/2047. | 1FE..
91324P BC 5 |UNITEDHEALTH GROUP INC.........ccocvnne. .. | 04/05/2017.| GOLDMAN SACHS........cccccovvumriinne TA76 | o, 7,000 | oo 6,956 | oooocrieiiins 7,000 | oo [ 0 7,000 | oo | e 176 | e 176 | v 165 | 11/15/2017.| 1FE............
91830L  AK 4 |VOLT 2015-NPL8 A2......ccovvvmerererrrcrirens .| 06/26/2017. | MBS PAYMENT........ccvoivrrrircrnnes 1122 | 1122 | 1,074 | v 1,108 | oo | e 14 14 1,122 [ o [ | e (U I 25 | 06/26/2045. | 5................
VARIABLE ANNUITY LIFE INSUR CO
922167 A# 8 |(ROSADO) . | 06/24/2017. | MBS PAYMENT........covoivirrircrines 5,580 | covvrrrnens 5,580 | covvrirnen 2,741 | s 5,506 | .o | e 74 74 5,580 | .uveerrrrrienns | cervrerienieninn | e 0 [ oo 07/24/2035. | 1....coovvvrne
VARIABLE ANNUITY LIFE INS CO
922167 A@ O |(ARROWITZ) . 1 06/12/2017. | MBS PAYMENT.......c.ovvvvvrnrrririinns 5289 | .o 5289 | .o 1917 | i 5,231 | o | e 58 58 5,289 | ovveereeeeeeen | eereereeeeeenenes | eveeeeeerrenenn (01 I 1111212042, [ 1o
AMERICAN GENERAL ASMT CORP NY
922167 B# 7 |(ARROWITZ) .| 06/12/2017. | MBS PAYMENT.......covvviirririnnns 1,500 | oo 1,500 | oo 566 | .ooorerrirnens 1,484 | oo | e 16 16 1,500 [ oo [ oneineiinsienns | e (01 I 111212042, (1.
VARIABLE ANNUITY LIFE INSUR CO
922167 B@ 9 |(ROSADO) .. | 06/24/2017. | MBS PAYMENT........ccconvrvrrrirnrirnes 2,638 33 2,638 07/24/2039. | 1...ccvovrvnnes
92262@ AB 4 |VENDOR CREDENTIALING TL.......ccevvvene .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 8,923 43 8,923 11/18/2021. | 2FE.............
92343V DU 5 |VERIZON COMMUNICATIONS.. .. | 04/27/2017.| GOLDMAN SACHS.........ccovvumrrrnne 83,360 7 ...82,170 03/16/2037. | 2FE...
92343V DV 3 |VERIZON COMMUNICATIONS.. ... |.. | 06/13/2017. | VARIOUS 252,460 (21) . ..242,260 03/16/2047. | 2FE...
92343V DY 7 |VERIZON COMMUNICATIONS.........cco..... .| 06/29/2017. | VARIOUS 394,899 (57 IO [P 377,235 03/16/2027. | 2FE............
92549* BA 2 |VETCOR PRACTICES - TL...c.ovvunirierirs .| 06/30/2017. | CALLED BY ISSUER at 100.000.... [ ...cceeerrrerrineries | cevrererceens 3,059 35 3,059 04/20/2021.| 2....cvovvenncs
VETCOR PRACTICES - 2ND AMEND
92549* BH 7 |DDTL .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 637 637 B37 [ oo | cerieesrnenenis | s 0 B37 [ e | e | e (U I 22 | 04/20/2021. | 2FE............
VETCOR PRACTICES - 3RD AMEND
92549* BL 8 |DDTL .| 06/30/2017. | CALLED BY ISSUER at 100.000.... |... 497 497 AT | s [ s | e 0 04/20/2021.| 2Z..............
92553P AQ 5 |VIACOMINC.... .. | 06/05/2017. | TENDER OFFER.. ..28,941 ..30,000 27,452 8 06/15/2043. | 2FE...
92553P BB 7 |VIACOMINC.... ... | ..| 06/05/2017.| TENDER OFFER.. 145,754 150,000 | .......... 149,222 | ..o 149,237 28 10/04/2026. | 2FE...
92927B  AB 8 |WAMU 2007-0A8 1A1B.......cocoverrcrenrirns .1 06/01/2017. | MBS PAYMENT ......oooooiiinrinerinnns [ ererrenirneernesiinsines | eerererneens 76,614 | .......... 105,274 29,411 1,297 07/25/2047. | 4.......ccounn..
933634 AJ 6 | WAMU 2007-HY3 4A1 .. | 06/01/2017. | MBS PAYMENT.......cocovvverrrireirnns 269,620 279,295 | .........203,472 ....262,786 6,834 03/25/2037. [ 1FM...........
93363E AA 3 |WAMU 2006-AR10 1A1... v [ | 06/01/2017. [ MBS PAYMENT ....ccocoomivirrvicririeins | oreesersenienineennns | vevirenes 152,695 | ...covonee 170,676 ..122,649 | ..............148,090 4,605 09/25/2036. | 1FM...........
93363X AC 7 |WMHE 2007-HE4 2A2.........ccovvrmmrinrrins .. | 06/25/2017. | MBS PAYMENT ......ovvoiimmriinrirnns [ eovreineeisneiesiiienies | v 112,975 | oo 112,975 | v 69,405 | ...coovvnne 111,539 1,436 07/25/2047. | 1FM...........
93363X AD 5 |WMHE 2007-HE4 2A3 .. | 06/25/2017. | MBS PAYMENT.........cooovvrrerinrirnes 37,160 37,160 23,550 | ... 36,721 439 07/25/2047. | 1FM...........
93364F AA 9 |WAMU 2007-HY7 1A1 v |1 06/01/2017. | MBS PAYMENT........cccomrrirrirrirnnns 24,811 25791 | v 17,789 | oo 24,648 163 07/25/2037. | 1FM...........
939336 20 1 |WMALT 2005-1 1AB.....ovrvvrerrrirerrnrirrirnnins .. | 06/01/2017. | MBS PAYMENT........cccovvrvrrrinrirnns 26,534 26,534 | oo 10,833 | oo 10,833 0 03/25/2035. | 1FM...........
93934F AD 4 |WMALT 2005-5 CB4.... .| 06/01/2017. | MBS PAYMENT........coonvrrrrrinrrranes 152,583 156,286 (4,766) ..151,520 07/25/2035. | 2FM...........
93934F NT 5 |WMALT 2006-3 4CB.... v | | 06/01/2017. | MBS PAYMENT......covvniiieinircrns 12,438 .15,670 | ............10,926 . 12,478 (40) . ...12,438 03/25/2036.
93934N  AJ 4 |WMALT 2006-5 TA9......ccoeverrerrrirerrrnnriens .| 06/01/2017. | MBS PAYMENT.......ccvvuirrerimnrrnnes [ eorerereeineiserirenies | v 130,421 | .coovoeee 162,817 | oo 113,972 8,123 | v | e 117,732 07/25/2036.
93935F AB 7 |WMALT 2006-AR6 1A1B. .. | 06/25/2017. | MBS PAYMENT........ccconvrrrrrinrirnes 81,927 205,152 81,836 (760) ...81,927 07/25/2046.
93936F AA 8 |WMALT 2007-0OC1 A1 .. | 06/25/2017. | MBS PAYMENT.......coovvvvrrirrrinrnns 26,044 26,161 | ccoovrrnees 8,089 1,219 . 01/25/2047.
93936H AA 4 |WMALT 2007-2 1A1.... .. | 06/26/2017. | MBS PAYMENT........ccoovvrrrrinrrrnes 3,458 (268) 3,458 04/25/2037.
93936H AK 2 [WMALT 2007-2 1A1 .. | 04/06/2017. | VARIOUS 2,598,187 ..(33,148) 2,311,631 04/25/2037.
93936N  AA 1 |WMALT 2007-4 1A1.... .| 06/01/2017. | MBS PAYMENT.......ovvouirierimnrrenes [ eorererneeiniiserirenies | v 197,601 | .......... 203,438 195,156 | s [ e 2,445 2445 | o | e 197,601 06/25/2037.
93936P AF 5 |WMALT 2007-5 A6... .| 06/01/2017. | MBS PAYMENT........cccomvrvrrrinrirnes 26,533 27,874 ..25,940 594 54 | e | s 26,533 06/25/2037.
942683 AH 6 |ACTAVISINC.. .| 05/30/2017. | TENDER OFFER.. 0 9,933 10/01/2042.
949746 SA 0 |WELLS FARGO & COMPANY ... | .. | 05/11/2017. | WELLS FARGO SECURITIES LLC |.. ol 2,317 2,148,391 07/26/2021. .
94974B GP 9 |WELLS FARGO & COMPANY................... .1 05/30/2017. | FIRST TENNESSEE............ccoovivvns | corvvrnererivnserernns | 0000.2,548,750 | ......2,500,000 | .......2,505,505 | ........... 2,505,162 | .cooovvivrirnne (216) 2,504,945 09/29/2025. | 1FE............
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949773 AF 2 |WFMBS 2007-6 A6 .| 06/01/2017. | MBS PAYMENT........cooovvrvnirinrrrnes s | s 109,362 123,188 109,277 84 | oo [ v 109,362 05/25/2037.
94979Y AP 0 |WFMBS 2003-O 1A11. v |+ [ 06/01/2017. | MBS PAYMENT........oovvrirriircinnas 1,497 | oo 1,497 | ...1,488 10 1,497 01/25/2034.
949812  AA 9 |WFMBS 2004-1 1AT....c.vvvivirnririrrirriirenns .. | 06/01/2017. | MBS PAYMENT ......cocvrverrriirinrnns [RTSTOROT IO 14,353 | .o 14,353 | oo 14,047 | i 14,047 [0 PRI ISP 14,047 07/25/2034.
94981Q AD 0 |WFMBS 2005-AR16 2A1. .. | 06/01/2017. | MBS PAYMENT.........ccovrrmerinrrrnes 30,599 30,599 ..30,149 450 . ....30,599 02/25/2034.
94981S AE 4 |WFMBS 2005-16 A2 v | 106/01/2017. | MBS PAYMENT.......coovvvivnrniiriine 20,872 20,872 ..20,403 469 . ...20,872 01/25/2036.
94982A  AK 8 |WFMBS 2004-Y 3A3.......cccovmrurirrerirerinnns .| 06/01/2017. | MBS PAYMENT........ccooovvvirinrirnes vt | e 120,027 | ..cooue. 120,027 119,390 637 11/25/2034.
949837 AE 8 |WFMBS 2007-10 1A5 .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrirnes revrneeneeessnnnenen | e 131,403 | 1,039 07/25/2037.
949837 AT 5 |WFMBS 2007-10 1A18.... .. | 06/01/2017. | MBS PAYMENT.......cocovvverriririrrnns 5,049 07/25/2037.
949837 CF 3 |WFMBS 2007-10 2A12 ..| 06/01/2017. | MBS PAYMENT 1,302 07/25/2037.
94983B AT 6 | WFMBS 2006-4 2A2 .. | 06/01/2017. | MBS PAYMENT 1,852 04/25/2036.
94983H AA 4 |WFMBS 2005-11 1A1.. .| 06/01/2017. | MBS PAYMENT........ccovrrrerinnrrenes 0 11/25/2035.
94983L BB 2 |WFMBS 2006-2 3A1.... .| 06/01/2017. | MBS PAYMENT........cccovrvrrrinrirnes 0 03/25/2036.
949838 AL 6 |WFMBS 2006-8 A9.. .. | 06/01/2017. | MBS PAYMENT (1,374) 07/25/2036.
94983T AM 2 |WFMBS 2006-AR6 6A2... .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrrrnes 66,602 | ... verernenn41,835 3,264 03/25/2036.
94984C AF 3 |WFMBS 2006-AR11 A6... .1 06/01/2017. | MBS PAYMENT ......coovivcririirrens e | e 186,547 | ..........190,582 | .......... 165,324 3,068 08/25/2036.
94984F AC 3 |WFMBS 2006-11 A3 ..| 06/01/2017.| MBS PAYMENT 83,510 1,040 09/25/2036.
94984) AF 8 |WFMBS 2006-13 A6.... .| 05/01/2017. | MBS PAYMENT........ccconvrirrrinrirnns 3,840 0 10/25/2036.
94984R  AA 1 [WFMBS 2006-15 A1.... .. | 06/01/2017. | MBS PAYMENT ......cocovvvrrririrenrnns JRTRRR S 116,219 884 11/25/2036.
94984T AG 4 |WFALT 2007-PA1 A ..| 06/01/2017. | MBS PAYMENT 91,523 272 03/25/2037.
94984T AH 2 |WFALT 2007-PA1 A8... .. | 06/25/2017. | MBS PAYMENT ......cocovvverriririnrnns 59,546 2,431 03/25/2037.
94984X AA 8 |WFMBS 2007-2 1A1.... .. | 06/01/2017. | MBS PAYMENT.........cooivrrerinrrrenes [ESTTUSRRUIN RO 142,820 (88) 03/25/2037.
94984X AN 0 |WFMBS 2007-2 1A13.. v | -1 06/01/2017. | MBS PAYMENT........cccorrirrirrirnns 326,074 o (1,585) 03/25/2037.
94985F AA 6 |WFALT 2007-PA2 1AT.....coovvivrrnrirerienns .| 06/01/2017. | MBS PAYMENT........cccoovvrririnrrrenes s | s 605,279 | .......... 631,524 | .......... 519,265 | ..coccovrnnee 595,022 | ..covvevrrverrenes | reeeen 10,257 [ s [ 10,257 | .o 06/25/2037.
94985G AH 9 | WFALT 2007-PA3 3A1. .| 06/01/2017. | MBS PAYMENT........ccconvrvrrrinrirnes JESTSRTUTIN RO 367,409 | ......... 409,637 ....357,408 (2,875) 07/25/2037.
94985) AK 6 | WFMBS 2007-7 A10.... v | 106/01/2017. | MBS PAYMENT.......coovvriirniniiriine RO S 167,430 | .......... 179,981 | ........ 155796 | ..cccovvvene 3,340 . . 06/25/2037.
94985) BM 1 |WFMBS 2007-7 A36........vverrercrirernerins .| 06/01/2017. | MBS PAYMENT.........coovvrrrrinnrrnns 223,201 238,641 | .......... 228,902 | ..coovevenee 223,074 L1 N IS 223,201 06/25/2037.
94985) CA 6 |WFMBS 2007-7 A49.... .| 06/01/2017. | MBS PAYMENT.......cccnvrirrrirriranns 241,677 259,794 | .........232,515 ....238,726 2,952 . ..241,677 06/25/2037.
94985R AQ 5 |WFMBS 2007-4 A15.... v | -1 06/01/2017. | MBS PAYMENT........ccoovvrirerinrrrnes 281,937 295,608 | ..........265,804 | ............265,804 | ..o | 10,833 | i [ 10,833 | .o . ..276,636 04/25/2037.
94985T AK 4 |WFMBS 2007-3 1A10.....ccvirvricirerirnnes .| 06/01/2017. | MBS PAYMENT........ccconvrrrrrinrirnes 295,551 | ... 304,764 | .......... 284,258 | .....ccooonc 292,960 2,591 | oo | e 295,551 04/25/2037.
94985W DT 5 |WFMBS 2007-11 A90.. .. 1 06/01/2017. | MBS PAYMENT ......cocvvvirriririirnns 2,824 ...2,807 17 2,824 08/25/2037.
94986A AB 4 |WFMBS 2007-8 1A2.... v | - | 06/01/2017. | MBS PAYMENT.......occomvirerinrrrnes [ESTTRTUIN RO 199,362 | ... 197,554 1,809 [ oo | e 199,362 07/25/2037.
94986A AX 6 |WFMBS 2007-8 1A22........covvuvrirrierirs .1 06/01/2017. | MBS PAYMENT .......ccoviverririirnns e | e 344,398 | .......... 373,944 | ... 355,237 | v 355,237 (5,371) [ overeerreineins | e 349,866 07/25/2037.
94986X AF 5 |WFMLT 2010-RR2 2A2... .| 06/01/2017. | MBS PAYMENT........ccoovvrrerinrrrnes [ESTTRTRUPI RO 376,106 | .......... 376,106 ....352,599 694 ..376,106 04/27/2035.
949922 AA 6 |WFALT 2007-PA5 1A1.... .| 06/01/2017. | MBS PAYMENT........cccovrrrrrinrrrenes [ESTUUIN R 184,845 | .......... 217,183 ....196,866 422 . ..184,845 11/25/2037.
95000 2A 0 |WELLS FARGO & COMPANY........cccovvvun ..105/15/2017. | WELLS FARGO SECURITIES LLC | ...cvvvrvvviveirerinns | crrveins 120,391 (U TR ISP 120,000 05/22/2028.
95058X AB 4 |WEN 2015-1A A2ll... .. | 06/15/2017. | MBS PAYMENT........cccovrrrrrinrrrnes 8,500 0 8,500 06/15/2045.
95058X AC 2 |WEN 2015-1A A23... . 1 06/15/2017. | MBS PAYMENT......c.ovvoviviririrernns 5,000 12 5,000 06/15/2045.
WESTERN NATIONAL LIFE INS CO
95873* AJ 3 |(CROCKETT) .. | 06/22/2017. | MBS PAYMENT........cccovrirrrinrirnes 1,392 23 1,392 .| 06/22/2029.
966837 AE 6 | WHOLE FOODS MARKET INC........cccvvnnee .. | 06/23/2017. | VARIOUS [EOTSTTTROURIO PPN 10,819,415 | .. - ((C22Z0) I IS 10,300,320 12/03/2025.
970631 AA 5 |WESTF 2012-A A ..o .. | 06/15/2017. | MBS PAYMENT........cccovrvrrrirrrrnes [ESTURUIN R 131,562 131,562 (1 RO DT 131,562 09/15/2037.
RBC CAPITAL MARKETS
983919  AJ 0 | XILINXINC...ooovivirrircrerirererirereeceieens .| 06/28/2017. | SECURITIES -US | | v 341472 | ... 340,000 | .......... 339,616 | ..oveervrerreriiriiens | ceereererinnis . 4 A | e | i 339,620 | ..ovvereerinns | e 1,852 | oo 1,852 | oo 836 | 06/01/2024. | 1FE............
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984582 AA 4 | YMLT 2007-1A.... .. | 06/25/2017. | MBS PAYMENT........cooovvrvirinrrranes 61 61 26 .26 0 26 | o | e 35 35 | s 06/25/2037.
98953@ AB 5 |ZEST HOLDINGS ... | .. | 04/18/2017. | CALLED BY ISSUER at 100.000.... | ..ccovuvrmerererernceinns | orrerenns 815,120 | .......... 815,120 | .......... 815,120 . (1 RO PV 815,120 | ..o | e 20 ] 14,252 | 08/16/2020.
AFFINI  ON 1 [AFFINION.....coiiiiiieieiesiiesiieeieeiseeens .| 06/30/2017. | VARIOUS revrnresensisnenes | i 3,534,448 | ... 3,589,094 | ....... 3,490,887 | .ooourvrirriineinnins | s | s 1,757 1,757 3,492,645 | .ooovreieein | s 41,804 | ........ 41,804 | .o, 1 |05/10/2022.
ALLARR EV 7 |ALL AROUND ROUSTABOUT-REVOLVER].. | 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 34,653 34,653 34,653 0 09/30/2021.
AMERIC AN 1 |AMERICAN MEDIA........c.ccooomririnrirnniin ..| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 20,934 20,934 20,568 366 08/22/2020.
AMERME DA 7 |AMERICAN MEDIA........cccoomivirmrinrinniin .| 06/30/2017. | CALLED BY ISSUER at 100.000.... |... 28,691 28,691 27,831 802 08/22/2020.
ASCENT RESOURCES UTICA SECOND
ASCENT 2N 5 |INCREMENT .. | 04/05/2017. | CALLED BY ISSUER at 100.000.... | ...ovevrrrvernrirernns | crrernns 442,742 | .......... 442,742 | .......... 431,179 | s 435,366 | ...oovvrrriirins | e 7,377 7377 [ | e A42,T42 | oo | s | s 0 | 64,819 | 09/30/2018. [ 4..........c.....
ASCENT EX 0 |ASCENT RESOURCES UTICA EXISTING |.. | 04/05/2017. | CALLED BY ISSUER at 100.000.... [ ....ccouveeurrrmmerirerires | worerenes 447336 | .......... 447,336 | .......... 424,021 | oo 431,806 | ..o | e ESCK [V T I 15,530 [ .oovermcerrenenns | cerrerireenns A47,336 | .o | e | e 0| 41,654 |09/30/2018. [4.......ovcvenee
ASCENT RESOURCES UTICA FIRST
ASCENT FR 2 |INCREMENTAL .| 04/05/2017. | CALLED BY ISSUER at 100.000.... | ...c.cruvereermrrerirnes | weeene 1,231,841 | ....... 1,231,841 | ......1,199,587 | ........... 1,211,316 | .o, 20,524 20,524 | oo | e 1,231,841 09/30/2018.
ASOCIN CT 1 |ASSOCIATES INC TL.. .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...cccrevereermrrerernnae ....2,305 ....2,305 ...2,283 22 2,305 12/23/2019.
BCCODF FO 6 |BHLT 2003-1X wer |- | 04/25/2017. | MBS PAYMENT........oovoniviirirniine v, 107,630 | ..........107,630 107,727 (U ORI ISV 107,727 10/25/2034.
BCC28G EV 9 |ATLSS 2014-1 Ao .. | 06/15/2017. | MBS PAYMENT........cccovrrrrrinrrrnes JEOTURTRTURRI N 78,000 | ..oovvrneen 78,000 (1 ORI ISP 78,000 12/15/2039.
BGH318 6T 2 | AWAS AVIATIONS HOLDINGS.. ..| 06/13/2017. | CALLED BY ISSUER at 100.000.... | ... 28,282 28,282 0 ....28,282 06/10/2018.
BGH340 7U 2 [AABS2013-1 AA..coiiririinnne < | .. | 06/22/2017. | CALLED BY ISSUER at 100.000.... | ....cceuererererrerenens (155) ...13,974 01/15/2038.
BGH38M 5T 5 |RISELTD-2013 BANK LOANS.. |.. | 06/15/2017. | VARIOUS (126) | cevveveeerierins | e 20,919 02/12/2039.
BLKANG US 4 |BLACKANGUS STEAKHOUSES, LLC...... .| 05/01/2017. | VARIOUS (0 ST ISP 103,125 04/24/2020.
BROCKH LD 7 |BROCKHOLDINGS........ccccomurrmrirerininnnns .| 06/30/2017. | CALLED BY ISSUER at 100.000.... |... 8,250 252 8,250 09/07/2021.
C7236# AA 2 |PET HOLDINGS - TL .. | 04/03/2017. | CALLED BY ISSUER at 100.000.... | ..overevvrvrereriirns 75 ...10,770 07/05/2022.
C7236# AC 8 |PET HOLDINGS - REVOLVER .| 06/20/2017. | VARIOUS 0 ..319,839 07/05/2022.
CVSHOL D3 0 |CVSHOLDING-TL 3A. ....|.. | 04/03/2017. | DIRECT... 705 ....53,628 08/14/2021.
DILIB2 TL 2 |DILIGENT CORP - TRANCHE B-2 TL........ .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...ccoeverrverrveerirenes 48 3,175 04/14/2022.
FASTENER DISTRIBUTION HOLDINGS -
FASDHO LD 3 |TL ..| 06/30/2017. | CALLED BY ISSUER at 100.000.... | .c.ovvvrervrrernrneires | wvvereries 31,827 | oo 31,827 31,047 T80 | oo | cevrerieirnins 31,827 03/31/2022.
G7366* AB 2 | TRINTECH TL .. | 04/28/2017. | CALLED BY ISSUER at 100.000.... | ... 3,504 35 3,504 10/01/2021.
GRACEL ND 3 |GRACELANDDD TL... ... | .| 05/01/2017. | VARIOUS 2,836 12 2,836 06/16/2019.
IMPACS AL 3 [IMPACT SALES.......ccccovmmmrrrirmieniriinin .. | 06/30/2017. | VARIOUS.........oovrmrirriririsrieniiiens [ eoveriesiisnsiesiiissies | covnninns 179,583 | .......... 181,680 | .......... 179,263 315 [ s | e 179,583 12/31/2021.
KDCSOD DT 5 |KDC SOLARDD TL. .. | 05/08/2017. | VARIOUS 61,266 ..61,266 ..61,266 0 ....61,266 11/20/2018.
KDCSOL TL 7 |KDC SOLAR TL ... |.. | 05/08/2017. | VARIOUS 84,856 | ...........84,856 | ............82,947 1,334 . ....84,856 11/20/2018.
KENCOL E1 8 |KENNETH COLE PRODUCTIONS, INC.... |.. | 06/28/2017. | CALLED BY ISSUER at 100.000.... | ....ceververeervrinenes | cevrreenns 150,368 | .......... 150,368 | .......... 148,488 1,880 [ ooeveerierieees | e 150,368 03/21/2022.
KILOFI ND 6 |KILOWATT FINANCIAL LLC DD. .. | 06/13/2017. | CALLED BY ISSUER at 100.000.... | ...cvereveerrernierernns | crvrerns 351,475 | .......... 351,475 ....350,528 625 04/07/2020.
KILOFI  NT 1 |KILOWATT FINANCIAL LLC TL.. ..| 06/13/2017. | CALLED BY ISSUER at 100.000.... | ... 292,496 292,496 ....282,199 7,321 04/07/2020.
KITARA HC 1 .. | 06/30/2017. | VARIOUS.........oovoereeerrnernerenriiens [ eoveereevessieessiessies | coeeerns 107,197 | oo 107,197 2,296 01/28/2019.
LASKOH LD 7 .. | 04/28/2017. | CALLED BY ISSUER at 100.000.... | .c.ovvrervrrerverneres | wovererines 45,953 ..45,953 929 11/18/2021.
LX1287 92 4 |GRUPO HIMA LOAN A. ... |.. | 06/30/2017. | CALLED BY ISSUER at 100.000.... | ... 26,667 0 01/31/2018.
LX1287 93 2 |GRUPO HIMALOANB......cccccovivvrrriirerinen .. | 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...ovveerermiverermnines | crervriirienns 1,339 0 01/31/2018.
MAMMTN SK 7 | MAMMOTH MOUNTAIN SKI AREA LLC.... | .. | 06/30/2017. | VARIOUS 3,304 40 09/15/2020.
MOMENT EL 1 |MOMENTUM TELECOM INC.........ccevvuunee ..| 06/01/2017. | PRIOR PERIOD INCOME.............. 0 03/10/2019.
ONYXCE NT 4 |ONYX CENTERSOURCE.... .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...ccooveerverrrverires | covrrnrrnens 5524 | ..o 5524 | .o 5,467 | oo 5,362 57 12/20/2021.
ORGGCH OL 1 |ORG GC HOLDINGS LLC... .| 04/03/2017. | CALLED BY ISSUER at 100.000.... | ... 37,640 37,640 36,605 | ...... 36,740 899 12/31/2021.
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PAYALL IC 8 |PAYMENT ALLIANCE .| 06/01/2017. | VARIOUS 32,628 32,628 32,628 | ... 32,628 . 0 [ e | e 32,628 | ..oovvcrenins [ i cevrerennneeen0 [ 2,064 | 06/10/2018.
PEGASU SA 6 |PEGASUS SOLUTIONS TL-A. .« | . | 05/01/2017. | VARIOUS revneeneserenenes | aeveed 6,402,000 | ..... 10,933,333 | .....10,825,383 | ......... 10,933,333 | ... - . |..4,531,333 | ..... (4,531,333) 6,402,000 20 ] 68,987 | 11/10/2019.
PEGUST LB 0 |PEGASUS SOLUTIONS TL-B........ccouvvunne .| 05/01/2017. | VARIOUS revrerenensnssenes [ e | e 2,416,250 | ....... 2,396,250 | ..covone 2,416,250 | covovveeriieins [ s 2,416,250 | ...... (2,816,250) | c.vovevrercirnns | e | e | e | e (11 I 02/10/2018.
POINTB LK 0 |POINT BLANK ENTERPRISES, INC.......... .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | ...ccvvereermremirenee ...3,726 ....3,651 ....3,667 59 3,726 05/29/2021.
REALDI NC 0 |REALD INC .. | 06/30/2017. | VARIOUS v 16,068 | ... 16,058 | ... 15,404 | 14917 ... e £510 1 [OOSR ISR 16,058 03/22/2021.
SMARTF IN 9 | SMART FINANCIAL.......ccccostvmmrrrerirerirrens ..| 05/01/2017. | DIRECT... 333,333 333,333 | .......... 333,333 | 333,333 | s [ (0 PO ISR 333,333 11/21/2021.
SOFSSR 03 6 |SOF RECEIVABLES 3, LLC.... ..| 05/31/2017. | CALLED BY ISSUER at 100.000.... | .. 11,796,550 | ..... 11,796,550 | .....11,796,550 0 rerenne 11,796,550 03/30/2018.
SOUTHE AT 0 [SOUTHERN THEATERSLLC. ..| 06/22/2017. | CALLED BY ISSUER at 100.000.... | .. 45,602 | ............ 45,602 | ............ 45,602 0 . ....45,602 11/03/2020.
VIVSOL AR 0 |VIVINT SOLAR .. | 04/28/2017. | VARIOUS 8,634 0 8,634 03/16/2020.
WILTBR ND 6 |WILTON BRANDS... .. | 06/01/2017. | CALLED BY ISSUER at 100.000.. 681,700 . v | e 13,634 ..681,700 .| 06/30/2022.
WTIHOL D2 6 |WTIHOLDINGSLLC... .| 06/30/2017. | CALLED BY ISSUER at 100.000.... | .. 19,690 | ...........19,690 | ...........19,198 | ... ..422 422 . ....19,690 01/29/2021.
XX5X27 24 3 |EMCM 02-1 .| 06/01/2017. | STORM HARBOUR SECURITIES.. | .c.covvervrerrineriienes | e 4,000,000 | ..... 10,000,000 | ....... 3,400,000 | .coourerrireiienineinns 134,187) | oo | e (134,187) 3,265,813 03/01/2030.
ZOTECP AR 1 |ZOTEC PARTNERSLLC. ..| 04/03/2017. | CALLED BY ISSUER at 100.000.... | ... 25,959 25,959 25310 | ... 25,441 518 08/29/2020.
73755L AL 1 |POTASH CORP-SASKATCHEWAN...........|A| 04/17/2017.| KEYBANC CAPITAL MARKETS..... | cocvoreverieerneriineiines | eorerereens 40,652 | ............ 40,000 | ..o 39,644 | oo 39,732 10 03/15/2024.
00289L AA 3 | ABENGOA TRANSMISION SUR. .. |D|04/30/2017. | SINK........... 2210 | coeenn2,210 | e 2,257 ..2,210 0 04/30/2043.
00507U AU 5 |ACTAVIS FUNDING SCS D| 05/30/2017. | VARIOUS reveeeerensnenenes | e 1,833,196 | ....... 1,713,000 | ....... 1,770,634 (433) (433) 03/15/2045.
009350 AA 7 |AERLS 2008-1A A. ...| D| 04/05/2017. | PRIOR PERIOD INCOME.............. 0 06/26/2038.
00936C AC 6 |AIRLE 2006-2A A2... ... | D[ 04/20/2017. | MBS PAYMENT.........cocnvrrerrririirns 920,513 920,513 | ..........894,987 | .cccoe. 877,324 | oo | 3,189 | [ s 43,189 | .o, . 12/20/2020.
00936C AE 2 |AIRLE 2006-2A B. D| 04/20/2017.| MBS PAYMENT 111,979 111,979 ..78,105 1,917 12/20/2020.
020564 AB 6 |ALPEKSADECV.... ... | D] 05/19/2017. | CITIGROUP GLOBAL MARKETS... | ...covrvriirririirenns .1,384,500 .1,300,000 1,298,375 58 08/08/2023.
03764U AL 7 |APID 2013-16AC.... ...|D|06/19/2017. MBS PAYMENT..........covvvmrrrcrirnnns .1,490,250 9,750 01/19/2025.
04013Y AU 6 |ARES2012-2ACR... ....| D] 04/12/2017. | CALLED BY ISSUER at 100.000.... | ...cocovrvrrererrerenens reeennn496,000 | ... 3477 . 10/12/2023.
04280T AD 1 |AWPT 2014-3A D...ccvvvrnrirrirririnniseriens D | 04/17/2017. | MBS PAYMENT.......cccovvvirirnrrranns .....10,969,063 | ......... 10,936,293 63,707 | oo | e 11,000,000 10/15/2026.
04964U AE 9 |ATRM 11ASUB ... |D| 04/17/2017. |ROBERT W. BAIRD & CO - 25,798 25,275 20 | o | s 25,295 10/23/2025.
04964W AG 0 |ATRM 11AD.... ....| D| 04/06/2017. | CALLED BY ISSUER at 100.000.... | ...cvrvrrrervrrrierernns | vonee 20,000,000 | .....20,000,000 | .....19,662,630 | ......... 19,639,089 | ... ] 360,911 [ | s 360,911 20,000,000 10/23/2025.
05565Q CP 1 |BP CAPITAL MARKETS PLC......ccovvvvurnnne D 05/15/2017. | BARCLAYS AMERICAN........ccovvev [ cornrerrrinrinerirenires | covveris 114,971 | e 110,000 | ..ccovueee 110,000 | ..ovvvrvrrnne 110,000 | ovouverrreries [ e (0 RO IPTR 110,000 02/10/2024.
05565Q CX 4 |BP CAPITAL MARKETS PLC.. ....|D| 05/15/2017. | SUMRIDGE PARTNERS.. e | e 161,726 | .......... 160,000 ....160,000 ....160,000 0 ..160,000 02/13/2020.
05565Q DB 1 |BP CAPITAL MARKETS PLC.. ....|D| 05/15/2017. | STIFEL NICOLAUS & CO. 386,712 390,000 | ..........390,477 | .............390,450 |... . (16) . ..390,434 05/04/2026.
05565Q DG 0 |BP CAPITAL MARKETS PLC......cccosevvrrenne D 05/15/2017. | BNP PARIBAS - LONDON.....c.ccocet [ cormrererrmrinerienines | eerneinn 132,311 | v 130,000 | ..coooneee 130,000 | .ovvererenne 130,000 | eooueverrereries [ e (0 RO DV 130,000 11/28/2023.
MILLENNIUM ADVISORS, LLC
05565Q DH 8 |BP CAPITAL MARKETS PLC......cccovcvvurinnne D| 05/15/2017. | (PAS) 205,842 200,000 (0 ORI DT 200,000 11/28/2028.
056143 AA 8 |BBAIR 2007-1A G1 D| 06/14/2017. | MBS PAYMENT .......coovvvreriririnrnns e | e 40,917 | oo 40,917 2,451 ...40917 11/14/2033.
09202) AC 9 |BLACK2012-1AA1. D| 05/01/2017. | MBS PAYMENT 350,769 350,769 2,952 ..350,769 02/01/2023.
09202X AF 1 |BLACK 2006-1AD... . | D| 04/29/2017. | MBS PAYMENT..........ocvvmrirrrnrnnns JESTURRTPIN RO 458,563 | .......... 458,563 | ......... 4,415 . ..458,563 04/29/2019.
09627R AG 9 |BLUEM2014-3AC... D| 04/17/2017. | MBS PAYMENT .......cocovvvvrriririnrnns rerrerernneenns | s 4,000,000 | ....... 4,000,000 | .......3,852,500 3 139,312 [ v | v 139,312 | v . 4,000,000 10/15/2026.
107265 AC 4 |BRENT 2006-1A A2. D| 05/02/2017.| MBS PAYMENT 899,986 899,986 660,583 8,449 ..899,986 02/01/2022.
12502Y AP 8 |CCRIN 2012-CAC... . |..106/10/2017. | MBS PAYMENT.......covvvvivirririrnns 89,286 | ............ 89,286 | ............89,286 . 0 . ....89,286 07/10/2022.
13875E AG 9 |CANYC 2014-2AD .. | D|04/20/2017. | MBS PAYMENT........cccovevmirrrcrnns [ESTURTRTRRURION PPN 10,100,000 | ..... 10,100,000 | ....... 9,553,969 9,638,412 [ ..o | eerrndBB1,588 | s | e 461,588 | ..o | v 10,100,000 01/20/2027.
151290 BM 4 |CEMEX SABDE CV D| 05/19/2017. | MERRILL LYNCH .2,097,500 .2,000,000 .2,000,000 .2,000,000 . 0 2,000,000 01/11/2025.
17178N  AE 9 |CIFC 2007-3A B ..| D] 04/26/2017. | MBS PAYMENT........cccovvvverrranns ST P 13,000,000 | ..... 13,000,000 | .....10,057,600 | ... 2,167,373 | v | 00832627 | s | v 832,627 | oo | e 13,000,000 07/26/2021.
17178X AL 1 |CIFC 2007-2A B ..|D| 04/18/2017. MBS PAYMENT.........covvvmrrrrerirennns JEOTURRTRRI OV 5,000,000 | ....... 5,000,000 | ....... 3,850,000 | ...oovvnee 4,630,954 369,046 5,000,000 04/15/2021.
22532L AJ 3 |CREDIT AGRICOLE SA.. .| D| 04/03/2017. | PRIOR PERIOD INCOME.............. 0 10/03/2018.
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CRONOS CONTAINERS PRO. LTD 2013-

227170 AE 7 |1A CLA 06/18/2017. | MBS PAYMENT........cccovvvrerinirrnns 31,250 | oo 31,250 | 31,250 | 31,211 [ | e K1 TR ISP 31,250 04/18/2028.

233283 AA 8 |DORIC NIMROD AIR 2013-1 05/30/2017. | SINK........... (196) ..684,477 05/30/2023.

234064 AB 9 |DAIWA SECURITIES GROUP 05/22/2017. | VARIOUS 0 ..410,000 04/19/2022.

26249 AG 0 |DRSLF2014-31AD 04/18/2017. | MBS PAYMENT......cccvvvivirirircrns 237,424 . ,000,000 04/18/2026.

26971H AB 8 |EGLE 2014-1A A2 06/15/2017. | MBS PAYMENT.........ccoovvvrcrinirrnns 19 [ e | e 12,500 12/15/2039.

277345 AE 4 |EASTL 2007-1A A2B 05/01/2017. | MBS PAYMENT 98,711 6,569,722 05/01/2022.

29100X AA 3 |EAFL 2013-1 A 06/15/2017. | MBS PAYMENT.......ccovvvvvivirnininns wevvrrnrnernnnnenens | oeoennn 102,578 | e LK RN RN 102,578 10/15/2038.

29100X AB 1 |EAFL2013-1B 06/15/2017. | MBS PAYMENT........cccovvrrerinirrnns 29,308 29,308 29,224 70 ....29,308 10/15/2038.

291086 AB 2 |EMRSN 2006-1A B.. 04/19/2017. | CALLED BY ISSUER at 100.000.... | ..ccovvvvrevererrreiirins | vvirverns 750,000 | .......... 750,000 | .......... 570,938 | ... N 31,271 . ..750,000 01/15/2019.

30251G AU 1 |FMG RESOURCES AUG 2006.................. D| 05/10/2017. | SEAPORT GROUP 500,625 500,000 | .......... 500,000 0 | o | e 500,000 05/15/2022.

358070 AA 8 |FRESNILLO PLC ... |D| 05/19/2017. | JEFFERIES & CO. vee | e | e 1,093,750 | ....... 1,000,000 | .......... 994,920 181 | o | v 996,405 11/13/2023.

36319G AC 8 |GALXY 2014-18A C1... ... | D] 04/03/2017. | PRIOR PERIOD INCOME............... e 0 10/15/2026.

379520 AB 9 [SEACO 2013-1A Ao D| 06/17/2017. | MBS PAYMENT........ccovvrrerinrrrnns 87,500 87,500 85,389 87,296 .. 205 0 T TN I 87,500 04/17/2028.

379520 AC 7 |SEACO2013-2AA... «.. | D| 06/14/2017. | MBS PAYMENT........covvvvrmirnrvnns | cormrverisirnererisnnees | e 100,000 | .........100,000 | ... 99,992 112 [ s | e 100,000 11/17/2028.

389669 AB 8 |GCLO 2006-1A A1B. .... | D] 05/02/2017. | MBS PAYMENT........cecovivmririrernnee 1945241 | . 0,226 20,226 2,401,146 | oo | e | e | s 15,920 | 11/01/2021.

42982A AL 5 [HLM 5A-2015D1..ccoomieicicriecisciisiis D| 06/16/2017. | MBS PAYMENT.......ccccovvvrnrrinrirnns revrneenensreneenes | e ,750,000 | ....... ,750,000 | ....... 6,615,000 | ........... 6,639,860 | ....ovvrririeins | cri 110,140 | oo | e 110,140 6,750,000 | ..eoverrerreie [ v [ s | 207,543 | 01/29/2026.

43132Q AG 8 |HLDN 2014-2AC ... | D| 04/19/2017. | MBS PAYMENT.......ovvvvvrverrrrnrnns JSTTRRRO PR 3,000,000 | ...... 3,000,000 | ...... 2,823,750 2,842,777 157,223 ..157,223 3,000,000 | ..ooovieeriniinn | e | v | s 58,398 | 07/19/2026.

43132V AG 7 |HLDN 2014-3AD ... |D| 04/20/2017. | MBS PAYMENT.........ooovvvmrrrerirnnns RO PV 8,000,000 | ....... 8,000,000 | ...... 7,818,750 | ...........7,835,204 | ... . 164,796 v | e 164,796 8,000,000 | ..ovrvrrrrrirens | cervererrerirenes [ erirrrisnienean0 [ 204,440 | 10/20/2026.

44987E  AG 9 [INGIM 2013-3AB....ccoirriicrnicirenis D| 04/18/2017. | MBS PAYMENT .......coovvvvrriririirnns ST PR 1,500,000 | ...... 1,500,000 | ...... 1,422,750 | ..ooonne 1,433,619 | oo | e 66,381 | oeovererrierinins [ v 66,381 | ..o | e 1,500,000 | .oovvrerrvrireenn [ rvervenniieinns | eerversnnenenns0 | e 27,694 | 01/18/2026.

44987E  AJ 3 |INGIM 2013-3AC. ... | D| 04/18/2017. MBS PAYMENT..........cocvvrmrvrrcrirnnns 300,000 300,000 | .......... 237,750 ....244,082 55,918 55,918 300,000 20 ] s 6,373 | 01/18/2026.

46639H AG 9 |JMP2013-1AD.... ....| D] 06/15/2017. | MBS PAYMENT........cccovirrrrinirnnes [EOTURURTUPIN PPN 12,250,000 | ..... 12,250,000 | .....11,881,875 | ... 2,022,502 | ... . 227,498 227,498 verene 12,250,000 OO0 R 397,867 | 04/30/2023.

478375 AG 3 |JOHNSON CONTROLS INTL PL......ccooeuc. D| 06/21/2017.| CANTOR FITZGERALD s | s 375,804 | ......... 360,000 | .......... 359,859 | ..cocvvrine 359,859 | ...coovrrririrns . 8 8 | e | e 359,867 |...ccoveremrrines | 15,937 | i, 15,937 | ....... 12,833 | 07/02/2024.

478375 AU 2 | JOHNSON CONTROLS INTL PL .| D|06/21/2017. | CANTOR FITZGERALD, 85,466 ..80,000 | .oorvrneen 79,270 | oo 5 5 . ...79,276 02/15/2047.

48274) AB 2 |KVK2013-2A SUB ... | D| 04/21/2017. | MORGAN STANLEY. 31,063 | ............71,000 28,755 5 5 . ....28,760 01/15/2026.

48274M  AD 1 |KVK2014-2A C...ovvvvverieeeeisni D | 04/15/2017. | MBS PAYMENT........ccovvrrerinrrrenns 500,000 500,000 | .......... 487,750 9,255 | v | e 500,000 07/15/2026.

492712  AJ 3 |KEUKA2013-1AD .| D] 04/21/2017. | MBS PAYMENT ......covoiverniirinrnns rererrereneennns | s 2,750,000 | ....... 2,750,000 2,526,563 | ........2,536,675 | ..oovvvveinvrnnns | 0000ni213,325 | s [ e 213,325 2,750,000 10/21/2024.

549876 AL 4 |LUKOIL INTL FINANCE BV. .. | D|06/23/2017. | UBS SECURITIES e 246,264 240,000 ....240,000 LV PO ISV 240,000 11/02/2026.

56576V AE 7 |MCLO 2014-6A B ..|D[05/13/2017. | MBS PAYMENT........ceoonierrrirrrrnns .3,000,000 .3,000,000 .2,915,100 63,578 3,000,000 05/13/2025.

59284M AA 2 |MEXICO CITY ARPT TRUST.. D| 04/04/2017. | CANTOR FITZGERALD 495,513 491,753 (30) (30) ..491,695 10/31/2026.

63859W AE 9 |NATIONWIDE BLDG SOCIETY.. .. | D| 04/20/2017. | KEYBANC CAPITAL MARKETS..... | ccecoveeererrerierirenes rerennnn319,059 25 . ..319,107 09/14/2026.

641290 AL 9 [NEUB2014-17AC... .. | D|05/04/2017. | MBS PAYMENT.........cccvuvrmrrririnrne 3,500,000 3,500,000 | ...... 3,330,250 148,019 | oo | e 148,019 3,500,000 08/04/2025.

641290 AQ 8 |NEUB2014-17AD... D| 05/04/2017. | CALLED BY ISSUER at 100.000.. .2,300,000 .2,300,000 2,233,156 63,965 63,965 2,300,000 08/04/2025.

66859L AG 1 |WOODS 2013-10AC... .. | D] 05/04/2017. | MBS PAYMENT........ccconirrrrinern JEOTTTRTRII PV 1,250,000 | ....... 1,250,000 81,962 81,962 | ..oocverrereiinns | e 1,250,000 11/04/2025.

671056H AE 5 |OCP2013-4AB .. | D| 04/24/2017. | CALLED BY ISSUER at 100.000.... | ..cvrvvrrvrvernrererinns | crrverns 500,000 | .......... 500,000 48,000 [ ..ovvverervinns | v 48,060 |...ooovvirrrirens . . 10/24/2025.

674000 AG 9 |OAKCL2014-1AB D| 05/13/2017.| MBS PAYMENT 500,000 500,000 32,368 . ..500,000 02/13/2025.

67400L AE 8 | OAKTA2014-A2C... ..| D] 05/16/2017. | MBS PAYMENT .......cocovvverrririnrnns 2,250,000 2,250,000 . . 96,312 2,250,000 11/17/2025.

67572Y AJ 1 |OCT222014-1AC1. ..| D| 06/09/2017. | MBS PAYMENT........ccovvvererrnirrnes reveeeeressrenienes | e 2,000,000 | ....... 2,000,000 1,987,500 1,989,952 | s | e 10,048 | | 10,048 2,000,000 11/25/2025.

67590A AG 7 |OCT142012-1AB D| 04/15/2017. | VARIOUS .1,000,000 .1,000,000 .1,001,250 .1,001,032 (1,032) . ..1,000,000 24,363 | 01/15/2024.

67590G AL 3 |OCT17 2013-1AD... .. |D[05/31/2017. | MBS PAYMENT.........cocovvrmrrrrirrnrnn ST PR 4,000,000 | ....... 4,000,000 | ....... 3,751,564 13,838,879 | oo | e 161121 | [ 161,121 | e crreeennnnd000,000 | oo | e [0 101,529 | 10/25/2025.

67590N AG 9 |OCT202014-1AD... .. | D{05/12/2017. | MBS PAYMENT.......cccovrrrrrrirrrrenes JEOTURRTRRI OV 5,600,000 | ....... 5,600,000 | ...... 5,460,000 5,464,101 | .o | 200 135,899 | s | e 135,899 5,600,000 | .vvvvvrrerirrins [ eerrerenireiienes | evereniseiienens0 [ e 193,878 | 08/12/2026.

69688T AG 5 |PLMRS2013-1AC... .| D|05/15/2017. | MBS PAYMENT........cccovvvirrririnrnns revernsnns | 4,800,000 | ....... 4,800,000 | ....... 4,675,563 4,709,479 90,521 | oo | e 4,800,000 | ...oovvvvienins | oo [ e | 121,179 | 05/15/2025.
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69688V AG 0 |PLMRS 2013-2AB .| D[ 04/17/2017. | MBS PAYMENT........ccooriviiririrans reveerenessresenes | o 1,000,000 | ....... 1,000,000 | .......... 991,250 | .ovoeerre 994,378 | oo [ e 5,622 5,622 | .ovorveeriverenries | e 1,000,000 | oo e | cveveerienienenn0 [ 20,226 | 10/17/2025.
69688V AJ 4 |PLMRS 2013-2AC. ..|D| 04/17/2017. MBS PAYMENT.......c.ooovrverrrerirennns [EOTURTRTRIN PPN 13,500,000 | ..... 13,500,000 | .....13,083,281 | .........13,210,019 | ..ccoovvvcvrees | v 289,982 289,982 rereree 13,500,000 | oo | e | 0 | 312,298 | 10/17/2025.
69689A AG 5 |PLMRS2015-1AC.. .. | D] 05/22/2017. | MBS PAYMENT......c.ovvvrvvvrrirerns JRTSTORARO PP 4,000,000 | ....... 4,000,000 | ....... 3,512,500 3,558,028 | ..ovovvieririienns | e 441,972 | oo | e 441,972 | oo creeeene000,000 | oo [ |0 [ 88,594 | 05/21/2027.
75886Q AG 8 |REGT32014-1AB... .. | D|04/15/2017. | VARIOUS 500,000 500,000 | .......... 475,625 . 23,327 23,327 | coovevverrneenens | eerrrnereneedD00,000 [ oo [ [ v [ 13,505 | 04/15/2026.
75886Q AJ 2 |REGT32014-1AC...ovvoiicrieeieciniiseinne D| 04/15/2017. | VARIOUS JRTTORRRO PP 2,000,000 | ...... 2,000,000 | ...... 1,895,000 | ..ooooerre 1,917,150 | oo | v 82,850 82,850 | ..ocvverinriiins | w000 2,000,000 [ oo v | e [ 62,419 | 04/15/2026.
75887H AL 6 |REGT5 2014-1A A2B2 D| 04/07/2017. | MBS PAYMENT........ccovvrnerinrrranns 250,000 250,000 0 | ovrrereeennni | eereerreeeni250,000 [ wooiooviivinens | cererenieniinnns | cevreriieniiennn0 [ s 4,670 | 10/25/2026.

780099 CH 8 |ROYAL BK SCOTLND GRP PLC 06/28/2017.| GOLDMAN SACHS........coooveimniinns [ e | v 137,049 | ... 130,000 4B [ e | 129,240 [ i | e 7,809 | i 7,809 | e 3,979 | 05/28/2024.

RBC CAPITAL MARKETS

81180W AU 5 |SEAGATE HDD CAYMAN......cccovvermvernnne D| 04/26/2017. | SECURITIES - US 500,125 500,000 56 | eoveererereienes | enrerenreni498,906 | oo | 1,219 | 1,219 | 5,060 | 03/01/2022.

81881L AD 9 |SHACK2014-6AC 04/17/2017. | MBS PAYMENT .....cccovvvrivrririrernns JRTRRRN SR 500,000 | .......... 500,000 24,991 07/17/2026.
81881U AE 7 |SHACK2013-4AC.. 04/13/2017. | MBS PAYMENT 500,000 500,000 9,188 01/13/2025.
81881V AJ 4 |SHACK 2014-5AC1.... 05/08/2017. | MBS PAYMENT JEOTTTRRI PV 1,000,000 | ....... 1,000,000 | .........950,150 | .cc0ore0e0956,390 | .cvvocvirvincins | eereeenB810 | o | s 43,610 | .o 05/07/2026.
83608H AN 4 |SNDPT 2013-2A D 04/17/2017. | MBS PAYMENT........cccoovvrrerinrrrnes reveereenessrenenes | e 3,000,000 | ....... 3,000,000 | ....... 2,880,000 87,475 3,000,000 | ..oouvveuerinrenn | crvrrerierinnns | e | s 73,570 | 07/15/2025.
87157V AE 9 |SYMP2013-11AD 06/30/2017. | MBS PAYMENT........cccovvrmcrinirrnns JEOTURTRRI PP 5,000,000 | ....... 5,000,000 | ...... 4,950,000 | ......... 4,956,906 | .....cccccoovmrree | crreennd3,094 | i | s 43,094 5,000,000 | vevverererrins [ eerrrerrerireiienes | eovernrinnirenens0 [ e 176,013 | 01/17/2025.
87159F AE 2 |SYMP 2013-12AD.. 04/17/2017. | MBS PAYMENT......ccovvvrivrrrirernns JRTSORRO PPN 4,000,000 | ....... 4,000,000 | ....... 3,894,000 | ...........3,925,718 | oo | oo TA282 | i | e TA,282 | i | 004,000,000 [ e | i | 0 [ 90,005 | 10/15/2025.
87247C AE 3 |TICP 2014-2AB 04/20/2017. | MBS PAYMENT........cccovvvrcrinrrrnes reveeeerensnenenes | e 1,000,000 | ....... 1,000,000 | .......... 950,885 | ..vererre 956,772 | oo | 3,228 | s | 3,228 | e | 001,000,000 | e | e [0 | 19,994 | 07/20/2026.

RBC CAPITAL MARKETS

87938W AT 0 |TELEFONICA EMISIONES SAU. 04/11/2017. | SECURITIES - US ..315,062 | . .310,000 03/08/2027.
87938W AU 7 |TELEFONICA EMISIONES SAU 06/06/2017. | CITIGROUP GLOBAL MARKETS... | ... v | s 160,667 | .......... 150,000 03/08/2047.

87970 AN 6 |TELOS 2014-6A D 04/17/2017. | MBS PAYMENT......cccovvviivirrirernns JRTORRO PP 8,000,000 | ...... 8,000,000 01/17/2027.

893830 BD 0 |TRANSOCEANINC.... 06/27/2017. | TENDER OFFER........c.veurrrenrinens [ o | ceveinn 464,227 | .......... 460,000 10/15/2017.
92329X AE 8 |VENTR 2014-16A A3L......covevrrrrerririennne D| 04/15/2017. | MBS PAYMENT.......cccoovvurnrrinrirnns JESTSUPIN RO 500,000 | .......... 500,000 04/15/2026.

NOMURA SECURITIES

92863U AA 4 |VOLCAN CIA MINERA SAA-CM D|05/19/2017.|DOMESTIC [ | e 1,022,500 | ....... 1,000,000 (50) 02/02/2022.
95168Q AG 5 |WSTC 2013-1AB.... D| 05/08/2017. | MBS PAYMENT 500,000 | . .500,000 26,265 11/07/2025.
95736X AB 4 |WCHC 2007-1A A1B... D| 05/03/2017. | MBS PAYMENT........ccovvvrerinrrrenes 820,040 | .......... 820,040 6,708 08/01/2022.
ALLLEA SE 7 |ALLLEASING B 05/19/2017. | CALLED BY ISSUER at 100.000.... | ...c.covvereerrrerirnnae ..71,349 73,360 | ciierin66,795 | 88,468 | s [ e 762 | [, 762 09/30/2020.

BL0926 81 8 |PINNACLE HOLDCO SARL ... | D] 06/30/2017. | VARIOUS rerernenn 16,883 ...16,883 2,304 07/30/2019.

EF6065 05 8 |lIRSANORTE FINANCE LTD L[ D[ 05/3072017. [ SINK....oouvtrrereirrinirieiierirseesenias | eevreeiseeisseesssinenes | eeeseeens 121,553 121,553 (34) 05/30/2024.
EG9883 25 7 |PANAMA CANAL RAILWAY CO. D| 05/01/2017. | SINK........... 34,753 0 11/01/2026.

EJ3838 96 2 |ENANORTE TRUST D| 05/22/2017. | VARIOUS e | v 847,380 (2,411) 04/25/2023.

EJ4659 98 7 |MEXICO GENERADORA DE ENE.. D| 06/06/2017. | VARIOUS USSR U 1,448,416 | ....... 1,419,680 627 12/06/2032.
HOSTEU RG 2 |HOST EUROPE GROUP B| 04/03/2017. | CALLED BY ISSUER at 100.000.... | ...c.couverevemrverirnes | wveene 1,314,663 | ....... 1,368,448 | ......1,5635,191 | .......... 1,234,260 | ..oooovvovcvcres | cereeenB4,683 | i | i 84,683 | ... 314,238 02/12/2023.

P00173 AA 5 | ABENGOA TRANSMISION SUR D| 05/23/2017. | SINK........... 8,719 | v 8,719 (6) 04/30/2043.

P47718 AA 2 | GLOBAL BANK CORPORATION.... ... | D| 05/22/12017. | CITIGROUP GLOBAL MARKETS... | ....cvvvvvererinrinnires | ceven 2,071,000 | ....... 2,000,000 (6,570) 10/30/2019.
PRICLO UD 2 |EVRY...iiiiriiiiiisiiinnisenisniseissnisnnssnsenes B | 06/02/2017. | CALLED BY ISSUER at 100.000.... | ... 56,657 | oo 57,415 0 12/01/2021.
3899999. Total - Bonds - Industrial and MisCellanous..............cccuiiiiiiiinis v ....564,361,333 |...615,432,998 |....543,144,994 | ....... 496,141,980 | ...... 320,600 |..... 7,823,478 |..7,673,365 | .......... 470,713 | ... 312,744 | ....... 556,168,444 | ....(314,424) | ..8,507,311 |..... 8,192,887 | 12,979,465 XXX
Bonds - Hybrid Securities

903312 AA 4 |USBREALTY CORP... . | 04/26/2017. | CREDIT SUISSE JEOTTTRRI PV 1,710,000 | ....... 2,000,000 | ...... 2,008,620 | .......... 0 2,008,620 ..(298,620) | ...... (298,620) | ....... 23,253 | 12/29/2049.

054536 AB 3 ... | D] 04/26/2017. | VARIOUS 5,538,125 | ....... 5,500,000 | ....... 5,524,850 | ..........5516,407 |.. (1,547) 5,514,861 | .cooovivvrinin | s 23,264 | ......... 23,264 | ..... 135,274 | 12/29/2049.
4899999. Total - Bonds - Hybrid Securities... e | s 7,248,125 | ...... 7,500,000 | ....... 7,533,470 | oo 7,525,027 | coooviinin 0 | e (1.547) | oo, 0 [ (1,547) [ oo [ I 7,623,481 | .o 0 |...(275,356) | ...... (275,356) | ..... 158,527 XXX
8399997. Total - Bonds - Part 4........cooiiiiiiiiiiisisieninins e ....7107,948,187 |....757,398,757 |....686,876,580 | ....... 556,807,442 | ...... 320,600 |..... 7,704,379 |..7,673,365 | ......... 351,614 | ...1,406,557 | ....... 700,114,928 | ....(895,839) | ..8,729,098 |..... 7,833,259 | 14,803,036 XXX
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8399999. TOal = BONAS. ... e enbsnes st ....7107,948,187 |....757,398,757 |....686,876,580 | ....... 556,807,442 | ...... 320,600 |..... 7,704,379 |..7,673,365 | .......... 351,614 | ...1,406,557 | ....... 700,114,928 | ....(895,839) | ..8,729,098 |..... 7,833,259 | 14,803,036 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
316773 60 5 |FIFTH THIRD BANCORP.... ..| 04/17/2017. | CABRERA CAPITAL MARKETS..... | .cccvve. 5,500.000 | .......... 157,297 0 | oo | e 136,015 | i | 21,282 | oo 21,282 | oo 4,555 XXX RP3LFE.....
402479 73 7 |GULF POWER CO. ... |.. | 06/19/2017. | CALLED BY ISSUER at 100.000.... | .......... 6,250.000 | .......... 625,000 s 0 vevernereneneD17,969 [ [ e 107,031 | ....... 107,031 | ....... 50,682 XXX RP2LFE.....
402479 75 2 |GULF POWER CO.....coovvvevriirerieicirnins .. | 06/19/2017. | CALLED BY ISSUER at 100.000.... | .......... 5,000.000 | .......... 500,000 | ............100.00 | .......... 502,500 (U TR ISR 502,500 | .oorveerririenns [ v (2,500) | ..o (2,500) | ... 30,358 XXX RP2LFE.....
402479 76 0 |GULF POWER CO. .. |.. | 06/19/2017. | CALLED BY ISSUER at 100.000.... | .......... 6,900.000 | .......... 690,000 | ............100.00 | .......... 696,042 (0 PO ISR 696,042 | ....occivivvinns | verrenn(6,042) | .........(6,042) | ... 23,820 XXX P2LFE........
AMVEST RP 0 |AMVESTAR HOLDINGS, LLC. 2] .1 05/01/2017. | DIRECT ....ovoeiririserisenissiseissninas ....3,000,000.000 | ....... 3,000,000 | .o | e 3,000,000 0 3,000,000 . 0 [ XXX P5UZ*........
8499999, Total - Preferred Stocks - Industrial and MiSCEIANEOUS................ .ecoveieeveeiireiieieicieieseie e sieniens | eevenes 4,972,297 XXX | 4,852,526 00 4,852526 |0 ] 119,771 | ... 119,771 | ... 109,415 XXX XXX
8999997. Total - Preferred Stocks - Part 4 s | s 4,972,297 XXX ] s 4,852,526 0 0 4,852,526 |0 | 119,771 | . 119771 | ... 109,415 XXX XXX
8999999, TOtal = PTEfEITEA SHOCKS. ...ttt sise atseistasiessessssssessesstestessessessesansessesssssnsessesesensessesssssnsensns | soveses 4,972,297 XXX | 4,852,526 | ..........4,852,526 | .....cccc0el0 | o0 | iienn0 | 0 0 | 04,852,526 | ...ceee0 | e 119,771 | ... 119,771 | ... 109,415 XXX XXX
Common Stocks - Industrial and Miscellaneous
00123Q 10 4 |AGNC INVESTMENT CORP.........ccoceumnecn. .. | 05/22/2017. | WEEDEN & CO.......cecoovrrrerirrrinrnns | werd 632,571.000 | ..... 12,690,965 XXX .....10,968,781 | ........11,468,512 | ..... (499,731) | ovvvvevvreerrerens [ v [ i (499,731) | vvvvevererrnrins | v 10,968,781 | ..oovvvvrireinne 1,722,184 ... 1,722,184 | ..... 569,314 XXX [
29273R 10 9 [ENERGY TRANSFER PARTNERSLP....... .. | 05/01/2017. | CORPORATE ACTIONS........ccocrvvs | vvvres 535,549.070 | ..... 19,231,567 XXX .....20,973,440 ....1,859,477 e e | 1,859,477 20,973,440 (1,741,873 | ...(1,741,873) | ..... 465,160 XXX
31678A 10 3 |FIFTH STREET FINANCE CORP.............. .. | 05/05/2017. | VARIOUS I 418,200.000 | ....... 1,856,913 XXX | 2,116,715 | oo 1,777,973 | oo 338,742 o 188,813 | .cocveeeee 149,929 | oo | v 1,927,902 | ..o | e (70,989) | ........ (70,989) | ....... 58,548 XXX
709317 10 3 |PENNYMAC MORTGAGE INVESTMENT.. | .. | 06/22/2017. | VARIOUS........cccccosvvimrremimmirerinnes | aeer 824,910.000 | ..... 14,717,764 XXX .....17,340,030 13,479,685 |....3,860,344 .1.2,611,209 | ....... 1,249,135 ..14,728,820 (11,057) | .......(11,057) | .....775,415 XXX
FHLBCH 11 2 |FHLB CHICAGO CAPITAL STOCK. .| 04/06/2017. | DIRECT. 104.000 10,400 XXX ..10,400 . 0 10,400 0 XXX
69423W 88 9 | PACIFIC EXPLORATION & PROD.. .. |C|06/14/2017. [ EXCHANGE.........cocosvisiiiniinniiinns | e 124,051.000 | ....... 4,329,925 XXX ] 4,329,925 | ... ..(2,828,381) | v | e | s (2,828,381) | ..ovvvecrieries cnn4,329,925 0 XXX
9099999. Total - Common Stocks - Industrial and MISCEIANEOUS..........cciirs e sssssssssssensssssesenssnens | ses 52,837,534 XXX ....55,739,291 | ......... 49,688,239 |....2,730,451 | ..................0 |..2,800,022 |........... (69,571) [ ovvverernnnnd 0 52,939,268 |......coenne 0 |...(101,735) | ...... (101,735) | ..1,868,459 XXX XXX
Common Stocks - Mutual Funds
52470B 40 4 |LEGG MASON OPPORTUNITY TR-FI....... | ‘ 05/01/2017. | EXCHANGE..........coooviiiininiririinins | e 65,415.000 | ....... 1,172,086 XXX | 1,172,086 | ...........1,280,172 | ..... (108,086) | .vvvvevrrrerernnes | eeversrinsirenns | crvneenas (108,086) | ... ] 0 XXX |
9299999. Total - Common Stocks - Mutual Funds .......1,172,086 XXX 1,172,086 .. 1,280,172 (108,086) | .. 0 | e 0. (108,086) 0 () I 0 XXX XXX
9799997. Total - COMMON SEOCKS = PA 4......cvv et eisssiiss | eisees et st | ereas 54,009,620 XXX .....56,911,377 50,968,411 |....2,622,365 .0 1..2,800,022 | ......... (177,657)| ... .0 ]...(101,735) | ...... (101,735) | ..1,868,459 XXX XXX
9799999. Total - COMMON SHOCKS. ....eervesiesreeres s enbsess sttt | o 54,009,620 XXX .....56,911,377 50,968,411 | ....2,622,365 .0 1..2,800,022 | ......... (177,657)| ... . . .0 ]...(101,735) | ...... (101,735) | ..1,868,459 XXX XXX
9899999. Total - Preferred and Common Stock . s | e 58,981,917 XXX .....61,763,903 55,820,937 |....2,622,365 .0 [..2,800,022 | ......... (177,657) | ... .0 .........58,963,880 O 18,036 | ..cooouc. 18,036 | ..1,977,874 XXX XXX
9999999, Total - Bonds, Preferred and Common SOCKS..............ccccucviiiies covvviniiicniieeiicieciae ....766,930,104 XXX ....748,640,483 | ....... 612,628,379 |....2,942,965 |..... 7,704,379 (10,473,387 | .......... 173,957 | ...1,406,557 | ....... 759,078,808 | ....(895,839) | ..8,747,134 |..... 7,851,295 | 16,780,910 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 1.
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statement as of June 30, 2017 ofthe R@liance Standard 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) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
EQ
BAC SP500 CALL LONG 1/3/2018.......ccccccoeerere Index Annuity. N/A........ INDEX |BKAMER.......... B4TYDEB6GKMZO031MB27.. |01/03/2017|01/03/2018] ..........33 | ......7,385,362 |...2,257.8300 | ..ocoovrrrremmmmrermuene | corverec 457,285 | ....oooovvvererrrerennns ...857,955 [ .| 657,955 | ....... 200,670
EQ
BAC SP500 CALL LONG 1/17/2018.......ccccoeeeeen.. Index Annuity. N/A......... INDEX |BKAMER........... B4TYDEB6GKMZOO031MB27.. |02/22/2017|01/17/2018 | ......c......7 | ......1,651,024 | ...2,267.8900 | .ovvvrrvrermrerercrese | corvere RIS KT 143,405 || e 143,105 | .........7,370
EQ
BAC SP500 CALL LONG 1/17/2018.................... Index Annuity. N/A....... INDEX |BKAMER.......... B4TYDEB6GKMZOO031MB27.. |01/17/2017|01/17/2018] ..........24 |.....5,368,096 |...2,267.8900 | ....cocoermrmrcruucne | corveren 319,992 | oo ..465419 | .| e 465419 | ...... 145427
EQ
BAC SP500 CALL LONG 2/1/2018. . | Index Annuity. INDEX |BK AMER... B4TYDEB6GKMZO031MB27.. |02/01/2017|02/01/2018 | .. .....1,818,857 |...2,279.5500 ...450,749 657,214 657,214 | ....... 206,379
EQ
BAC SP500 CALL LONG 2/2/2018..........cccco0eeenr. Index Annuity. N/A......... INDEX |BKAMER........... B4TYDEB6GKMZO031MB27.. |02/06/2017|02/02/2018] ..........13 | ......2,986,646 |...2,297.4200 | ...cccoorrrermrermrmrese | crrreren LR [T E— 231,286 | ... | coorrenee 231,286 | ........ 71,971
EQ
BAC SP500 CALL LONG 2/2/2018..........ccccoeece Index Annuity. NAA..... INDEX |BKAMER......... B4TYDEB6GKMZOO031MB27.. |02/06/2017|02/02/2018] ...........4 | ... 918,968 | ....2,297.4200 27,432 88,689 || 48,689 | ... 21,257
EQ
BAC SP500 CALL LONG 2/15/2018.................... Index Annuity. N/A........ INDEX |BKAMER........... B4TYDEB6GKMZO031MB27.. |02/15/2017|02/15/2018 ..........22 |.....5,097,873 |...2,349.2500 | .....cocoemmmmmceuucne | corveren 277,938 | s ...306,240 | ...| oo 306,240 | ........ 28,302
EQ
BAC SP500 CALL LONG 2/15/2018.........ccccoeece.. Index Annuity. N/A......... INDEX |BKAMER........... B4TYDEB6GKMZOO031MB27.. |02/22/2017|02/15/2018 | ............. | ......1,649,174 | ...2,349.2500 | ....ccoerrrrrererrrrrere coerennn 97,866 99,035 99,035 1,169
EQ
BAC SP500 CALL LONG 2/15/2018..................... Index Annuity. NAA...... INDEX |BKAMER.......... B4TYDEB6GKMZO031MB27.. |02/16/2017|02/15/2018] ..........15 | .....3,523,875 |....2,349.2500 99,225 114,480 | e 114,480 | ........ 15,255
EQ
BAC SP500 CALL LONG 2/16/2018.................... Index Annuity. N/A........ INDEX |BKAMER........... B4TYDEB6GKMZOO031MB27.. |02/21/2017|02/16/2018] ..........23 |.....5407,668 |...2,351.1600 | .....cococmmrcrcmcucee | corveree 302,818 322,290 322,290 | ... 19,472
EQ
BAC SP500 CALL LONG 2/16/2018..........cccooee. Index Annuity. N/A......... INDEX |BKAMER.......... B4TYDEB6GKMZOO031MB27.. |02/21/2017|02/16/2018 ...........6 | ......1,410,696 |...2,351.1600 | ...ccoverrrrrererrrrrere S 8151V I SO 83,833 | | 43,833 (3,717)
EQ
BAC SP500 CALL LONG 3/1/2018. . | Index Annuity. INDEX |BKAMER... B4TYDEB6GKMZO031MB27.. |03/01/2017|03/01/2018 | .. ....5,195,953 | ....2,395.9600 ....351,392 293,436 293,436 (57,956)
EQ
BAC SP500 CALL LONG 3/2/2018.........cccco0eoece Index Annuity. N/A......... INDEX |BKAMER......... B4TYDEB6GKMZOO031MB27.. |03/06/2017|03/02/2018] ..........12 | .....2,859,744 | ..2,383.1200 | ....oocrcmmmcmcmcucec | corveren 150,072 | .ooovvvvvererrreririnns ... 146,853 | .| . 146,853 (3,219)
EQ
BAC SP500 CALL LONG 3/2/2018........cccccce0erere Index Annuity. N/A........ INDEX |BKAMER........... B4TYDEB6GKMZO031MB27.. |03/06/2017|03/02/2018] ...........3 [ cooevvens 714,936 | ...2,383.1200 20,967 17,432 || s 17,432 (3,535)
EQ
BAC SP500 CALL LONG 3/15/2018.................... Index Annuity. NA... INDEX |BKAMER........ B4TYDEB6GKMZO031MB27.. |03/15/2017|03/15/2018] ..........28 |.....6,788,450 | ....2,385.2600 389,116 352,853 352,853 | ........(36,263)
EQ
BAC SP500 CALL LONG 4/3/2018.........cccccoeoce Index Annuity. N/A........ INDEX |BKAMER......... B4TYDEB6GKMZOO031MB27.. |04/03/2017|04/03/2018] ..........32 |......7,515,264 |...2,358.8400 | .....oocrcmmmmrcruucne | corvere 417,933 | oo LATOAN | 470,411 | ......... 52,478
EQ
BAC SP500 CALL LONG 4/17/2018.........cccooeeee. Index Annuity. N/A........ INDEX |BKAMER......... B4TYDEB6GKMZOO031MB27.. |04/18/2017|04/17/2018] ..........38 |......8,926,238 |...2,349.0100 | ...ccooorrremmmmrermuune | corverec 464,018 | ..oovvvevererrrrierenns ..801,422 | .| e 601,422 | ....... 137,404
EQ
BAC SP500 CALL LONG 4/17/2018.......ccccoeeeeen.. Index Annuity. N/A......... INDEX |BKAMER........... B4TYDEB6GKMZOO031MB27.. |04/18/2017|04/17/2018] ............8 | ......1,879,208 |...2,349.0100 | ...ccoverrrrrrrerrrrrene SN X 111 T SO e T5872 | | s 75,872 | cooveven 20,264
EQ
BAC SP500 CALL LONG 4/17/2018.................... Index Annuity. N/A....... INDEX |BKAMER.......... B4TYDEB6GKMZOO031MB27.. |04/17/2017|04/17/2018] .........31 |....7,328,911 | ...2,349.0100 | ...cccoorurummmmruruucnc | correre 413444 | ..o ...493,894 | .| . 493,894 | ........ 80,451
EQ
BAC SP500 CALL LONG 5/1/2018. . | Index Annuity. INDEX |BK AMER... B4TYDEB6GKMZO031MB27.. |05/01/2017 | 05/01/2018 | .. ...10,358,187 | ....2,388.3300 ....555,297 ..591,258 591,258
EQ
BAC SP500 CALL LONG 5/15/2018........cccccoeeee.. Index Annuity. N/A......... INDEX |BKAMER........... B4TYDEB6GKMZO031MB27.. |05/15/2017|05/15/2018] ..........44 |...10,550,989 |...2,402.3200 | ...ccoomrrrermrmrmrerere | crrreren 575,071 | oo 571,379 || e 571,379 | e (3,692)
EQ
BAC SP500 CALL LONG 6/1/2018..........ccccccc0c.e Index Annuity. N/A...... INDEX |BKAMER.......... B4TYDEB6GKMZO031MB27.. |06/01/2017|06/01/2018] ..........46 |...11,256,038 |...2,430.0600 |.....cocooommurcruucne | corvere 628,225 | ....cccccvevcvcrenns ...546,407 | .| . 546,407 (81,819)
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statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
EQ
BAC SP500 CALL LONG 6/15/2018..................... Index Annuity NA........ INDEX | BKAMER............ BATYDEB6GKMZO031MB27.. |06/15/2017|06/15/2018] ..........54 | ...13,040,418 | ...2,432.4600 | ......ccccocconmverurcre rernen 131,634 | s e 841,871 | ] ) 641,871 | ...... (89,764)
EQ
BAC SP500 CALL LONG 7/14/2017.................... Index Annuity. NA........ INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. |07/18/2016(07/14/2017] ...........36 | ......7,782,264 | ...2,161.7400 | ........ PZYXCTLCIN [N IR coreee 470,084 | | 470,084 230,571
EQ
BAC SP500 CALL LONG 7/14/2017.................... Index Annuity. N/A......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. |07/18/2016(07/14/2017] ..........3 | ........ 645,537 | ...2,151.7900 | ..........40,155 81,468 [ .| oo 81,468 | ... 36,606
EQ
BAC SP500 CALL LONG 8/1/2017........ccoccvcvvvevees Index Annuity NA......... INDEX | BKAMER............ BATYDEB6GKMZO031MB27.. |08/02/2016|08/01/2017] ......... 110 | ...23,672,000 | ....2,152.0000 | ...... 1,272,480 2,801,874 ceenn2,801,874 1 ....1,241,789
EQ
BAC SP500 CALL LONG 8/1/2017.......cccccce0eeeee Index Annuity. NA......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. | 08/02/201608/01/2017] ..........30 | .....6,456,000 | ...2,152.0000 | ....... 183,840 383,254 383,254 | ......199,905
EQ
BAC SP500 CALL LONG 8/1/2017.........ccccerevene Index Annuity. N/A......... INDEX | BK AMER............ B4TYDEB6GKMZO031MB27.. |08/01/2016(08/01/2017] ............5 | ......1,091,933 | ...2,170.8400 63,226 oo 128137 || 128,137 | ........ 56,790
EQ
BAC SP500 CALL LONG 8/2/2017.........cccccvevene Index Annuity. NA......... INDEX | BK AMER............ B4TYDEB6GKMZO031MB27.. | 08/03/2016(08/02/2017| ............6 | .....1,294,218 | ...2,157.0300 | ..........43,620 84,674 | .| oo 84,674 | ... 41,742
EQ
BAC SP500 CALL LONG 8/15/2017.................... Index Annuity. NA......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. [ 08/16/2016|08/15/2017] ..........98 | ....21,463,470 | ...2,190.1500 | ...... 1,147,482 2,306,676 |...[ ........ 2,306,676 | ....1,018,330
EQ
BAC SP500 CALL LONG 8/15/2017.................... Index Annuity. NA......... INDEX | BKAMER............. B4TYDEB6GKMZO031MB27.. | 08/16/2016(08/15/2017| ..........23 | .....5,037,345 | ...2,190.1500 | ......... 142,623 279172 | .| o 279,172 | .......153,053
EQ
BAC SP500 CALL LONG 8/15/2017........ccccoeueee. Index Annuity. NA......... INDEX | BK AMER............ B4TYDEB6GKMZO031MB27.. | 08/15/2016(08/15/2017] ............5 | ......1,143,258 | ...2,190.1500 | ......... 84,693 | ...ocovvorererrrerermens [ corerevrrerervcrerins e 128,012 | | 123,012 | ........ 54,306
EQ
BAC SP500 CALL LONG 9/1/2017.......cvvcverrrenees Index Annuity NA......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. |09/01/2016/09/01/2017] ............8 | ......1,814,839 [ ...2,170.8600 | ......... 108,935 | ..ooorvcrrrereii | e correeern214,059 | | e 214,059 89,252
EQ
BAC SP500 CALL LONG 9/1/2017.........cccccerevee Index Annuity. N/A......... INDEX | BKAMER........... B4TYDEB6GKMZO031MB27.. | 09/02/2016(09/01/2017] ............9 | .....1,957,622 | ...2,179.9800 | ......... 117,740 221,931 [ .| 221,931 | ........ 93,417
EQ
BAC SP500 CALL LONG 9/1/2017........ccccceveveee Index Annuity. NA......... INDEX | BK AMER............ B4TYDEB6GKMZO031MB27.. | 09/06/2016(09/01/2017{ ...........50 | ....10,899,900 | ...2,179.9800 | ........ 626,200 | ..ooooveeverieeiininnins | e e 1,235310 [ ] s 1,235,310 | ......519,978
EQ
BAC SP500 CALL LONG 9/1/2017.......cvvcvcrrrenees Index Annuity NAA......... INDEX | BKAMER............ B4ATYDEB6GKMZO031MB27.. |09/06/2016|09/01/2017] ..........17 | ......3,705,966 | ....2,179.9800 | ......... 116,399 236,874 236,874 | .......125,865
EQ
BAC SP500 CALL LONG 9/15/2017.................... Index Annuity. NA......... INDEX | BKAMER.......... B4TYDEB6GKMZO031MB27.. | 09/15/2016(09/15/2017] ............6 | .....1,331,301 | ...2,147.2600 83,182 cooreeen 173,402 | | e 173402 | ......... 68,882
EQ
BAC SP500 CALL LONG 9/15/2017.................... Index Annuity. NA......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. |09/16/2016(09/15/2017] ...........86 | ....18,466,436 | ...2,147.2600 | ...... 1,081,880 | ..oooovvvvevevererennnns [ s 2,402,854 ] 2,402,854 | .......954,500
EQ
BAC SP500 CALL LONG 9/15/2017...........c..cccc... Index Annuity NA......... INDEX | BKAMER............ BATYDEB6GKMZO031MB27.. |09/16/2016|09/15/2017] ..........17 | ......3,650,342 | ....2,147.2600 | ......... 121,533 | oo | i correeenn31T,465 | ] s 317,465 | .......149,301
EQ
BAC SP500 CALL LONG 9/15/2017.................... Index Annuity. NA......... INDEX | BKAMER............. B4TYDEB6GKMZO031MB27.. [ 09/19/2016(09/15/2017] ...........30 | ......6,417,480 | ...2,139.1600 392,700 861,525 861,525 339,351
EQ
BAC SP500 CALL LONG 9/15/2017.........ccccceceeoo Index Annuity. N/A......... INDEX | BKAMER............. B4TYDEB6GKMZO031MB27.. [09/19/2016(09/15/2017] ............7 | .....1,497,412 | ...2,139.1600 | .........54,152 | ..oooovvervrermrerirnnns [ coveriviverescverins ciereeenn 136,375 | | 136,375 | ........! 62,653
EQ
BAC SP500 CALL LONG 10/3/2017.......cccceeececce Index Annuity. NA......... INDEX | BK AMER............ B4TYDEB6GKMZO031MB27.. | 10/03/2016 10/03/2017{ ..........17 | ......3,628,655 | ...2,161.2000 | ........ VALICTY N Y O v 852,299 | | 452,299 | .....177,150
EQ
BAC SP500 CALL LONG 10/17/2017..........ccoccreee Index Annuity. NA......... INDEX | BKAMER............. BATYDEB6GKMZO031MB27.. |10/17/2016|10/17/2017] ..........14 | ......2,911,179 | ...2,126.5000 | ......... 186,431 | oo | e v 416,560 || s 416,560 ....154,462
EQ
BAC SP500 CALL LONG 10/17/2017.......cccccoceerc Index Annuity. N/A......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. | 10/18/2016f 10/17/2017] ..........34 | .....7,230,100 | ...2,126.5000 | ........ LLTRY (N Y O 001,034,085 [ ] s 1,034,085 383,444
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SCHEDULE DB - PART A - SECTION 1

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

Description

29030

BAC SP500 CALL LONG 10/17/2017

BAC SP500 CALL LONG 11/1/2017.

BAC SP500 CALL LONG 11/1/2017

BAC SP500 CALL LONG 11/1/2017

BAC SP500 CALL LONG 11/15/2017

BAC SP500 CALL LONG 12/1/2017

BAC SP500 CALL LONG 12/15/2017

BAC SP500 CALL LONG 12/15/2017

BAC SP500 CALL LONG 12/15/2017

CITI' SP500 CALL LONG 5/1/2018

CITI' SP500 CALL LONG 5/1/2018

CITI SP500 CALL LONG 5/2/2018

CITI' SP500 CALL LONG 5/2/2018

CITI' SP500 CALL LONG 5/15/2018

CITI SP500 CALL LONG 5/15/2018,

CITI' SP500 CALL LONG 5/16/2018

CITI' SP500 CALL LONG 5/16/2018

CITI SP500 CALL LONG 6/1/2018

CITI'SP500 CALL LONG 6/1/2018

CITI' SP500 CALL LONG 6/2/2018

CITI' SP500 CALL LONG 6/2/2018

CITI SP500 CALL LONG 6/15/2018,

2 3 4 6 7 8 9 10 1 12 13 14 17 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized Current to Carrying Credit | Effectiveness
Schedule|  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 | / Exhibit | 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-
Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e (Decrease) ) | Accretion Items Exposure Entity end (b)
EQ
Index Annuity NA........ INDEX BATYDEB6GKMZO031MB27.. | 10/18/2016] 10/17/2017] ...........7 | .....1,488,550 | ....2,126.5000 58,450 v 169,875 | | 159,875 ] 69,145
EQ
Index Annuity. NA........ INDEX B4TYDEB6GKMZO031MB27.. [ 11/01/2016 11/01/2017] ..........19 | .....4,090,402 | ...2,111.7200 267,947 621,199 222,215
EQ
Index Annuity. N/A......... INDEX B4TYDEB6GKMZO031MB27.. | 11/02/2016 11/01/2017] .........92 | ....19,427,824 | ...2,111.7200 1,179,808 | ..ooovvvevevevererennnns [ v creeenn:2,949,996 ....1,055,270
EQ
Index Annuity NA......... INDEX BATYDEB6GKMZO031MB27.. | 11/02/2016] 11/01/2017] ..........25 | ....5,279,300 | ...2,111.7200 186,200 634,538 weenn214,528
EQ
Index Annuity. NA......... INDEX B4TYDEB6GKMZO031MB27.. [ 11/15/2016 11/15/2017] ...........14 | .....3,030,742 | ...2,180.3900 188,297 358,460 ....133,906
EQ
Index Annuity. N/A......... INDEX B4TYDEB6GKMZO031MB27.. | 12/01/2016 12/01/2017] ..........23 | ......5,008,809 | ....2,191.0800 316,694 | ..oooooeerereeniriiinns | e coovenenn 574,955 ...212,959
EQ
Index Annuity. NA......... INDEX B4TYDEB6GKMZO031MB27.. | 12/15/2016 12/15/2017] ..........28 | .....6,378,925 | ....2,262.0300 RISHICICTCI (FORNRRORUROIRIRTOIRY IO coovenen 546,545 ...210,886
EQ
Index Annuity. NA......... INDEX B4TYDEB6GKMZO031MB27.. | 12/16/2016[ 12/15/2017] ......... 100 | ....22,620,300 | ....2,262.0300 1,327,200 | .ooooveveveveveverenenns [ v .....1,937,842 L T47721
EQ
Index Annuity. NA......... INDEX B4TYDEB6GKMZO031MB27.. | 12/16/2016 12/15/2017] ..........23 | ......5,202,669 | ....2,262.0300 167,463 300,549 ...169,198
EQ
Index Annuity. NA......... INDEX . E570DZWZ7FF32TWEFATS...|05/02/2017] 05/01/2018] ..........98 | ...23,405,634 | ....2,388.3300 | .....ccoeoeverererecre 1,212,456 | s <o 1,335,861 ...123,405
EQ
Index Annuity NA......... INDEX . E570DZWZ7FF32TWEFATS...| 05/02/2017]05/01/2018] ...........26 | ......6,209,658 | ....2,388.3300 [ ....cccovvrrrrrerrerere 172,302 | e v 193,306 | .| ... 193,306 | ... 21,004
EQ
Index Annuity. N/A......... INDEX . E570DZWZ7FF32TWEFATS... | 05/03/2017] 05/02/2018] ..........37 | .....8,847,329 |...2,391.1700 | ...ccooeoeeererererc e 846,812 [ coo. 498,887 52,075
EQ
Index Annuity. NA......... INDEX . E570DZWZT7FF32TWEFAT6...|05/03/2017] 05/02/2018] ............8 | .....1,912,936 |...2,391.1700 | ...cccooeoevevererecc cvevenenn50,888 58,475 ceveeeennna 1,587
EQ
Index Annuity NAA......... INDEX . E570DZWZ7FF32TWEFATS...| 05/16/2017]05/15/2018] ..........90 | ...21,620,880 | ...2,402.3200 [ ....cccovvrrrrrerrrerere 01,165,320 | oo 1,171,729 cereennen8,409
EQ
Index Annuity. NA......... INDEX . E570DZWZ7FF32TWEFAT6...|05/16/2017] 05/15/2018] ..........20 | .....4,804,640 | ...2,402.3200 | ........ccooeoerererc e 149,560 [ s coovee144,544 (5,016)
EQ
Index Annuity. NA......... INDEX . E570DZWZ7FF32TWEFAT6...|05/17/2017]| 05/16/2018] ..........33 | .....7,922,211 | ....2,400.6700 387,288 v 433,826 | .| .......... 433,826 | ......... 46,538
EQ
Index Annuity NA......... INDEX . E570DZWZ7FF32TWEFATS...| 05/17/2017]05/16/2018] ............8 | .....1,920,536 | ...2,400.6700 [ ....ccccoovrrvririurere coevenenn 47,360 55,577 8,217
EQ
Index Annuity. NA......... INDEX . E570DZWZT7FF32TWEFAT6...| 06/02/2017]06/01/2018] ......... 119 |...28,917,714 | ...2,430.0600 | ......cccoooeoecerecc 21,607,809 | oo .......1,402,893 .....(204,916)
EQ
Index Annuity. N/A......... INDEX . E570DZWZ7FF32TWEFAT6...| 06/02/2017| 06/01/2018] ..........24 | ......5,832,144 | ...2,430.0600 | .....cc..coo0eoererercr e 176,400 [ s v 133,857 | | ..einn 133,857 | e (42,543)
EQ
Index Annuity. NA......... INDEX . E570DZWZT7FF32TWEFAT6...| 06/05/2017]| 06/02/2018] ..........26 | ......6,341,582 | ...2,439.0700 | ..ccccooeoeverererecs ereeennn 337,792 293,020 |...| ..........293,020 | ........ (44,772)
EQ
Index Annuity NA......... INDEX . E570DZWZ7FF32TWEFATS...| 06/05/2017] 06/02/2018] .........10 | ......2,439,070 | ...2,439.0700 69,290 51,184 [ .| oo 81,184 | (18,106)
EQ
Index Annuity. N/A......... INDEX . E570DZWZT7FF32TWEFAT6...| 06/16/2017]06/15/2018] ......... 114 | ...27,730,044 | ...2,432.4600 | .........ccceoeoe.coer 101,506,624 | ..o .......1,369,381 .....(137,243)
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statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
EQ
CITI SP500 CALL LONG 6/15/2018..............ccoece Index Annuity NA........ INDEX | CITl........cccccoeneeer... ESTODZWZTFF32TWEFAT6...|06/16/2017|06/15/2018] ..........23 | ......5,594,658 | ....2,432.4600 | .....ccoccocermvemrrere 160,333 | s coererenn 133,985 || e 133,985 (26,348)
EQ
CITI SP500 CALL LONG 6/15/2018..................... Index Annuity. NA........ INDEX | CITI.........cccoeo...... ESTODZWZTFF32TWEFAT6... | 06/19/2017|06/15/2018] ...........24 | ......5,863,560 | ...2,443.1500 | ......coorrrirurururcre cienenn.343,104 287,335 287,335 (55,769)
EQ
CITI SP500 CALL LONG 6/15/2018..................... Index Annuity. N/A......... INDEX | CITI. . E570DZWZ7FF32TWEFAT6...| 06/19/2017]| 06/15/2018] ............8 | ......1,954,520 | ...2,443.1500 | .....ccccoeoeoerereccr v 84,280 | i covrereeennn 88,674 | | 46,674 | ... (17,606)
EQ
HSBC SP500 CALL LONG 1/3/2018...........cccoeeees Index Annuity NA......... INDEX | HSBC..........ccccoenee 1IE8VN30JCEQV1H4R804...... 01/04/2017{01/03/2018] ......... 106 | ...23,932,998 | ...2,257.8300 | ..ccoovvvevvurevrrcnens e 1AT6,686 | oo w2, 125,704 2,125,704 1 ......649,018
EQ
HSBC SP500 CALL LONG 1/12/2018.................. Index Annuity. NA......... INDEX | HSBC.......ccovvev. 1IE8VN30JCEQV1H4RS804...... 01/17/2017(01/12/2018| ...........65 | ....14,785,160 | ...2,274.6400 | ......cocovvrrrrrrrrcre 834470 | oo 1,226,969 | .. ] s 1,226,969 392,499
EQ
HSBC SP500 CALL LONG 1/18/2018.........cccoeeeo. Index Annuity NA........ INDEX | HSBC..........cccooeeee 1IE8VN30JCEQV1H4R804...... 01/23/2017{01/18/2018] ...........8 | .....1,817,612 | ...2,271.8900 | .....ccceoomrrrrrrurcns 2.102,688 | .o cirneennn 163,825 || 153,825 | ......... 51,137
EQ
HSBC SP500 CALL LONG 1/18/2018...........ccccc.e Index Annuity. NAA......... INDEX | HSBC..........ccccoeeoe 1IE8VN30JCEQV1H4R804...... 01/23/2017{01/18/2018| ....cccc0..2 | v 454,378 | ...2,271.8900 | ...cccooevmumrrrrienens .....13,630 26,852 26,852 | ........ 13,222
EQ
HSBC SP500 CALL LONG 2/2/2018.................... Index Annuity. NA......... INDEX | HSBC......cccvvvev. 1IE8VN30JCEQV1H4RS804...... 02/03/201702/02/2018] ..........17 | ......3,877,445 | ...2,280.8500 230,486 322,437 322437 | ......... 91,951
EQ
HSBC SP500 CALL LONG 2/2/2018.................... Index Annuity NA......... INDEX | HSBC.......cocvvvevc. 1IE8VN30JCEQV1H4RS804...... 02/03/201702/02/2018| ............5 | ......1,140,425 | ....2,280.8500 38,240 68,722 68,722 | ......... 30,482
EQ
HSBC SP500 CALL LONG 2/15/2018.................. Index Annuity NAA......... INDEX | HSBC..........ccccoeooo 1IE8VN30JCEQV1H4R804...... 02/16/2017(02/15/2018| ..........70 | ....16,444,750 | ...2,349.2500 | .......cccooverereruucre 1.881,090 | ooovevererirrreririnns v 986,135 | | 986,135 | ......105,045
EQ
HSBC SP500 CALL LONG 2/16/2018.................. Index Annuity NA......... INDEX | HSBC..........cccoene 1IE8VN30JCEQV1H4R804...... 02/17/2017(02/16/2018] ..........61 | ....14,318,042 | ...2,347.2200 | ....ccccoeommrrrrrrurens 758,901 [ i correeennn870,063 || s 870,053 | ......111,152
EQ
HSBC SP500 CALL LONG 2/16/2018.................. Index Annuity. N/A......... INDEX | HSBC.......cocvvvuvc. 1IE8VN30JCEQV1H4R804...... 02/17/2017(02/16/2018| ..........12 | .....2,816,664 | ...2,347.2200 | .....cococvcrururuncre coovenenn 19,416 93,844 93,844 | ... 14,428
EQ
HSBC SP500 CALL LONG 3/1/2018..........ccccceeree Index Annuity NA......... INDEX | HSBC..........ccccoeeeo 1IE8VN30JCEQV1H4R804...... 03/02/2017(03/01/2018] ......... 130 |...31,147,480 | ...2,395.9600 | ......cocvccrevmuunens 101,698,450 | oo 1464977 | ] s 1,464,977 | .....(233,473)
EQ
HSBC SP500 CALL LONG 3/1/2018..........cccooueees Index Annuity NAA......... INDEX | HSBC..........ccccoene 1IE8VN30JCEQV1H4R804...... 03/02/2017(03/01/2018] ...........26 | ......6,229,496 | ....2,395.9600 | ......ccccoowrrrrrrerees 189,020 | oo v 126,399 || s 126,399 | ....... (62,621)
EQ
HSBC SP500 CALL LONG 3/2/2018.................... Index Annuity. NA......... INDEX | HSBC......cocovvev. 1IE8VN30JCEQV1H4RS804...... 03/06/2017(03/02/2018| ..........25 | ......5,954,800 | ...2,381.9200 | ......ccocvcrururuncre <iernnnn324,025 305,539 305,539 | ....... (18,486)
EQ
HSBC SP500 CALL LONG 3/2/2018...........ccccee.o. Index Annuity NA........ INDEX | HSBC..........ccccoeeoo 1IE8VN30JCEQV1H4R804...... 03/06/2017(03/02/2018] ............5 | ......1,190,960 | ....2,381.9200 | ......ccccoomrrrrrurene — XY 29,718 29,718 (5,822)
EQ
HSBC SP500 CALL LONG 3/15/2018..........c.... Index Annuity NA......... INDEX | HSBC..........ccccoenee 1IE8VN30JCEQV1H4R804...... 03/16/2017(03/15/2018] ......... 102 | ...24,329,652 | ...2,385.2600 | ......covcoocrevmrcnens 101,348,542 | s ....1,257,989 weeen 1,257,989 | (90,553)
EQ
HSBC SP500 CALL LONG 3/15/2018.................. Index Annuity. NA......... INDEX | HSBC......cccovvev. 1IE8VN30JCEQV1H4RS804...... 03/16/2017(03/15/2018| ..........18 | .....4,293,468 | ...2,385.2600 | ........cccocrurrrrrcre e 180,082 [ 104222 ) 104,222 (25,810)
EQ
HSBC SP500 CALL LONG 3/29/2018.................. Index Annuity. N/A......... INDEX | HSBC......ccoovvvevc. 1IE8VN30JCEQV1H4RB04...... 04/03/2017(03/29/2018| ..........96 | ...22,682,112 | ...2,362.7200 | .....cocvcucrereruucre 101,166,880 | oo LTI ] 1,373,773 | ......206,893
EQ
HSBC SP500 CALL LONG 3/29/2018.................. Index Annuity. NAA........ INDEX | HSBC...........cccoeeo 1IE8VN30JCEQV1H4R804...... 04/03/2017(03/29/2018] ...........28 | .....6,615,616 | ...2,362.7200 | ......ccccooerrrrrurces eeernn 183,260 233,355 233,355 | ......... 50,095
EQ
HSBC SP500 CALL LONG 7/14/2017.......ccveveees Index Annuity NA......... INDEX | HSBC.........cccoene 1IE8VN30JCEQV1H4R804...... 07/18/2016| 07/14/2017] ......... 104 | ...22,482,096 | ....2,161.7400 | ...... 1,287,520 | ccovevvvvvevevernneeces [ e 2715377 ] e 2,715,377 | ...1,243,564
EQ
HSBC SP500 CALL LONG 11/2/2017.........ccocuene Index Annuity. N/A......... INDEX | HSBC......cccovvevc. 1IE8VN30JCEQV1H4RS804...... 11/03/2016] 11/02/2017] ...........85 | ...13,636,610 | ....2,097.9400 | ......... 882,944 | ...ooooovci | e ..2,176,984 | .. ] ... 2,176,984 | ......774,923
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statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
EQ
HSBC SP500 CALL LONG 11/2/2017.......ccceveees Index Annuity NA........ INDEX | HSBC..........ccccoenee 1IE8VN30JCEQV1H4R804...... 11/03/2016] 11/02/2017] ..........22 | .....4,615,468 | ....2,097.9400 | ......... 178,365 | oo | e v 588,203 || s 588,203 | .......241,801
EQ
HSBC SP500 CALL LONG 11/3/2017.........cccoceene Index Annuity. NA........ INDEX | HSBC......cocovvevc. 1IE8VN30JCEQV1H4RS804...... 11/04/2016] 11/03/2017 ........17 | .....3,550,722 | ....2,088.6600 | ......... 234,069 584,494 | .| .......... 584,494 | .......205,666
EQ
HSBC SP500 CALL LONG 11/3/2017.........cccocuene Index Annuity. N/A......... INDEX | HSBC......ccoovvvevc. 1IE8VN30JCEQV1H4RB04...... 11/04/2016] 11/03/2017| ...........9 | .....1,879,794 | ....2,088.6600 | ..........75,398 251,111 || 251,111 | ......102,192
EQ
HSBC SP500 CALL LONG 11/15/2017................ Index Annuity NA......... INDEX | HSBC..........ccccoenee 1IE8VN30JCEQV1H4R804...... 11/16/2016] 11/15/2017] ..........65 | ....14,172,535 | ....2,180.3900 | ......... LR IN0ZZ 3N [T O v 1,684,176 ween 1,684,176 | ......637 424
EQ
HSBC SP500 CALL LONG 11/15/2017................ Index Annuity. NA......... INDEX | HSBC.......ccovvev. 1IE8VN30JCEQV1H4RS804...... 11/16/2016] 11/15/2017| .........17 | .....3,706,663 | ....2,180.3900 | ......... 121,593 335,582 335,582 | ......164,337
EQ
HSBC SP500 CALL LONG 11/16/2017................ Index Annuity. N/A......... INDEX | HSBC......ccoovvvevc. 1IE8VN30JCEQV1H4R804...... 11/17/2016] 11/16/2017] ..........48 | ...10,449,312 | ....2,176.9400 632,466 001,259,009 || s 1,259,009 | ......474,298
EQ
HSBC SP500 CALL LONG 11/16/2017................ Index Annuity. NAA......... INDEX | HSBC..........ccccoeeoe 1IE8VN30JCEQV1H4R804...... 11/17/2016] 11/16/2017] ..........14 | .....3,047,716 | ...2,176.9400 | ......... 105,159 279,867 | .| o 279,867 | ......135429
EQ
HSBC SP500 CALL LONG 11/17/2017................ Index Annuity. NA......... INDEX | HSBC......cccvvvev. 1IE8VN30JCEQV1H4RS804...... 11/18/2016] 11/17/2017| .........19 | .....4,155,528 | ...2,187.1200 | ......... PZEXCICT N [N IR coereee 480,679 | | 480,679 | .......181,964
EQ
HSBC SP500 CALL LONG 11/17/2017................ Index Annuity. NA......... INDEX | HSBC.......cocvvvevc. 1IE8VN30JCEQV1H4RS804...... 11/18/2016) 11/17/2017| ...........8 | .....1,312,272 | ...2,187.1200 | ......... 42,960 | .ccovrivirirmmiiircriacs | v cooneeen112,853 | | 112,453 | ......... 54,649
EQ
HSBC SP500 CALL LONG 12/1/2017........ccocvevene Index Annuity. NAA......... INDEX | HSBC..........ccccoeooo 1IE8VN30JCEQV1H4R804...... 12/02/2016] 12/01/2017] ......... 122 |...26,731,176 | ...2,191.0800 | ......1,672,254 3,068,891 3,068,891 | ....1,141,893
EQ
HSBC SP500 CALL LONG 12/1/2017.......ccveveees Index Annuity NA......... INDEX | HSBC..........cccoene 1IE8VN30JCEQV1H4R804...... 12/02/2016] 12/01/2017] ..........25 | .....5,477,700 | ....2,191.0800 | ......... LT VG TN [N v 485,304 || s 485,304 | ......242,710
EQ
JPM SP500 CALL LONG 1/3/2018.........cccccoerecc Index Annuity. N/A......... INDEX | JP MORG............ 7TH6GLXDRUGQFUS7RNEY7. |01/04/2017{01/03/2018| ..........27 | ......5,096,141 | ...2,257.8300 | .....cocrerurrrcruncre ...219,375 393,125 393,125 | ......173,750
EQ
JPM SP500 CALL LONG 1/4/2018........ccccoeererc Index Annuity. NA......... INDEX | JP MORG............. 7H6GLXDRUGQFU57RNEY7. |01/05/2017|01/04/2018| ..........61 | ....13,851,575 | ...2,270.7500 | .....cocrrmercrcuuucre 1802455 | ..oovoveerirrinririnns 1,160,384 [ ] s 1,160,384 | ......357,929
EQ
JPM SP500 CALL LONG 1/4/2018.........cccvvvvrecees Index Annuity NAA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNE97. | 01/05/2017]01/04/2018] ...........18 | ......4,087,350 | ...2,270.7500 [ ....ccoovrrrrrrerrerere 129,204 | v 240,352 | ] e 240,352 | .....111,148
EQ
JPM SP500 CALL LONG 1/12/2018..................... Index Annuity. NA......... INDEX | JP MORG........... 7TH6GLXDRUGQFUS7RNES7. 01/17/2017{01/12/2018] ..........21 | ....4,776,744 | ...2,274.6400 | .....ccovvvvvreruruncre L AB4077 | i e 219,299 | | v 279,299 | ......125,222
EQ
JPM SP500 CALL LONG 1/17/2018.................... Index Annuity. NA......... INDEX | JP MORG............ 7H6GLXDRUGQFU57RNEY7. |01/18/2017{01/17/2018] ..........45 | ....10,205,505 | ....2,267.8900 589,050 ciereeern879,505 | | v 879,505 | .......290,455
EQ
JPM SP500 CALL LONG 1/17/2018..................... Index Annuity NA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNES7. | 01/18/2017]01/17/2018] ...........8 | .....1,814,312 | ...2,267.8900 59,240 correen 109,729 | ] s 109,729 | ......... 50,489
EQ
JPM SP500 CALL LONG 2/1/2018...........ccccc.c.... Index Annuity. NA......... INDEX | JP MORG............. TH6GLXDRUGQFUS7RNES7. |02/02/2017{02/01/2018] ......... 152 | ...34,649,160 | ....2,279.5500 | ......ccccooeoecerecc 21,957,000 | oo 002,900,720 | ... oo 2,900,720 | .......943,720
EQ
JPM SP500 CALL LONG 2/1/2018.........ccccceoerercc Index Annuity. N/A......... INDEX | JP MORG............ 7TH6GLXDRUGQFUS7RNEY7. |02/02/2017{02/01/2018| ..........24 | ......5,470,920 | ...2,279.5500 | .....cococrercrcruucre e 165,480 [ s ciereeerens330,188 | | s 330,188 | ......164,708
EQ
JPM SP500 CALL LONG 3/16/2018.................... Index Annuity. NAA........ INDEX | JP MORG............. TH6GLXDRUGQFU57RNE9S7. | 03/17/2017]03/16/2018] ..........18 | ......4,286,484 | ...2,381.3800 | ....ccccoorvvrririurecs ereeene 237,690 228,782 228,782 (8,908)
EQ
JPM SP500 CALL LONG 3/16/2018..................... Index Annuity. NA......... INDEX | JP MORG............. THB6GLXDRUGQFU57RNE97. | 03/20/2017]03/16/2018] ...........5 | .....1,189,125 | ...2,378.2500 [ ....ccoovvrrrrrerrrerere 34,120 30,814 30,814 | .......... (3,306)
EQ
JPM SP500 CALL LONG 3/16/2018..................... Index Annuity. N/A......... INDEX | JP MORG............. 7TH6GLXDRUGQFUS7RNES7. |03/20/2017]03/16/2018] ..........11 | .....2,616,075 | ...2,378.2500 | .......cccocuerercuuncre e 140,633 | s e 142,072 | | 142,072 1,539
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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
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Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
EQ
JPM SP500 CALL LONG 4/3/2018.........cccuevvveveee Index Annuity NA........ INDEX | JP MORG............. TH6GLXDRUGQFUS7RNES7. | 04/04/2017]04/03/2018] ..........44 | ...10,378,896 | ...2,358.8400 [ .....cccoorvvvrirriurece cerrrD34,600 | e cerreeennnB4T106 | ] 647,106 | ......112,506
EQ
JPM SP500 CALL LONG 4/3/2018...........cccoceo Index Annuity NA........ INDEX | JP MORG........... 7TH6GLXDRUGQFUS7RNEY7. | 04/04/2017|04/03/2018] ............8 | ......1,887,072 | ....2,358.8400 52,160 69,233 69,233 | ......... 17,073
EQ
JPM SP500 CALL LONG 4/13/2018.................... Index Annuity. N/A......... INDEX | JP MORG............ 7H6GLXDRUGQFU57RNEY7. |04/17/2017|04/13/2018| ..........87 | ....20,261,865 | ...2,328.9500 | ......cococuerercruucre 11,148,400 | s 001,486,260 | ... ] oo 1,486,260 | .......337,860
EQ
JPM SP500 CALL LONG 4/13/2018..................... Index Annuity NA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNES7. | 04/17/2017]04/13/2018] ..........29 | ......6,753,955 | ....2,328.9500 226,200 328,255 328,255 | ......102,055
EQ
JPM SP500 CALL LONG 8/3/2017..........ccccocereeee Index Annuity. NA......... INDEX | JP MORG............. TH6GLXDRUGQFUS7RNE7. |08/04/2016|08/03/2017] ..........20 | .....4,327,580 | ....2,163.7900 | ......... 244,500 523,255 523,255 | ......230,289
EQ
JPM SP500 CALL LONG 8/3/2017........cccccccereeee Index Annuity. N/A......... INDEX | JP MORG............. 7TH6GLXDRUGQFU57RNEY7. | 08/04/2016|08/03/2017] ............9 | ......1,947,411 | ...2,163.7900 | .........84,800 | .....cccccicmrercrns [ corerevirirerivireracs 2121941 ] 121,941 63,345
EQ
JPM SP500 CALL LONG 8/16/2017..................... Index Annuity NAA......... INDEX | JP MORG............. 7TH6GLXDRUGQFU57RNE97. |08/17/2016|08/16/2017] ............8 | .....1,742,520 | ...2,178.1500 | ......... 102,264 | ...ooovvvveverrreveneens [ s LA97.787 ] e 197,787 | ......... 86,331
EQ
JPM SP500 CALL LONG 8/16/2017.................... Index Annuity. NA......... INDEX | JP MORG............. TH6GLXDRUGQFUS7RNEY7. |08/17/2016[08/16/2017] ......cccc2 | covvce: 435630 | ...2,178.1500 | ..........13,780 26,293 26,293 | ......... 13,771
EQ
JPM SP500 CALL LONG 8/17/2017..................... Index Annuity. NA......... INDEX | JP MORG............ 7TH6GLXDRUGQFU57RNEY7. | 08/18/2016(08/17/2017] ..........18 | .....3,927,996 | ....2,182.2200 229,464 ...438,002 | .| oo 438,002 | .......191,427
EQ
JPM SP500 CALL LONG 8/17/2017.........ccoeuccee. Index Annuity. NAA......... INDEX | JP MORG............. 7TH6GLXDRUGQFU57RNES7. | 08/18/2016]08/17/2017] ...........9 | .....1,963,998 | ...2,182.2200 63,108 cooreeeeT12710 || e 112,710 | ..o 58,464
EQ
JPM SP500 CALL LONG 9/1/2017.......crvvcrvrrrecnns Index Annuity NA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNE97. | 09/06/2016]09/01/2017] ......... 100 | ...21,708,600 | ....2,170.8600 | ...... 1,318,500 | oovvvvvevveereeceees [ v ..2,560,031 | ... | oo 2,560,031 | ....1,069,841
EQ
JPM SP500 CALL LONG 9/1/2017........cccccevereeee Index Annuity. N/A......... INDEX | JP MORG............ 7TH6GLXDRUGQFUS57RNE97. |09/06/2016|09/01/2017] ..........25 | .....5,427,150 | ....2,170.8600 | ......... RETUN VLU RO [N 371,061 [ ] 371,051 | .....192,828
EQ
JPM SP500 CALL LONG 9/29/2017............ccceenn. Index Annuity NA......... INDEX | JP MORG............. 7TH6GLXDRUGQFU57RNE97. | 10/03/2016]09/29/2017] ......... 113 | ...24,501,451 | ...2,168.2700 | ...... 1,408,545 | ..o [ e ..2,964418 | ... ... 2,964,418 | ...1,163,840
EQ
JPM SP500 CALL LONG 9/29/2017..........oocvveene. Index Annuity NAA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNE97. | 10/03/2016]09/29/2017] ..........24 | ....5,203,848 | ...2,168.2700 [ ......... 161,640 | oo | e 412466 | | s 412,466 | ......209,396
EQ
JPM SP500 CALL LONG 10/3/2017.................... Index Annuity. NA......... INDEX | JP MORG........... TH6GLXDRUGQFUS7RNEY7. | 10/04/2016 10/03/2017] ..........43 | .....9,293,160 | ....2,161.2000 529,545 10158391 [ 1,158,391 | ......450,263
EQ
JPM SP500 CALL LONG 10/3/2017..................... Index Annuity. NA......... INDEX | JP MORG............ 7TH6GLXDRUGQFUS57RNE97. | 10/04/2016] 10/03/2017] ..........12 | ......2,593,440 | ...2,161.2000 | ......... L O£ Y [N 00215339 [ ] 215,339 | .......108,525
EQ
JPM SP500 CALL LONG 10/13/2017..........cccceneee Index Annuity NA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNE97. | 10/17/2016] 10/13/2017] ......... 108 | ...23,036,184 | ....2,132.9800 | ...... 1,394,820 | ..covvvveeiverreneces [ v ...3,211,622 3,211,622 1 ....1,201,397
EQ
JPM SP500 CALL LONG 10/13/2017................. Index Annuity. NA......... INDEX | JP MORG............. 7TH6GLXDRUGQFUS7RNE7. | 10/17/2016[ 10/13/2017] ..........22 | .....4,692,556 | ....2,132.9800 | ........ 166,364 | ...ooovvvvvvcvrrcrcveens [ s v 494,298 | | 494,298 | ......221,810
EQ
JPM SP500 CALL LONG 12/1/2017........ccccccce.. Index Annuity. N/A......... INDEX | JP MORG............ 7TH6GLXDRUGQFUS7RNE97. | 12/05/2016 12/01/2017] ..........27 | .....5,918,265 | ...2,191.9500 | ......... 394,659 | ..o [ e e 876,489 | | e 676,489 | .......250,838
EQ
JPM SP500 CALL LONG 12/1/2017........ccceecccce. Index Annuity. NAA........ INDEX | JP MORG............. TH6GLXDRUGQFU57RNES7. | 12/05/2016] 12/01/2017] ............5 | ......1,095,975 [ ...2,191.9500 | ..........45,270 96,508 96,508 | ......... 48,947
EQ
JPM SP500 CALL LONG 12/15/2017..........ccoccreee Index Annuity NA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNES7. | 12/19/2016]12/15/2017] ..........19 | .....4,290,333 | ...2,258.0700 [ ......... 286,026 | ..ovoooverecerereees | v e 372,818 || s 372,818 | ......140,813
EQ
JPM SP500 CALL LONG 12/15/2017............... Index Annuity N/A......... INDEX | JP MORG............. TH6GLXDRUGQFUS7RNESY7. | 12/19/2016] 12/15/2017] ............9 | .....2,032,263 | ....2,258.0700 82,125 cornenenn 119,069 || 119,069 | ......... 64,900
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statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants. ....24,193,737 | ...30,967,241 0]...86,039,172 |XX] ...... 86,039,172 | ..25,147,227 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ....24,193 737 | ...30,967,241 0] ....86,039,172 |XX] .....86,039,172 | ..25147,227 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants ....24.193 737 | ...30,967,241 0]....86,039,172 |XX] .....86,039,172 | ..25147,227 0 0 0 0 XXX XXX
0429999. Total-Purchased Options ....24193 737 | ...30,967,241 0]...86,039,172 |XX] .....86,039,172 | ..25 147,227 0 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
EQ
BAC SP500 CALL SHORT 2/2/2018.. Index Annuity. INDEX | BK AMER... B4TYDEB6GKMZO031MB27.. | 02/06/201702/02/2018] .. ....3,083,444 | ....2,371.8800 (160,151) | ... .(160,151) (62,976)
EQ
BAC SP500 CALL SHORT 2/2/2018.............ccc.c.. Index Annuity. N/A......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. | 02/06/2017(02/02/2018] ...........4 | ......... 953,336 | ....2,383.3400 ((GHZ10) | Y I (19,781) | cco [ covvevrcead (19,781) | ....... (13,241)
EQ
BAC SP500 CALL SHORT 2/15/2018.................. Index Annuity NAA......... INDEX | BKAMER............ BATYDEB6GKMZO031MB27.. |02/16/2017]02/15/2018] ...........15 | ......3,663,450 | ....2,442.3000 (27,555) (23,530) | ... (23,530) ..........4,025
EQ
BAC SP500 CALL SHORT 2/16/2018 Index Annuity. INDEX | BK AMER... B4TYDEB6GKMZO031MB27.. | 02/21/2017|02/16/2018] .. ...5,626,513 | ....2,446.3100 ..(171,373) .(181,080) 9,707)
EQ
BAC SP500 CALL SHORT 2/16/2018.................. Index Annuity. NA......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. |02/21/2017(02/16/2018| ............6 | .....1,469,988 [ ...2,449.9800 | ......cccoommmrmcces | corvenie (RVIE10) N [N (TA<HL0] [ I— (7,310)| ..........5,470
EQ
BAC SP500 CALL SHORT 3/2/2018.................... Index Annuity NAA......... INDEX | BKAMER............ BATYDEB6GKMZO031MB27.. |03/06/2017|03/02/2018] ..........12 | ......2,948,508 | ...2,457.0900 | ....ccccccocerermmmmcrs | vrvruunres (94,896) (92,522)] ... (92,522) 2,374
EQ
BAC SP500 CALL SHORT 3/2/2018.. Index Annuity. INDEX | BK AMER... B4TYDEB6GKMZO031MB27.. | 03/06/201703/02/2018| .. 741,273 | ...2,470.9100 (6,573) (3,273)] ... (3,273) 3,300
EQ
BAC SP500 CALL SHORT 4/17/2018.................. Index Annuity. N/A......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. | 04/18/2017(04/17/2018| ...........38 | ......9,387,710 | ...2,470.4500 | .....cocrrrerurcruuere ceeeeee(218,386) [ e ceerereene(315,996) | oo [ o (315,996) | ........ (97,610)
EQ
BAC SP500 CALL SHORT 4/17/2018.................. Index Annuity NA........ INDEX | BKAMER............ BATYDEB6GKMZOO031MB27.. |04/18/2017|04/17/2018] ............8 | ......1,985,664 | ....2,482.0800 ((HAPA] [P R (13,349) | ... | oo (13,349) (6,637)
EQ
BAC SP500 CALL SHORT 7/14/2017 Index Annuity. INDEX | BK AMER... B4TYDEB6GKMZO031MB27.. | 07/18/2016| 07/14/2017| .. .....8,100,864 | ....2,250.2400 76,428)| .. (151,687) | ... .(151,687) | ......(106,807)
EQ
BAC SP500 CALL SHORT 8/1/2017..........cocvuvene Index Annuity. N/A......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. | 08/02/2016(08/01/2017] ......... 110 | ...24,704,020 | ....2,245.8200 | ........ (UEI0) ) [ (RO VN (1,993,392) | ... | ....... (1,993,392) | ......(959,938)
EQ
BAC SP500 CALL SHORT 8/1/2017................... Index Annuity NA......... INDEX | BKAMER............ BATYDEB6GKMZO031MB27.. |08/02/2016(08/01/2017] ...........30 | .....6,754,260 | ....2,251.4200 | .......... (YACT0) 1 RPN IR cereenenn(141,842) | | e (141,842) (98,992)
EQ
BAC SP500 CALL SHORT 8/2/2017.. Index Annuity INDEX | BK AMER... B4TYDEB6GKMZ0031MB27.. | 08/03/2016]08/02/2017] .. .....1,358,928 | ....2,264.8800 10,488) (20,077) | ... (20,077) (14,116)
EQ
BAC SP500 CALL SHORT 8/15/2017.................. Index Annuity. N/A......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. | 08/16/2016(08/15/2017] ..........98 | ....22,209,936 | ....2,266.3200 | ........ (705,404) | ..oovvvvvvvverrrrenrens [ ovirininisirmiinininnns [ e (1,589,326) | ... | ...... (1,589,326) | ......(753,990)
EQ
BAC SP500 CALL SHORT 8/15/2017.........c.ccceewe Index Annuity. N/A......... INDEX | BK AMER............ B4TYDEB6GKMZO031MB27.. |08/16/2016(08/15/2017] ..........23 | ......5,221,253 | ...2,270.1100 | .......... (46,230) (95,884) | ... (95,884) | ........ (66,192)
EQ
BAC SP500 CALL SHORT 9/1/2017.. Index Annuity INDEX | BK AMER... B4TYDEB6GKMZO0031MB27.. | 09/06/2016]09/01/2017] .. ...11,221,450 | ....2,244.2900 (930,056) | ... ..(930,056) | ......(415,803)
EQ
BAC SP500 CALL SHORT 9/1/2017........cccvcvevene Index Annuity. NA......... INDEX | BKAMER........... B4TYDEB6GKMZO031MB27.. [ 09/06/2016(09/01/2017] ..........17 | ......3,830,814 | ...2,253.4200 | .......... TCEI[C1e) N RO [N ceerenenn(112,596) | oo [ e (112,596) | ........ (74,478)
EQ
BAC SP500 CALL SHORT 9/15/2017.........cocuueene Index Annuity. N/A......... INDEX | BK AMER............ B4TYDEB6GKMZO031MB27.. |09/16/2016(09/15/2017] ..........86 | ....19,267,182 | ...2,240.3700 | ........ (620,490) | .vvvvevvvrvnererrrneens [ eoveemninnimineninnnnnes | e (1,648,115) | ... | ..ccc. (1,648,115) | ......(714,538)
EQ
BAC SP500 CALL SHORT 9/15/2017 Index Annuity INDEX | BKAMER... BATYDEB6GKMZO031MB27.. | 09/16/2016]09/15/2017] .. ......3,824,388 | ....2,249.6400 (32,674) (144,249) | ... ..(144,249) (90,634)
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SCHEDULE DB - PART A - SECTION 1

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

1 2 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) B./AC.V. ) | Accretion Items Exposure Entity end (b)
EQ
BAC SP500 CALL SHORT 9/15/2017.................. Index Annuity NA........ INDEX | BKAMER............ BATYDEB6GKMZO031MB27.. 109/19/2016|09/15/2017] ..........30 | ......6,591,210 | ....2,197.0700 | ........ (279,990) (696,087) | ... [ ccocveeee (696,087) | ......(290,582)
EQ
BAC SP500 CALL SHORT 9/15/2017.................. Index Annuity. NA........ INDEX | BKAMER.......... B4ATYDEB6GKMZO031MB27.. [ 09/19/2016(09/15/2017] ............7 | .....1,547,273 | ...2,210.3900 (22,848) (86,688) | ... (86,688) | ........ (48,994)
EQ
BAC SP500 CALL SHORT 10/17/2017................ Index Annuity. N/A......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. [ 10/18/2016(10/17/2017] ...........34 | .....7,502,236 | ...2,206.5400 | ........ (VAT (<) ) [T RN ceeeenean(TB1708) | oo [ e (781,708) | ......(312,175)
EQ
BAC SP500 CALL SHORT 10/17/2017................ Index Annuity NA......... INDEX | BKAMER............ BATYDEB6GKMZO031MB27.. |10/18/2016]10/17/2017] ............7 | ......1,553,671 | ....2,219.5300 (20,349) (95,206) | ... (95,206) | ........ (51,421)
EQ
BAC SP500 CALL SHORT 11/1/2017.................. Index Annuity. NA......... INDEX | BKAMER............. B4TYDEB6GKMZO031MB27.. [ 11/02/2016( 11/01/2017] ..........92 | ....20,033,368 | ...2,177.5400 | ........ (808,680) (2,389,640) | ... | ....... (2,389,640 ......(908,163)
EQ
BAC SP500 CALL SHORT 11/1/2017........cccuveeee Index Annuity. N/A......... INDEX | BKAMER........... B4TYDEB6GKMZO031MB27.. [ 11/02/2016( 11/01/2017] ..........25 | ......5,469,350 | ...2,187.7400 | .......... TUAR:10) 1 Y [N ceeeereen(445879) | oo [ e (445,879) | ......(228,865)
EQ
BAC SP500 CALL SHORT 12/15/2017................ Index Annuity. NA......... INDEX | BK AMER............ B4TYDEB6GKMZO031MB27.. | 12/16/2016(12/15/2017] ......... 100 | ...23,633,500 | ....2,363.3500 | ........ (UAORIVIO) N ORI [N we(1,150,817) | ... | -...i.(1,150,817) | ......(457,071)
EQ
BAC SP500 CALL SHORT 12/15/2017................ Index Annuity. NA......... INDEX | BKAMER............ B4TYDEB6GKMZO031MB27.. [ 12/16/2016( 12/15/2017] ..........23 | ......5,468,480 | ...2,377.6000 | .......... (41,446) (66,981)] ... (66,981) (33,420)
EQ
CITI SP500 CALL SHORT 5/1/2018.........ccccc0.c.eo Index Annuity. NA......... INDEX | CITI.......ccccoo0o...... ESTODZWZTFF32TWEFATS... | 05/02/2017(05/01/2018] ...........98 | ....24,267,446 | ...2,476.2700 | ....coovvvrvvcrervrrccrs [ vl (URTHVST:) ) ....(833,892) | ... [ s (833,892) | ........ (96,834)
EQ
CITI SP500 CALL SHORT 5/1/2018.........cccc0eeecn. Index Annuity. NA......... INDEX | CITI........ccoooooo...  ESTODZWZTFF32TWEFATS... | 05/02/2017|05/01/2018] ...........26 | ......6,448,416 | ....2,480.1600 (56,732) (58,818) | ... (58,818) (2,086)
EQ
CITI SP500 CALL SHORT 5/2/2018.........ccoevvveveee Index Annuity NA......... INDEX | CITl.......ccoeooneeer... EBTODZWZTFF32TWEFAT6...| 05/03/2017]05/02/2018] ..........37 | ......9,238,752 | ....2,496.9600 (232,249) (277,439) | ..o [ v (277,439) | ........ (45,190)
EQ
CITI SP500 CALL SHORT 5/2/2018.........ccccc.c.. Index Annuity. N/A......... INDEX | CITI........ccccooo...... ESTODZWZTFF32TWEFATS... | 05/03/2017|05/02/2018] ............8 | ......2,006,112 | ....2,507.6400 (ERTCII) ) T I (11,127) | oo [ e (11,127) | oo (1,567)
EQ
CITI SP500 CALL SHORT 5/15/2018................... Index Annuity. NA......... INDEX | CITl.........ccooooo..... ESTODZWZTFF32TWEFATS... | 05/16/2017[05/15/2018] ..........90 | ....22,471,650 | ....2,496.8500 | .......cocoorercreruucne I (GISTU220) | ....(698,681) | ... [ <o (698,681) | ........ (48,161)
EQ
CITI SP500 CALL SHORT 5/15/2018................... Index Annuity NAA......... INDEX | CITl.......ccccoomeeer... EBTODZWZTFF32TWEFAT6...|05/16/2017|05/15/2018] ..........20 | .....4,997,780 | ...2,498.8900 | ...coovvreveumrrmmmmcns [ vrvrrrnrns (44,180) | cvvovevvveereernrieins | v (44,592) | ... | oo (44,592) | ............(412)
EQ
CITI SP500 CALL SHORT 5/16/2018................... Index Annuity. NA......... INDEX | CITI........cccoooo...... ESTODZWZTFF32TWEFATS...|05/17/2017(05/16/2018] ...........33 | .....8,267,292 | ...2,505.2400 | ....coovvvrvrerurrrrrcrs | vt (195,030) | vovovvvvvererrvererennns (243,709) | ... [ ccocveee. (243,709) | ........ (48,679)
EQ
CITI SP500 CALL SHORT 5/16/2018................... Index Annuity. NA......... INDEX | CITI.........cccoe...... ESTODZWZTFF32TWEFATS...|05/17/2017(05/16/2018] ............8 | .....2,014,024 | ...2,517.5300 (S22 [N I (11,012) | oo [ o (11,012) | ..o (4,284)
EQ
CITI SP500 CALL SHORT 6/1/2018............cooccvce. Index Annuity NA......... INDEX | CITl........ccccoeeeee....  ESTODZWZTFF32TWEFAT6...|06/02/2017|06/01/2018] ......... 119 |...30,151,030 | ...2,533.7000 | ...coovvvvevuvrrmranens (8B4, 7T3) | oo (TT2,061) [ | e (772,061) | ......... 92,712
EQ
CITI SP500 CALL SHORT 6/1/2018.................... Index Annuity. NA......... INDEX | CITI.........cccoe...... ESTODZWZTFF32TWEFAT6...| 06/02/2017(06/01/2018] ...........24 | .....6,102,240 | ...2,542.6000 | ...ooorvrrrrmrrerrrerccs | coviicce (34,752) (25,803) | ... (25,803) 8,949
EQ
CITI SP500 CALL SHORT 6/2/2018...........c.c.c.... Index Annuity. N/A......... INDEX | CITI.......ccccooo...... ESTODZWZTFF32TWEFATS... | 06/05/2017 | 06/02/2018| ...........26 | ......6,506,578 | ....2,502.5300 (222,222) (205,931) | .c. [ coocvcee (205,931) ] ......... 16,291
EQ
CITI SP500 CALL SHORT 6/2/2018.........ccccc.c.... Index Annuity. NA......... INDEX | CITl........cccoooo...... ESTODZWZTFF32TWEFATS... | 06/05/2017 | 06/02/2018| ...........10 | .....2,519,660 [ ...2,519.6600 | .....occovvrrcrerrrrcces | covverras (PAT[V[0)) I [N (16,884) | ... [ ceevvvvce (16,884)| ..........4,116
EQ
CITI SP500 CALL SHORT 6/15/2018................... Index Annuity NA......... INDEX | CITl.......ccccooneeer... ESTODZWZTFF32TWEFAT6...|06/16/2017|06/15/2018] ......... 114 1 ...28,928,298 | ...2,537.5700 | .cccvvvvvevrrvreernnens ci(797,658) | oo - (760,215) [ . | v (760,215) | ......... 37,443
EQ
CITI SP500 CALL SHORT 6/15/2018................... Index Annuity. N/A......... INDEX | CITI.........cccooo...... ESTODZWZTFF32TWEFATS... | 06/16/2017[06/15/2018] ...........23 | ......5,864,816 | ....2,549.9200 (27,347) (26,614) | ... (26,614) | .....cc.cccce. 733
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EQ
CITI SP500 CALL SHORT 6/15/2018................... Index Annuity NA........ INDEX | CITI . E570DZWZ7FF32TWEFAT6...| 06/19/2017] 06/15/2018] ..........24 | ......6,004,224 | ...2,501.7600 (227,208) ceeren(199,621) [ oo [ o (199,621) | ......... 27,587
EQ
CITI SP500 CALL SHORT 6/15/2018................... Index Annuity. NA........ INDEX | CITI . E570DZWZ7FF32TWEFAT6...| 06/19/2017]| 06/15/2018] ............8 | ......2,016,944 | ....2,521.1800 (VLU0 4 ) R I (15,380) | ... [ covvvvred (15,380) ...........4,692
EQ
HSBC SP500 CALL SHORT 1/3/2018.................. Index Annuity. N/A......... INDEX | HSBC......ccoovvvevc. 1IE8VN30JCEQV1H4RB04...... 01/04/2017{01/03/2018| ......... 106 | ...24,826,684 | ...2,342.1400 | .....cccocoeeererereccs +..(949,850) | oo | i (1423,596) | ... | ...... (1,423,596) | ......(473,746)
EQ
HSBC SP500 CALL SHORT 1/12/2018............... Index Annuity NA......... INDEX | HSBC..........ccccoenee 1IE8VN30JCEQV1H4R804...... 01/17/2017{01/12/2018] ...........65 | ....15,443,415 | ...2,375.9100 | .....ccccoourrurrrurces (467 415) | e (73327T1) || e (733,271)] ......(265,856)
EQ
HSBC SP500 CALL SHORT 1/18/2018............... Index Annuity NA......... INDEX | HSBC.......ccovvev. 1IE8VN30JCEQV1H4RS804...... 01/23/2017(01/18/2018| ............8 | .....1,872,040 | ...2,340.0500 | ......ccccoooeeeemeruccc | worrrmuens (ST — TST) (111,737) | ........ (42,361)
EQ
HSBC SP500 CALL SHORT 1/18/2018............... Index Annuity. N/A......... INDEX | HSBC......ccoovvvevc. 1IE8VN30JCEQV1H4R804...... 01/23/2017[01/18/2018] .....ccccce2 | covvecs 469,146 | ....2,345.7300 (11024 N I (13,621) | oo [ covvrvreeed (13,621) (8,019)
EQ
HSBC SP500 CALL SHORT 2/2/2018.................. Index Annuity NAA......... INDEX | HSBC..........ccccoeeoe 1IE8VN30JCEQV1H4R804...... 02/03/2017(02/02/2018| ......... 7 | .....4,039,132 | ...2,375.9600 | .....cccoovrrerereruucre 135,150) | o ....(203,246) | ... [ coovveee. (203,246) | ........ (68,096)
EQ
HSBC SP500 CALL SHORT 2/2/2018.................. Index Annuity NA......... INDEX | HSBC......cccvvvev. 1IE8VN30JCEQV1H4RS804...... 02/03/2017(02/02/2018| ............5 | .....1,191,210 | ....2,382.4200 | ......cccooooeeeerrriccc | worrrmnen (11,515) (25,140) | ... (25,140) | ........ (13,625)
EQ
HSBC SP500 CALL SHORT 2/15/2018............... Index Annuity. NA......... INDEX | HSBC.......cocvvvevc. 1IE8VN30JCEQV1H4RS804...... 02/16/2017(02/15/2018| ..........70 | ...17,062,570 | ...2,437.5100 | ...ccocooevuucreruunuccc | vovere (530,600) | ..vovevvverererererinns ....(588,585) | ... [ ccocvcee. (588,585) | ........ (57,985)
EQ
HSBC SP500 CALL SHORT 2/16/2018................ Index Annuity NAA......... INDEX | HSBC..........ccccoeooo 1IE8VN30JCEQV1H4R804...... 02/17/2017(02/16/2018| ..........61 | ....15,034,304 | ...2,464.6400 | .......cccooverereruncre o ABTT,346) | e ...(424,305) | ... [ v (424,305) | ........ (46,959)
EQ
HSBC SP500 CALL SHORT 2/16/2018................ Index Annuity NA......... INDEX | HSBC..........cccoene 1IE8VN30JCEQV1H4R804...... 02/17/2017(02/16/2018] ..........12 | .....2,974,368 | ...2,478.6400 | ......cccooommrerrrurer | covremnuc (12,924) (5,768)| ... (5,768)| ...........7,156
EQ
HSBC SP500 CALL SHORT 3/1/2018.................. Index Annuity N/A......... INDEX | HSBC.......cocvvvuvc. 1IE8VN30JCEQV1H4R804...... 03/02/2017{03/01/2018] ......... 130 |...32,369,350 | ...2,489.9500 | ...coovvvvvvucrininnens 100(1,007,500) | cooovvvevevevereririn n(779,209) [ o | (779,209) | .......228,291
EQ
HSBC SP500 CALL SHORT 3/1/2018..........ccc.... Index Annuity. NA......... INDEX | HSBC.....cccoovuvevc. 1IE8VN30JCEQV1H4RB04...... 03/02/2017[03/01/2018| ...........26 | ......5,489,028 | ...2,495.7800 | .....occooomuerumumuuccs | covurunen ((UJZ10) ) N I (11,903) | .co [ covverrcd (11,903) | ......... 48,937
EQ
HSBC SP500 CALL SHORT 3/2/2018.................. Index Annuity NAA......... INDEX | HSBC..........ccccoene 1IE8VN30JCEQV1H4R804...... 03/06/2017(03/02/2018] ...........25 | ......6,192,050 | ....2,476.8200 | ......ccccoowrrrrrrurees ceeeenne(189,125) [ - (166,977) [ | o (166,977) | ......... 22,148
EQ
HSBC SP500 CALL SHORT 3/2/2018.................. Index Annuity NA......... INDEX | HSBC......cocovvev. 1IE8VN30JCEQV1H4RS804...... 03/06/2017(03/02/2018| ............5 | ......1,240,505 | ...2,481.0100 | ....cccoooomucrevrcruccc | covrrunen (11,190) | oo | e (4,040) [ ... | v (4,040)] ..........7,150
EQ
HSBC SP500 CALL SHORT 3/15/2018............... Index Annuity NA........ INDEX | HSBC..........ccccoeeoo 1IE8VN30JCEQV1H4R804...... 03/16/2017(03/15/2018] ......... 102 | ...25,375,866 | ...2,487.8300 | ...cooovvvvvcicvernnes ceeenen(TATA56) [ o (659,956) | ... | ccove (659,956) | ......... 87,500
EQ
HSBC SP500 CALL SHORT 3/15/2018................ Index Annuity NA......... INDEX | HSBC..........ccccoenee 1IE8VN30JCEQV1H4R804...... 03/16/2017(03/15/2018] ...........18 | .....4,488,228 | ....2,493.4600 (35,262) | cvvevvvereerrererieins | e (11,668) | ... | cooevee (11,668) 23,594
EQ
HSBC SP500 CALL SHORT 3/29/2018............... Index Annuity. NA......... INDEX | HSBC......cccovvev. 1IE8VN30JCEQV1H4RS804...... 04/03/2017(03/29/2018| ..........96 | ....23,517,984 | ...2,449.7900 | .....coovvvrrrrrrurcre ceeeene(691,104) [ (858,104) | ... [ .ccoec.. (858,104) | ......(167,000)
EQ
HSBC SP500 CALL SHORT 3/29/2018............... Index Annuity. N/A......... INDEX | HSBC......ccoovvvevc. 1IE8VN30JCEQV1H4RB04...... 04/03/2017(03/29/2018| ..........28 | .....5,893,348 | ...2,461.9100 | ....coccooomueruuuuuuccs | covuuunnn (0TS [N I (61,566) | ... [ cooovrrcc (61,566) | ........ (10,550)
EQ
HSBC SP500 CALL SHORT 7/14/2017................ Index Annuity NAA........ INDEX | HSBC...........cccoeeo 1IE8VN30JCEQV1H4R804...... 07/18/2016(07/14/2017] ......... 104 | ...23,275,720 | ....2,238.0500 | ........ (EHIATT:10) ) ORI [N cee(1,924,456) | ... | .......(1,924,456) | ......(961,883)
EQ
HSBC SP500 CALL SHORT 11/2/2017...........c.... Index Annuity NA......... INDEX | HSBC.........cccoene 1IE8VN30JCEQV1H4R804...... 11/03/2016] 11/02/2017] ..........65 | ....14,332,240 | ....2,204.9600 | ........ (492,213) | coooorrerrerrevnnes | v | v (1,531,902) [ ... [ ccoeen (1,531,902) | ......(598,992)
EQ
HSBC SP500 CALL SHORT 11/2/2017................ Index Annuity. N/A......... INDEX | HSBC......cccovvevc. 1IE8VN30JCEQV1H4RS804...... 11/03/2016] 11/02/2017] ..........22 | .....4,869,876 | ....2,213.5800 (50,518) (335,893) | ... | .......... (335,893) | ......(179,454)
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Description
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HSBC SP500 CALL SHORT 11/3/2017

HSBC SP500 CALL SHORT 11/3/2017

HSBC SP500 CALL SHORT 11/15/2017

HSBC SP500 CALL SHORT 11/15/2017

HSBC SP500 CALL SHORT 11/16/2017

HSBC SP500 CALL SHORT 11/16/2017

HSBC SP500 CALL SHORT 11/17/2017

HSBC SP500 CALL SHORT 11/17/2017

HSBC SP500 CALL SHORT 12/1/2017

HSBC SP500 CALL SHORT 12/1/2017

JPM SP500 CALL SHORT 1/3/2018,

JPM SP500 CALL SHORT 1/4/2018,

JPM SP500 CALL SHORT 1/4/2018.

JPM SP500 CALL SHORT 1/12/2018

JPM SP500 CALL SHORT 1/17/2018

JPM SP500 CALL SHORT 1/17/2018

JPM SP500 CALL SHORT 2/1/2018.

JPM SP500 CALL SHORT 2/1/2018,

JPM SP500 CALL SHORT 3/16/2018

JPM SP500 CALL SHORT 3/16/2018

JPM SP500 CALL SHORT 3/16/2018

JPM SP500 CALL SHORT 4/3/2018,

2 3 4 6 7 8 9 10 1 12 13 14 16 17 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized Current to Carrying Credit | Effectiveness
Schedule|  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 | / Exhibit | 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-
Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) ) | Accretion Items Exposure Entity end (b)
EQ
Index Annuity NA........ INDEX 1IE8VN30JCEQV1H4R804 11/04/2016] 11/03/2017] ..........17 | ......3,695,596 | ....2,173.8800 (QEEHISHDY [N IR ceerene(449,305) [ . | e (449,309) | ......(171,079)
EQ
Index Annuity NA........ INDEX 1IE8VN30JCEQV1H4R804 11/04/2016] 11/03/2017] ............9 | .....1,959,741 | ....2,177.4900 (30,465) coerenen(171,680) | oo [ e (171,680) (85,479)
EQ
Index Annuity. N/A......... INDEX 1IE8VN30JCEQV1H4R804 11/16/2016] 11/15/2017] ..........85 | ...14,607,905 | ....2,247.3700 (569,725) (1,296,675) | ... | ....... (1,296,675)| ......(512,519)
EQ
Index Annuity NA......... INDEX 1IE8VN30JCEQV1H4R804 11/16/2016] 11/15/2017] .........17 | ......3,837,648 | ....2,257.4400 | .......... (51,200) (207,147) | ceo [ v (207,147)| ......(117,751)
EQ
Index Annuity. NA......... INDEX 1IE8VN30JCEQV1H4R804 11/17/2016] 11/16/2017] .........48 | ...10,974,384 | ....2,286.3300 (ECZTORGIST0) ORI [N (T99113) | | e (799,113)] ......(319,529)
EQ
Index Annuity. N/A......... INDEX 1IE8VN30JCEQV1H4R804 11/17/2016] 11/16/2017| .........14 | .....3,216,976 | ....2,297.8400 | .......... (P2 KT Y N (115125) | | e (115,125) | ........ (67,943)
EQ
Index Annuity NAA......... INDEX 1IE8VN30JCEQV1H4R804 11/18/2016) 11/17/2017] ..........19 | .....4,336,446 | ....2,282.3400 (141,864) (322,740) | ... (322,740) | ......(128,497)
EQ
Index Annuity. NA......... INDEX 1IE8VN30JCEQV1H4R804 11/18/2016) 11/17/2017] ...........8 | .....1,374,918 | ...2,291.5300 | .......... (12,075) (51,558) | ... [ cevvvvre (51,558) | ........ (29,561)
EQ
Index Annuity NA......... INDEX 1IE8VN30JCEQV1H4R804 12/02/2016] 12/01/2017] ........ 122 | ...27,867,240 | ....2,284.2000 (1,019,810) | cocvovvvevevevnvevevenns [ s (2,090,523) | ... | ...c... (2,090,523) | ......(815,458)
EQ
Index Annuity NAA......... INDEX 1IE8VN30JCEQV1H4R804 12/02/2016] 12/01/2017] ..........25 | .....5,735,325 | ....2,294.1300 | .......... (64,450) (236,237) | ... (236,237) | ......(138,245)
EQ
Index Annuity NA......... INDEX TH6GLXDRUGQFU57RNE97. | 01/04/2017]01/03/2018] ..........27 | ......6,326,883 | ...2,343.2900 [ ...cccoovvrrrrrerrierere (91,699) | cvvovvvevercrrrenees (181,385) [ .. | coovvee (181,385) | ........ (89,686)
EQ
Index Annuity. N/A......... INDEX 7TH6GLXDRUGQFU57RNE7. |01/05/2017|01/04/2018| ..........61 | ....14,552,160 | ...2,385.6000 | .........cccocrurcruncre ceeeeee (BT BTO) | ....(637,036) | ... [ ccocvee. (637,036) | ......(219,460)
EQ
Index Annuity. NA......... INDEX 7TH6GLXDRUGQFU57RNEY7. |01/05/2017|01/04/2018| ..........18 | .....4,315,176 | ....2,397.3200 (VZEX15)] I N (47,825) | ... [ covverrced (47,825) ........ (19,889)
EQ
Index Annuity NAA......... INDEX TH6GLXDRUGQFU57RNE97. | 01/17/2017]01/12/2018] ..........21 | .....5,009,130 | ....2,385.3000 [ ....ccoovrrrrrrerrerere (43,050) (80,618)]| ... (80,618)] ........ (37,568)
EQ
Index Annuity. NA......... INDEX 7TH6GLXDRUGQFU57RNEY7. |01/18/2017{01/17/2018] ..........45 | ....10,671,795 | ...2,371.5100 (320,850) (528,895) | ... (528,895) | ......(208,045)
EQ
Index Annuity. NA......... INDEX 7H6GLXDRUGQFU57RNEY7. |01/18/2017{01/17/2018| ............8 | .....1,901,744 | ...2,377.1800 | ....covreuururcuuncre (RICT:0LY [T I (34,237) | oo [ oo (34,237) | ....... (17,429)
EQ
Index Annuity NA......... INDEX TH6GLXDRUGQFU57RNE97. | 02/02/2017]02/01/2018] ......... 152 |...36,154,720 | ...2,378.6000 | ......covcooccrevercnens 1e(1,105,040) | oo (1,794,773) cen(1,794,773) | ......(689,733)
EQ
Index Annuity. NA......... INDEX 7TH6GLXDRUGQFUS7RNES7. |02/02/2017{02/01/2018] ..........24 | ......5,734,944 | ...2,389.5600 | .........cocoerrrrrrrcre (CYAY()] I— crerenn(107,248) | | e (107,248) | ........ (64,672)
EQ
Index Annuity. N/A......... INDEX 7TH6GLXDRUGQFU57RNE7. |03/17/2017{03/16/2018| ..........18 | ......4,457,646 | ...2,476.4700 | .....cocooverencruncre ceeeeee(138,080) [ e coenenenn(128,523) | oo [ e (128,523) 9,537
EQ
Index Annuity NAA........ INDEX TH6GLXDRUGQFU57RNE97. | 03/20/2017]03/16/2018] ...........5 | .....1,232,990 | ...2,465.9800 [ ....ccccoorvvvririurece (10,535) | coveveverereneecrcreeees | cevrereeceend (7A28) [ ... | coovveeeeenen(7,128) | ..........3,407
EQ
Index Annuity. NA......... INDEX THB6GLXDRUGQFU57RNE97. | 03/20/2017]03/16/2018] ..........11 | .....2,695,451 | ...2,450.4100 | ...cccoovvrrrrrerrierere (90,780) (93,769) | ... (93,769) (2,988)
EQ
Index Annuity. N/A......... INDEX 7TH6GLXDRUGQFUS7RNEY7. | 04/04/2017| 04/03/2018] ..........44 | ...10,909,448 | ...2,479.4200 | ........ccccocouvevuncre ceeeeei(282,968) | ciererenn(330,086) | ... | ... (330,086) | ........ (87,118)
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statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
EQ
JPM SP500 CALL SHORT 4/3/2018.........cccocuevv.ee Index Annuity NA........ INDEX | JP MORG............. TH6GLXDRUGQFUS7RNES7. | 04/04/2017(04/03/2018] ............8 | ......1,995,296 | ....2,494.1200 (5,568) (9,623)] ... (9,623)] ..........(4,055)
EQ
JPM SP500 CALL SHORT 4/13/2018.................. Index Annuity. NA........ INDEX | JP MORG........... 7TH6GLXDRUGQFUS7RNEY7. |04/17/2017|04/13/2018| ..........87 | ....20,959,083 | ...2,409.0900 | ......cococvcrereruncre ceeeeeiT13,226) [ i | (1,025,750) | ... | ....... (1,025,750) | ......(312,524)
EQ
JPM SP500 CALL SHORT 4/13/2018................... Index Annuity. N/A......... INDEX | JP MORG............ 7TH6GLXDRUGQFUS7RNE7. |04/17/2017|04/13/2018| ..........29 | .....7,010,605 | ...2,417.4500 | ....ccccooomueremmmuuccs | vovurunnn (VCTIC) ) — -(142919) | oo [ v (142,919) | ........ (64,445)
EQ
JPM SP500 CALL SHORT 8/3/2017........ccoueveveee Index Annuity NA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNE97. | 08/04/2016]08/03/2017] ...........20 | .....4,542,440 | ...2,271.2200 | ....... (122,300) | woooovveerrvrreiiin | s .(313,486) [ ... | oo (313,486) | ......(151,963)
EQ
JPM SP500 CALL SHORT 8/3/2017............cocuenene Index Annuity. NA......... INDEX | JP MORG............. TH6GLXDRUGQFUS7RNEY7. | 08/04/2016(08/03/2017] ............9 | .....2,051,811 | ...2,279.7900 | .......... (14,625) | coovvvvveeereereercreees | v | cevevennee (17,764) | ... [ coovevred (17,764) ....... (11,422)
EQ
JPM SP500 CALL SHORT 8/16/2017................... Index Annuity NA........ INDEX | JP MORG............. 7TH6GLXDRUGQFU57RNES7. | 08/17/2016]08/16/2017] ............8 | .....1,812,224 | ....2,265.2800 (60,776) (130,727) [ | (130,727) | ....... (61,145)
EQ
JPM SP500 CALL SHORT 8/16/2017................... Index Annuity. NAA......... INDEX | JP MORG............. 7TH6GLXDRUGQFU57RNES7. | 08/17/2016]08/16/2017] ............2 | woocouees 457,412 | ....2,287.0600 (3,270) (4,640) | ... (4,640) (2,862)
EQ
JPM SP500 CALL SHORT 8/17/2017................... Index Annuity. NA......... INDEX | JP MORG............. 7TH6GLXDRUGQFUS7RNEY7. |08/18/2016|08/17/2017] ..........18 | .....4,126,248 | ...2,292.3600 | ........ (G2 I0) ) R [N ....(248,954) | ... ccccoec. (248,954) | ......(116,631)
EQ
JPM SP500 CALL SHORT 8/17/2017................... Index Annuity. NA......... INDEX | JP MORG............ 7TH6GLXDRUGQFU57RNEY7. | 08/18/2016(08/17/2017] ............9 | ......2,067,912 [ ...2,297.6800 | .......... (12,890) | covvvveecrerrcecerrreees | evvvivviivinssevensnnns | v (10,217) | cco [ cevvvereeed (10,217) (3,933)
EQ
JPM SP500 CALL SHORT 9/1/2017........ccoeuvevs Index Annuity NAA......... INDEX | JP MORG............. 7H6GLXDRUGQFU57RNE7. | 09/06/2016/09/01/2017] ......... 100 | ...22,635,300 | ....2,263.5300 | ........ UAATRVLVI0) N RN [N w(1,682,165) | ... | .......(1,682,165) | ......(751,559)
EQ
JPM SP500 CALL SHORT 9/1/2017.......ccvevcvcvenes Index Annuity NA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNES7. | 09/06/2016]09/01/2017] ..........25 | ......5,680,225 [ ...2,272.0900 [ .......... (47,950) | covoorererrerrevininen | e reerenee(118,935) [ oo [ e (118,935) | ........ (78,655)
EQ
JPM SP500 CALL SHORT 9/29/2017................... Index Annuity. N/A......... INDEX | JP MORG............ 7H6GLXDRUGQFUS7RNE97. | 10/03/2016{09/29/2017] ......... 113 | ...25,475,398 | ....2,254.4600 | ........ (837,895) | .covvvvvvvvverrrrrneens [ oviriniiisinniinininins [ e (2,066,788) | ... | ....... (2,066,788) | ......(856,206)
EQ
JPM SP500 CALL SHORT 9/29/2017................... Index Annuity. NA......... INDEX | JP MORG............. 7TH6GLXDRUGQFU57RNE7. | 10/03/2016(09/29/2017| ..........24 | ......5,416,368 | ...2,256.8200 | .......... (49,656) (201,324) | ... [ v (201,324) | ......(125,365)
EQ
JPM SP500 CALL SHORT 10/3/2017.......cccvveveee Index Annuity NAA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNE97. | 10/04/2016] 10/03/2017] ..........43 | ....9,635,440 | ...2,240.8000 | ........ (CHESII0[0) ) ORI IR ceerenne(841,993) [ e [ e (841,993) 1 ......(345,335)
EQ
JPM SP500 CALL SHORT 10/3/2017................... Index Annuity. NA......... INDEX | JP MORG........... TH6GLXDRUGQFUS7RNEY7. | 10/04/2016 10/03/2017] ..........12 | ......2,705,040 | ....2,254.2000 (82,380) v (104,534) | L | (104,534) (65,438)
EQ
JPM SP500 CALL SHORT 10/13/2017................ Index Annuity. NA......... INDEX | JP MORG............ 7H6GLXDRUGQFUS7RNE97. | 10/17/2016[ 10/13/2017] ......... 108 | ...23,947,920 | ...2,217.4000 | ....... (857,844) | ...ooovvvvvvecrrrrrncens [ oririiiiiniiniiiininnns [ e (2,366,476) | ... | ....... (2,366,476) | ......(943,308)
EQ
JPM SP500 CALL SHORT 10/13/2017................ Index Annuity NA......... INDEX | JP MORG............. TH6GLXDRUGQFU57RNES7. | 10/17/2016] 10/13/2017] ..........22 | .....4,896,452 | ...2,225.6600 | .......... (57,860) (291,828) | ... | ccovvee (291,828)] ......(164,112)
EQ
JPM SP500 CALL SHORT 12/1/2017.................. Index Annuity. NA......... INDEX | JP MORG............. 7TH6GLXDRUGQFUS7RNEY7. | 12/05/2016 12/01/2017] ..........27 | ......6,061,554 | ...2,245.0200 | ........ (297,621) (651,924) | ... [ e (651,924) | ......(210,573)
EQ
JPM SP500 CALL SHORT 12/1/2017................... Index Annuity NA........ INDEX | JP MORG............. 7TH6GLXDRUGQFU57RNES7. | 12/05/2016]12/01/2017] ............5 | .....1,126,620 | ....2,253.2400 (25,760) (66,471)] ... (66,471)] ........ (37,332)
EQ
JPM SP500 CALL SHORT 12/15/2017................ Index Annuity. NAA........ INDEX | JP MORG............. TH6GLXDRUGQFUS7RNES7. | 12/19/2016]12/15/2017] ........19 | ......4,389,304 | ...2,310.1600 (220,020) (292,957) | ... (292,957) | .....(111,433)
EQ
JPM SP500 CALL SHORT 12/15/2017. Index Annuity. NA.... INDEX | JP MORG............. THB6GLXDRUGQFUS7RNES7. | 12/19/2016] 12/15/2017 9 ]....2,088,540 | ...2,320.6000 | .......... (48.600) | .oovovooovvoveeeeeiesess | i [ (66,802)] ... (66,802)] ........ (37,277)
0509999. Total-Written Options-Hedging Other-Call Options and Warrants ..(12,812,844) ] ...(13,487,496) 01... (47,701,847) |XX] .....(47,701,847) | (16,590,899) 0 0 0 XXX XXX
0569999. Total-Written Options-Hedging Other. ..(12,812,844) ] ...(13,487,496) 01... (47,701,847) |XX] .....(47,701,847) | (16,590,899) 0 0 0 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial 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) B./AC.V. ) | Accretion Items Exposure Entity end (b)
0789999. Total-Written Options-Call Options and Warrants. ...(12,812,844) | ...(13,487,496) 0. (47,701,847) [XX] .....(47.701,847) | (16,590,899) 0 0 0 0 XXX XXX
0849999. Total-Written Option: ...(12,812,844) | ...(13,487,496) 0]... (47,701,847) |XX] .....(47,701,847) | (16,590,899) 0 0 0 0 XXX XXX
Forwards - Hedging Other
FX Forward - Short EUR.........oovvvvcniereeceneirinns EUR Denominated Debt Securities.............c......... | EUR........ 1IE8VN30JCEQV1H4R804...... 04/26/2017]107/26/2017| .vcooevreere | vever 711,061 0.9155 (33,366) | ... (33,366) | ........ (33,366) 949
Luiieiny
FX Forward - Short EUR.............cccovmmmervevrecirinnns EUR Denominated Debt Securities...................... | EUR........ 1IE8VN30JCEQV1H4R804...... 04/25/2017(07/26/2017] .........ccoo.. | -.....2,741,875 0.9118 ceerenne(116,908) [ oo [ oo (116,908) | ......(116,908) 3,659
Luiieiny
FX Forward - Short BRL.............c.coemmmeecrrvevinirnnns BRL Denominated Debt Securities....................... BRL........ 1IE8VN30JCEQV1H4R804...... 04/25/2017(07/26/2017] .................| ....13,305,408 3.2265 381,812 | .| o 381,812 | .......381,812 JROSPOOOOOON I O (<1 OPPRRPUOORY PSR OOON
Cunneny
FX Forward - Short MXN...........cc.cocrmmencrrrevennrnnnns MXN Denominated Debt Securities..................... | MXN....... 1IE8VN30JCEQV1H4R804...... 04/25/2017(07/26/2017| .....cccccvvvvers | 02,177,308 | ......... 19.1700 ceerenen(122,463) [ oo [ e (122,463) | ......(122,463) 2,906

Cuneiy

FX Forward - Short BRL. BRL Denominated Debt Securities.

. 1IE8VN30JCEQV1H4R804...... 04/25/201707/26/2017] ... 978,460 3.2265 28,078 | ... 28,078 28,078 | .o | v | e | e LRCIULCIN [N [

Y
Cuneny

FX Forward - Short GBP. GBP Denominated Debt Securities. A 1IE8VN30JCEQV1H4R804 06/20/2017]09/19/2017 110,164,592 (332,211) | ... (332,211) 332,211) 23,942

FX Forward - Short EUR. .| EUR Denominated Debt Securities. - . 1IE8VN30JCEQV1H4R804...... 06/20/2017]09/19/2017] ... .....5,031,668 (130,160) | ... | covveeennd (130,160) | ......(130,160) e 11852 | e | i
FX Forward - Short GBP..........cccocvcmrrvereeriiinens GBP Denominated Debt Securities 1Y oo 1IE8VN30JCEQV1H4R804...... 06/26/2017109/19/2017 | «.cooovrvrerene | cevernnes 509,044 | ....cc...0.7838 | coveoovereeervrriins [ v | v | e (11,491) | | oo (11,491 | ........ (T1A91) | e [ e | e | e 1,199 | oo | e
FX Forward - Short AUD.............ommmerreerevniininenns AUD Denominated Debt Securities...................... | AUD......... L 1IE8VN30JCEQV1H4R804...... 06/20/2017{09/19/2017| ......c0cvveeers | -.....8,422,001 (85,289) ]| ... (85,289) (85,289) e 19,837 | e | e
FX Forward - Short CAD.............oommmeereereesririinnes CAD Denominated Debt Securities....................... | CAD........ L 1IE8VN30JCEQV1H4R804...... 06/20/2017[09/19/2017 | .ovvvvvvvvvrene | 20000:2,972,598 | v 1.3254 | v | evvvnnirnnseneenreniins | oo | e (72,013) | oo | e (72,013) | ........ UZANEK) [T NIRRT RTINS 7,002 | v | e
FX Forward - Short NZD..........covvveveuermrnnerrreneennns NZD Denominated Debt Securities............cc......... NZD........ X’u“mm 1IE8VN30JCEQV1H4R804...... 06/20/2017{09/19/2017| ....covecvvvveers | - 3,117,145 ] ...........1.3833 (33,547) | ... (33,547) RKECTY [NRPITIION INOPPISIORRIITY RPN ISV AT [T [,
FX Forward - Short NOK. NOK Denominated Debt Securities NOK...... |y 1IE8VN30JCEQV1H4R804...... 06/20/2017{09/19/2017 .....3,561,346 8.5507 (99,176)] ... (99,176)] ........ (99,176) 8,388

12229999. Total-Forwards-Hedging Other. 0 0 0 (626,734) |XX] .......... (626,734) | ......(626,734) 0 0 0].... 106,137 XXX XXX
1269999. Total-Forward: 0 0 0 (626,734) |XX] .......... (626,734) | ......(626,734) 0 0 0. 106,137 XXX XXX
1409999. Total-Hedging Other. ...11,380,893 | ...17,479,745 0 |....37,710,591 |XX] ...... 37,710,591 | ...7,929,594 0 0 0. 106,137 XXX XXX
1449999. TOTAL... ...11,380,893 | ..17,479,745 | ...ccccccononnnnc 0 |....37,710,591 |XX] ...... 37,710,591 | ...7,929,594 0 0] 0 | 106,137 XXX XXX
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statement as of June 30, 2017 ofthe R@liance Standard 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 2
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
Long Futures
Hedging Other

BMF US DOLLAR FUT AUG | Brazillian Denominated Debt
UCQT..... [ .o 450 |..... 22,500 |17 Securities N/A......... Currency |08/01/2017| BOVESPA............. 4GTK5S46E6H318LMDS44 | 06/29/2017) ..1,009.8110 |..1,009.5833 374 e | [ i | cnenn(5,124) | cin(5,124) | o 3,784,384 | .o | i 50
12829999, T0tal-LONG FUIUMES-HEAGING DI ... ettt ottt ettt st h ek st h et ee 10k e 08 heeheeEehsees 48ee1eheeEoeEeEs e e EoEE e eh e EeEE oL s eE e EeEE 421 £ E e E 4L 0o L8 01 eEHeE L1 L0 h 4oL 8 o011 h L1 o1 h bbb et en sttt v 13,174 0 0 0 0. (5124)] .............(5,124) | ..... 3,784,384 XXX XXX
1329999, TOILONG FUIUES. ... ertutesersetessess s et sess st eeseee s ees e 8 £E8 4888184884 E 18£8 14844884 E 8408481884408 4EEE 150 L4 18EEEHHE LR R4 EE L8 1R E L8R £EE R84 EHE L84 EE £ LE 18Rkt nnts | cessnniens 13,174 0 0 0 0 [ n(5124) | oo (5,124) | ... 3,784,384 XXX XXX
Short Futures
Hedging Other
TYUT.oooo | e 182 | ...182,000 | US 10 YR NOTE FUT SEP 17 | Corporate Debt Securities....... N/A......... Interest... |09/30/2017 | CBT.......ccccoeuuevrrunes 549300EX04Q2QBFQTQ27 |05/23/2017 | .....125.8339 |..... 125.5313 | ... T8A88 | oo [ | e | e | s 55,086 | ............ 55,086 | ........ 209,300 | ..oovieiiiriiniis | v, 1,000
US LONG BOND (CBT) SEP
USUT..... [ oo 45 | ... 45,000 |17 Corporate Debt Securities....... N/A......... Interest... |09/20/2017 | CBT......coccosvuraninnnas 549300EX04Q2QBFQTQ27 |05/23/2017] .....152.5313 | ..... 153.6875 | ..o 41,063 | e [ e | s (52,031) [ .ovvenees (52,031) | .eovvee LTSIV R [ 1,000
13429999. Total-Short Futures-Hedging Other 119,551 0 0 0 0] 3,055 | 3,055 | i 351,050 XXX XXX
1389999. Total-Short Futures. ..119,551 0 0 0 0 .......351,050 XXX XXX
1409999. Total-Hedging Other. . s . . 132,725 0 0 0 0] .n(2,070) [ .....c0...(2,069) | ... 4,135,434 XXX XXX
1449999, TOTAL....oouiiiiiiiieiinistiieiiessiesi st sissessssssssseest st esesssssssssns 132,725 0 0 0 0| .ieeene(2,070) | ... .(2,069) | ... 4,135,434 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
........ 447,400 .(96,350) | ........351,050
TOLBI INEE SN DBPOSIES. ...t eeieeereseee et steseeeseeseesteeseeseeseeeeseesee et eeseeseteeseseesee et eeseeseesesseseeseeeteesenseesessesanse | eesekessessessssessessessesassessesaesaesessessessesaetesseeseseeseseeseteeteesee et oeseesee et eeeeeseEeeseseesee et aeteesessessesansessess | £4etsessesessessesonsossessessntassessetanssesessee et seteet et et seteeses et et entesset et ensan et ntantensensnssnsantensnsans | sessiess 447,400 .(96,350) | ......... 351,050




statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999. Aggregate Sum of Exchange Traded . ettt r e tets eetaeaesese et et et n et en e aennaes XXX XXX XXX e 351,050 |.coovrneeee | ..351,050 | .o 132,725 ‘ oo | e 4,135,434 | oo
NAIC 1 Desi
Bank of AMETICa. ..o B4ATYDEB6GKMZO031MB27 | Y. N ..30,337,683 (13,357,222) | coovveevveinne 16,980,461 | ...ccoovrerrnnnn 30,337,683 (13,357,222) | ..o 16,980,461 | oo | e 0
CITh bbb E570DZWZT7FF32TWEFAT6 | Y. N ...7,610,534 (4,201,779) 3,408,755 ..7,610,534 ....(4,201,779) . et | s 0
HSBC Bank.......ccccvverernrireiniineenes 1IE8VN30JCEQV1H4R804... | Y. N 25,202,533 (16,651,670) 8,550,863 25,202,533 ...(16,651,670) | .....................8,550,863 | ..... 106,137 | eveeeeeiceenine 106,137
JP MOPGAN. ... TH6GLXDRUGQFU57RNEY7| Y N . 23,298,312 (14,527,800) 8,770,512 23,298,312 ..(14,527,800) | ..ovvvrennneerenn 8,770,512 | oo | s 0
0299999, TOtal NAIC 1 DESIGNALION. ... vvorvrresresstisseissssss s ses sttt 0]. ..86,449,062 (48,738,471) 37,710,591 86,449,062 ...(48,738,471) | oo 37,710,591 ] .. 106,137 | o 106,137
0999999. Gross Totals.. . 0 ..86,800,112 .(48,738,471) 38,061,641 86,581,787 48,738,471) 4,241,571
1. Offset per SSAP No. 64.... O TP PP P PO PO PO PO PP PP PP PO PR PP PP PPTOPRTRPPROTON .48,111,737 (48,111,737)
2. Net after right of offset per SSAP No. 64 OO OSSO TSR R PP [PTTRRR 38,688,375 | ..o (626,734)

8030
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statement as of June 30, 2017 ofthe R@liance Standard 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 (I,Vorlv)

Collateral Pledged by Reporting Entity

GOldMaN SACKS.......vvurerriierieie s S81F8KH4TAEYTPUWI149..... CASH.......coovverrinae CASH.....ovoieeeeieeies S [P 351,050 | ........... 351,050 | ... 351,050

Itau' Securities... ... SH5XJI2USXWL4UIKDF77..... 2,981,517 | 3,532,826 | ...... 2,961,828

Itau' Securities... .... 5H5XJI2USXWL4UIKDF77..... 8,000 |...... 6,808,641 | 08/15/2026. | .....covvveiviinrinns

0199999, TORAIS. ......rereeesresisieeiseeee e s st b ket E 001 oLk 6 eEEE 0L eEEE R E LR f L E L LR E L f e E LR E LR EEE L f LR R LR E kR fEfeEE L bRt nnsnnssnnsensennensensssnnsensennnees | e 10,0T0,8TT | i, 3,891,876 | oo 10,121,518 XXX XXX




statement as of June 30, 2017 of e Re@li@ance Standard Life Insurance Company

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of June 30, 2017 of the

Reliance Standard 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 Mellon Chicago, IL 29,831,448 23,113,571 | e 134,615,595 | XXX
Camden National Bank. Camden, ME 3,096,909 3,614,906 4238454 | XXX
Camden National Bank Camden, ME 0 5,580,342 6,501,347 8,543,594 [ XXX
Regions Bank Birmingham, Al 8,064,651 8,064,651 8,064,651 | XXX
US Bank St. Paul, MN 3,140,262 1,799,374 2,078,754 [ XXX
Univest Bank and Trust Company............c.c..cooevvevenenens Souderton, PA, 2,286,179 2,286,179 2,286,179 | XXX
Key Bank Cincinnati, OH. 1,500,000 1,500,000 1,500,000 | XXX
BB&T. Moorestown, NJ 1,105,376 1,095,688 1,391,985 | XXX
State Street Bank Boston, MA. 1,041,473 712,670 700,088 | XXX
Wells Fargo Bank Philadelphia, PA e (41,382,230) [ ... (36,449,934) | .......... (45,250,643) | XXX
0199998. Deposits in.....3 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 165,520 166,488 167,428 | XXX
0199999. Total Open Depositorie: XXX XXX 0 (U [ 14,429,930 | ..ccovs 12,404,940 | ........... 118,336,085 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 (V] 14,429,930 | ... 12,404,940 | ............ 118,336,085 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 2,126 2,120 2,261 | XXX
0599999. Total Cash XXX XXX 0 0 4,432,056 2,407,060 .118,338,346 | XXX

QE12
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statement as of June 30, 2017 ofthe R@liance Standard Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

NONE






