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Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
T BONAS ettt nrenn | fnetennenns 30,933,738,570 | ..oveeeeieerereeereirene | e 30,933,738,570 | ..cvvuvne 30,555,287,396
2. Stocks:
2.1 PrEferred STOCKS. ...ttt ettt ssentns | essesseneeenns 265,562,519 | ..o | e 265,562,519 | ..oovvriene 240,692,593
2.2 COMMON SIOCKS. ....rvuvrrererresresssesseessssesssssssasessssssssessessssssessesssssnsssssessesssssessessanssnssnsss | sessessesssnssns 954,977,937 | ..ooveeeeeerenereereneees | e 954,977,937 | covvveen 941,897,407
3. Mortgage loans on real estate:
3 FISEIENS et ntens | eernienseenne 995,632,135 | ..o | e 995,632,135 | ..covvenvne 1,012,500,837
3.2 Other than firSEHENS.........ccierrieiirrrereeeesi et senis | seteseseesssess s nsssnees | setesssssness s nessnessnens | sesisesssesinesesene e resenens (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUIMDIANCES). ... errer e eeeeseiseeseeeeseesesseessesseesesssesseesessessese e st ess s e ssessess e ssessessenssnssesss | seessessessasssnssassassssssestassns | sressesssssssssessossnsssnssessansnne | sesessssssessessssnsssessessnnens [0 OO
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES)......cveveiicviciiie ettt st bbb ssessenas | sbsssssensssnaan 96,291,705 | ..ooovveereeeeeeeeeeeeereeens | eeeveeieverenenns 96,291,705 | coovevvrrrene. 96,793,633
4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......erveeereireeeeieiseesseeeeesesseees | eeeesessssesessessesssssssestasis | sressesssssessassasssssessessassns | sssessssssessessssssssessassasens [0 TR
5. Cash ($.....(9,609,524)), cash equivalents ($.....658,717,903)
and short-term investments ($.....606,904,374)..........c.coovreueerrereeeeeeeeeeeereeseeseeeesessessensns | coeeeieninns 1,256,012,753 | oo | cevevernis 1,256,012,753 | ....cvvvee 774,723,379
6. Contract loans (including $.......... 0 PrEMIUM NOES)......uevivireieiciereie et sssestessssnes | eressessesesnnees 93,541,612 | oo | e 93,541,612 | oo 94,901,577
7o DEIIVALIVES. .....oveereeeericeise sttt ettt nnnins | eesseeetieninas 629,702,586 | ......cooevvrmrrreerieenineriens | cereerineeennns 629,702,586 | .....occovnne. 194,812,888
8. Other iNVESLEA @SSELS..........cverurrirrerericirieesi sttt | eeeseenens 1,127,020,251 | coovorvecrieceeennns 1,000 | .o 1,127,019,251 | ........c... 1,089,279,479
9. ReCeiVabIES fOr SECUMHIES..........cvuuririiciicricieie ettt ssesnnes | coosesiesinesane 28,188,659 | ... | e 28,188,659 | ....cccooveviane 2,986,230
10.  Securities lending reinvested COIAETAl ASSELS..........ceieiciiiiecesre e | sresessssesesss s | essesessssesesssssssesessssssens | esessssesesiesessesesssssnsns {1 RN
11, Aggregate write-ins for iINVESEEA @SSELS..........ceviiiviiieieiciseesese s sntenes | stesesissessesssssssssensessnead (01 P [0 I {0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).......ovuurvierinecenermrrieiresesnerieesenens | ceveneeens 36,380,668,727 | ....ooovvvrcrircrirs 1,000 | ..o 36,380,667,727 | ........... 35,003,875,419
13. Title plants less §......... 0 charged off (for Title INSUFETS ONIY)........cveviveiieieieiiieiieeissieseiiees | cereisssessesiesssssssesessssssens | siesessssessesssssssssesssssseses | siessssessessesssssssessessssasee {1 TN
14.  Investment income due and 8CCTUEM............c.ocuuiiiiiiieiirciieieeeri i ssessis | eesisesenesones 304,971,229 | ..o 929,933 | .o 304,041,296 | ......coooeue 301,891,587
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cccccovvees | covvrevreirennnns 1,449,564 | .coovveveinns 9,319 | e 1,440,245 | ..o 1,470,741
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........cccovveerereinnes | corevereieirenns 9,970,109 | .oovvvvvviirennne 1,997,624 | .covveree 7,972,485 | oo 8,179,654
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (§.......... 0) ettt ettt sttt entns | arssestent st s st st s estentents | ersestestnsestentansestensentntns | essesssessestentens e sressentnes 0
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS.............ccvuieeveieeieieeecce et sniens | eveesessessesissnns 2,962,661 | .....cooeveriereiercreeeieeees | v 2,962,661 | ...cocvvverene 1,847,899
16.2 Funds held by or deposited with reinSured COMPEANIES............cccveuiviieeieiieieicieiieies | ceveieseseiis s ssssssssens | sesiesissesesssssssssesssssseses | soesessessesssssssssessessssssens 0 [
16.3 Other amounts receivable under reinSurance CoNracts...........ccoevveevevereeenseeereveeeenens | cevervveererenennnns 5,475,077 [ eoeeeeeeeeeeeeeeeeeeesirenes | ceveveeeveseniens 5,475,077 | oo 6,182,585
17. Amounts receivable relating to UNINSUIEA PIANS...........c.cceueieveciisiiciesieee e | covesesstese s sssessenes | essesssssssessesssessesssssssssens | evesissessesissessesesssesans 0 [
18.1 Current federal and foreign income tax recoverable and iNterest thEr€oN............ccccucivieeies [ e [ e ssenes | ceviesessese s snee [0 ORI
18.2 Net deferred taX @SSEt.........covuiiiiieieiie s | coonesinesinesi 20,155,455 | ... | s 20,155,455 | ....cooovviines 8,576,671
19.  Guaranty funds receivable or 0n depOSit.............ccccuiveieicicieieee e | sesesssseneieaan 2,320,707 | .ooeevererieeieeeeeieeees | v 2,320,707 | oo 2,320,707
20. Electronic data processing equipment and SOftWArE.............cc.cuvevereiiciiieciesiecseeseseienes | eveessiessessesensenns 700,527 | oo | oo 700,527 | woovveererirriinnns 902,056
21, Furniture and equipment, including health care delivery assets (§.......... 0)ereirirererieirrieseiiens | e | e | eressrese s nans (1 TR
22. Net adjustment in assets and liabilities due to foreign eXChanGe ratES.........cccvveiiirieieieiieis | e | cereiessesesssesessienes | sresiesessesessssssessessssenee {1 TN
23. Receivables from parent, subsidiaries and affiliates.............ccverevieeninieieseeeeesies | e 840,968 | ... | s 840,968 | ......ccoovvverrrennnn. 61,427
24. Health care (§.......... 0) and other amOouUNtS FECEIVADIE...........c.cveieiiieieiceee e | et sssesessssienes | eoesesssssssesssssstesessssessenss | ssesssssssessessssassessessnsenes {1 RN
25.  Aggregate write-ins for other than invested @SSEtS...........coerieieciesieese s | cersseesiesineas 773,397,153 | v 3,638,205 | ..ccvcvnnen. 769,758,948 | ..o 466,642,916
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGN 25)..........ovururieirireirnieeensisisessseseesssssssssssessssssssssssesssssessne | sessessenes 37,502,912,177 | oo 6,576,081 | ........... 37,496,336,096 | ........... 35,801,951,662
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........cceverueees | oveeerncineineenns 1,607,428 | ..o | e 1,607,428 | oooooenn 413,973
28.  Total (LINES 26 AN 27)......vurerereriieeeeisireessseseessessssssesssssssessssssesssssesssssessesssssessesssssssssessenes | soessessons 37,504,519,605 | ....ooooverrernenn 6,576,081 | ........... 37,497,943,524 | ........... 35,802,365,635
DETAILS OF WRITE-INS
.................................. L1 RN
.................................. 0
.................................. L1 RN
1198. Summary of remaining write-ins for Line 11 from overflow page...........cco.ewreerrunenreneineenninees | coveereeeeineineieesesenensennd [0 RN L0 0 [ oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE).......civeeririiierciiiecisie s | cvrsiessssssiesssssssensesssaees (01 P [ I {0 I 0
2501. Funds held @s COlALEIaL.............cceuevieieicecieeeceeeeeete ettt es st tenens | ereeessesassenas 405,477,673 | oo | e 405,477,673 | ...coovevee 103,287,866
2502. Company-0wned life INSUIANCE..........c.cceiiviiireieieiesiei ettt sssssssenes | sensessesssnes 196,087,054 | ....oooviveeereieeieiens | ereveiinienins 196,087,054 | ................ 194,679,618
2503. Interest rate swap collateral reCEIVADIE..............ccueveviveieeicicee s | envesesesnes 133,849,541 | ..o | e 133,849,541 | ... 134,895,575
2598. Summary of remaining write-ins for Line 25 from overflow page..........cccocvverenisieneseieniens | ovveeeieiiens 37,982,885 | ..o 3,638,205 | .cooverirnns 34,344,680 | .....cceovvnnee 33,779,857
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cocirrrrirerieisinemmesseiessenessesssssesnes | senssseeessenes 773,397,153 | oo 3,638,205 | ...oocoven: 769,758,948 | ....ccocvunnee 466,642,916




Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21.
22.

24,

25.
26.

28.
29.

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

37.
38.
39.

Aggregate reserve for life contracts $.....31,993,275,440 less §......... 0

included in Line 6.3 (including $.....15,180,697 MOGCO RESEIVE)...........c.rvrirvmriieiieiieiiesississssssssssssssssssss s
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE).......oeorererrireieisisseieess st et ssss s st
Contract claims:

4.1
4.2 ACCIENT AN NEAIN........cocvieieeiic ettt b bt een
Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 due and Unpaid............coceerenrirnrineineineisessissssesins
Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:

6.1 Policyholder's dividends/refunds to members apportioned for payment (including $.......... (O 11/10T4[¢10) ISR
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $.......... 0 MOACO).....eeeerereriienriseie e
6.3  Coupons and similar benefits (including §.......... 0 ModCO)....oeererieirreeeenes

Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....6,204,431, accident and health §.......... 0

and deposit-type contract funds $.......... 0 ettt a AR bbb bbbttt bbb nn
Commissions and expense allowances payable on reinsurance assumed.

General eXPENSES AUE OF BCCTUBH..........c..cvuiuuivieeisiiitese ettt st bbb s bbb s bbb bbb s st s bbb

Transfers to Separate Accounts due or accrued (net) (including §$.......... 0 accrued for expense

allowances recognized in reserves, net of reinSUrEd AlIOWANCES)............cviuiiveiiiiiieieieies et nees
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES...........c.cvcviveieicieieeices et
Current federal and foreign income taxes, including $
Net deferred tax liability............ccoceerivrieiericsiciennns .
UNEArNEd iNVESIMENT INCOME........cuuuuiiiiriueiieteieee ettt es bbb b b s bbb bbbt
Amounts withheld or retained by reporting entity as agent OF trUSLEE............c.ccvieiiiiiriecee et
Amounts held for agents' account, including $.....1,502,060 agents' credit balances. ..
Remittances and items NOt @lIOCALEA. ..........cc. it bbb
Net adjustment in assets and liabilities due to foreign EXChange rates.........cccucviveiciiiiicce s
Liability for benefits for employees and agents if not included above
Borrowed money §.......... 0 and interest thereon §.......... et e bRttt
Dividends to stockholders declared and UNPEIG............cceieiiuiiieieiiieiee ettt ses
Miscellaneous liabilities:

24,01 ASSEE VAIUGTION FESEIVE. .......ouvuieeiriieeie ittt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......vovvreiriiiierieieissies ettt
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. 0) reinsurers
24,04 Payable to parent, subsidiaries and affillAteS..............ceeiiieieiiiie et
24,05 Drafts OUESIANGING........cvueviieireieiiieieie sttt s8R s s Rt
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS el UNET COIMSUTANGCE. ........couceuerriisetseeseessitiesseesse bbb bbbt
24,08 DEIIVAIVES. ....euvveeerereerrieeeisesie st
24,09 Payable for securities .
24.10 Payable for SECUMLIES IBNAING........ccociiieeieiitceictc et b bbb bbbt b st bbb bbb st s s b bnne
2411 Capital notes §......... 0 and interest thereon §.......... 0TSO
Aggregate write-ins for liabilities .
Total liabilities excluding Separate Accounts buSiNESS (LINES 110 25).........cccuieiiiiieieiiieriee bbb bnee
From Separate ACCOUNES SEAEMENL...........ccovevciieteiceicteie ettt s sttt s e ae st se b st s et bee s sans
Total liabilities (Lines 26 and 27) .
COMMON CAPILAI SEOCK..........vuiviieiieciiicte ettt bbbt s e st b st st s bbb bbb bbb bbb s s bbbt s st naen
Preferr@d CAPItAl SLOCK...........cvuevevieeieicteee ettt ettt b s s s ettt s st n e st se sttt
Aggregate write-ins for other-than-special surplus funds
SUMDIUS NOES..vervvveveeresresesiesteesessessss e esees st s st sns st st s s s s es s £ s8££ 888 n sttt
Gross paid in and CONLIIDULE SUMPIUS.............cveeveeeieeiciceeee ettt ettt bttt et en st ses st nsesaneas
Aggregate write-ins for special surplus funds.. .
UNGSSIGNEA FUNAS (SUMPIUS).....v.oveererrereiicesiseiseess e s ssess st s ssess sttt bt s en st
Less treasury stock, at cost:

36.1 ... 0.000 shares common (value included in Line 29 §.......... ) TP
36.2 .. 0.000 shares preferred (value included in Line 30 §.......... ) USSR
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)...........ccccoeveevrereverrerrererennes
Totals of Lines 29, 30 and 37 .
Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3).......c.vrruririrriiriisiesissise et isesssssssesesssssessssssessessssssessesssssssssassassssssessessassssssessnes

................. 31,993,275,440
44,752,332
................... 1,507,439,732

...................... 195,586,896
............................. 438,389

.......................... 1,810,216
........................ 29,465,362

.......................... 6,204,431

.......................... 8,543,802
........................ 42,280,931

................. 30,673,859,566
44,361,405
................... 1,508,812,186

...................... 150,075,315
............................. 445,445

.......................... 3,346,812
........................ 32,134,066

.......................... 6,681,865

.......................... 7,030,381
........................ 22,182,944

........................ 45,843,041
.109,346,861

..34,846,917,121

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

................... 2,648,513,903

................... 2,698,879,971

....2,651,026,403

2,701,392,471

................. 37,497,943,524

................. 35,802,365,635

2501.
2502.
2503.
2598.
2599.

Liability for funds NEld @S COlIRTETAL...........vuruieeririeiiriisrissiee sttt
UNCIAIMEA PrOPEITY.... ..ottt s34ttt
Accounts payable
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE).....c..ruuirersirerrireesssessessisssssssssessesasssssssessssssssessesssnsssssssssssssssensansssssessssssssssssessaseas

...................... 406,227,754
........................ 14,712,564
...6,861,731
148,730
...................... 427,950,779

...................... 103,656,912
........................ 14,541,434
6,831,683
............................. 164,028
...................... 125,194,057

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 @DOVE).....cuuruuiurerrireriersssessessesesesses e ses sttt snn e

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Ling 34 from OVEMIOW PAGE. .........c.ereiuririiiiiiee sttt ettt
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @D0OVE)........ceuiiiuieiieiiisie sttt ettt sttt

Qo3




Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health contracts.............ccccceevveeieiceesiecseeeeeceens | e 1,319,056,038 | ........... 1,097,591,803 | ........... 5,216,367,413
2. Considerations for supplementary contracts With life CONINGENCIES..........ccoiuieieiiieieicisieesse et ssees | sessessssessesssssssessessssessesss | essessessssessessssessessessssenss | essessesssssssessessssessessssnes
3. NEtINVESIMENE INCOME......oveiiiticice ettt bbbt s bt nsanannns | sbenbessesanes 343,053,955 | .............. 463,199,803 | ........... 1,861,257,433
4. Amortization of Interest Maintenance Reserve (IMR) 1,957,122 ...3,498,457 ...12,949,452
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES..........ccuvveeiriieieiiieieieissseeissseseenes | seressssesessssessesssssssesenns
6. Commissions and expense allowances on reinSUraNCe CEAEM............uviirrieririiisieieieese st sssessesesnsns | sressessesnes 128,862,642 | ..coccvovviene 1,617,836 ....(504,084,374)
7. Reserve adjustments on reiNSUFANCE CEABM..........ouriiiinieieiiieie ettt st ense s ssnns | essesssansesss (1,080,302) | c.oovvvvrrerrrnes (898,369) (2,814,679)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
FTOM SEPATAIE ACCOUNLS.........uevuiieiieiseiiieie ettt s e s s n st s b tensanns | sbsesastessessssensessessnsassessns | aesessessnsessessnsassessessntantes | setessessessssassessessnsessesnsas
8.2 Charges and fees for depoSit-type CONIACES.........cviveiiiiieiecicee ettt | esesensessesanes 1,403,190 | .ovovvrree. 1,956,880 | ....ccoovvernnee 7,031,563
8.3 Aggregate write-ins for MiSCEIIANEOUS INCOME.......c.vuiiriiiiirieieieieie st sssessesssssnsenses | sessssansesesas 40,763,474 | ..o, 18,921,617 | coovoeverens 70,736,480
9. Totals (Lines 110 8.3)....cccevererrerereirrirereerinnne ..1,834,016,119 1,585,888,027 ..6,661,443,288
10, DEAth DENEIES.....ovvvciirecicre st sesse s s sssssnsensesnsssntessessnsensensesnns | snseennsnnrernesnD,019, 788 | vivriiiiiinnnnn8,757,145 | i 25,427,221
11. Matured endowments (excluding guaranteed annual pure eNAOWMENLS)..........cceuerrirererrinreeneenesssesenesssssssessessssssense | svvessessnernernnsnd 79,618 | viiiiiiiinnnn 1,090,466 | oo 1,963,720
12. Annuity benefits 624,482,053
13. Disability benefits and benefits under accident and health CONtracts............cooeevvvieniiiesicecccee e | cveererenineereren 889,922 | vvveiiiieeinnnnnn 090,167 | v, 3,109,809
14. Coupons, guaranteed annual pure endowments and similar DENEFItS.............cceeviiceiieniccc s
15. Surrender benefits and withdrawals for life contracts
16, GrOUD CONVEISIONS. ......cvvuiuiveieitetessisetssesesessssessssssebessssesessssebe s s et et e se s s st et es s s s s a et s se b e s b s b s s bt s bbb et et b s s bbbt s st s eee
17. Interest and adjustments on contract or deposit-type CONtract fuNdS............ccveveerieercirireieeceee e
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONtracts..............cocevicvececciieeccee s | cvereeienas 1,319,806,800
20. TotalS (LINES 1010 19)...uuivuirieeieiiesiscie ittt sttt s s entensans | ansessnens 2,073,720,706
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)...........cccceecveens | venee 70,329,813 | oo 61,632,757 | .o 283,256,152
22. Commissions and expense allowances on reiNSUranCce aSSUMEM............c.cvuevcvieerevcressseeisesssessssssessssssesssessessssssssssssssens | seves 142,090 | e 170,754 | ..... ..577,242
23. General insurance expenses and fraternal EXPENSES.........ccucvcieeieiereeeie ettt s sesss s sssssansaes | seves ...25,638,664 24,313,654 | ..... 100,911,568
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 4,083,537 ..2,072,974 8,949,247
25. Increase in loading on deferred and uncollected premiums............ 436,160) .(439,047)] . 442 ,875)
26. Net transfers to or (from) Separate Accounts net of reinsurance 506,376 | ..oovererrrerererereiieienens 383,192)
27. Aggregate Wite-inS fOr dEAUCHIONS..........cuuieririrricieirs sttt st s st ssessensensns | sbsessastssssessasssnssnssnstans [0 P { R 0
28, TOtAIS (LINES 20 0 27)....uurvrevererireireerneesisresssssss e ssessssssessssssssssssessesssssessessassssssessassassssssessessnssessesssssnssnssessassssssessassnssnssons | sses ..2,174,985,026 | ... 1,391,778,817 | ..... .5,722,678,357
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. ....(340,968,907) | ... ..194,109,210 | ..cvveeeee. 938,764,931
30. Dividends to policyholders and refunds t0 MEMBETS...........ceicviieicceecs ettt sees | saessessssssesssssaenes 3,370 | oo 3,685 | i 10,190
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30).........covuivruiriieeiciieiece ettt st ssssseseessnsnns | cressessnsans (340,972,277 | ..cooue. 194,105,525 | .....cocee.. 938,754,741
32. Federal and foreign income taxes incurred (excluding tax on capital GAINS)..........c.rvrererrerrenernrisrenessenseresssessssessssesssness | essssessssssas 18,864,729 | oo 480,631 | ..o 122,094,350
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (I0sses) (Line 31 MINUS LINE 32)........coriirrerrerirnrinneeieenseseessesessssesessessssssssessessesssssssssens | sesesesseses (359,837,006) | ....ovenvn. 193,624,894 | .............. 816,660,391
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....2,186,648 (excluding taxes of $.....(189,155) transferred to the IMR).... R 2,088,278 | ... . ..(48,687,806)
35. NetinCome (LiNE 33 PIUS LINE 34).......uu vttt sttt sttt essansnsnssns | sesessessnnes (357,748,728)| ............ 197,757,047 | .............. 767,972,585
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHOE YEAN........c.cvcvireiireiriieieteietee ettt bbbt s st s s s s st ssaeaenns | sevsesesaes 2,701,392,471 | ........... 2,131,512,996 | ........... 2,131,512,996
37. Netincome (Ling 35).......cccoervvrirreirerrnninnn. ...(357,748,728)| ... 197,757,047 | .............. 767,972,585
38. Change in net unrealized capital gains (losses) less capital gains tax of $ 506,184,148 645,939,356)
39. Change in net unrealized foreign exchange capital GaiN (IOSS)........cociiriiiieiieieiice it seseas | sebebsssesesssssessssebesssssesss | stessesesssssesessesessssssesanes | sossessssssessssesesssssesessnsens
40. Change in net deferred INCOME taX........oiuiieiiirieiiee sttt nsesnnas | seres 32,712,770
41, Change in NONAAMILEEA ASSELS.........c.cciriiiciiicrcieiies ettt bbbt s et ss b sssbesssnsesenanas | beres 592,623
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........c.cccveiiieiiiciieceee e ssreaes | crriissesssese s ssssresesies | sessesesiesesssissesessssesessssess | eresssessssssesessssesesassssenes
43, Change in reserve on account of change in valuation basis, (INCTEASE) OF ABCIBASE..............cc.ceueevevercerereieieissesiesseseseseeses | ervetessesississesssessssssssesins | sseesissesssessesssssssssssasses | sesesissessesssssssisssssssssssnens
44, Change in asset valuation rESEIVE............coeeicreireeieie e ..(69,742,361)| ...
45, Change iN trEASUNY STOCK........cvvcviiieiieiiieic ettt bbb b b se bt s et b ssstesssssesansntenes | sbssssessssesesssssesssntesesins | sestesesssesssissetesssesessnsess | ebessssesssssesesssesesansesenes
46. Surplus (contributed to) withdrawn from Separate ACCOUNS QUIING PEIIOM..........covuiveiiriireierieieeie et sssessssssessessses | ereesessesissssessssssssssssesns | svesessessesssssssssssssssssesses | sesesisssssesssssssssssssesssssnses
47. Other changes in surplus in Separate ACCOUNES SAEEMENL...........cccviurririrrinriieieiesssiessssee sttt ssessens | sessessssssssessassssssessestenss | ssessesssessnssesssssessessassanss | ssssssssssessenssssessessanssnssns
48, Change iN SUIPIUS NOES........cvuevevieesevcteee ettt ettt s e sttt s bt s b s s sae st sbes e sssbessesanssnssssessnsans | stissessessstssessssnssssssesns | svsesissessessssessessesssssnsesses | aesessesssessessssssssssssnsnees
49, Cumulative effect of changes in aCCOUNTING PHINCIPIES. ........cvevevcveiieie ettt b st s s bes s ss s ssessssans | eressessesissssessssnsssssssessns | sssesissessessesesssssesssssssesses | sesessesssessssssssssssessssnses

50. Capital changes:
50T PAIA UMttt sttt
50.2 Transferred from surplus (Stock Dividend)....
50.3 TranSfErred 10 SUMPIUS.......vuvuurveirceeirie ittt sttt
51. Surplus adjustment:
Lo T =1 TSN OO DO OUORUR TR TSRO
51.2 Transferred to capital (STOCK DIVIAENA).........c.iveriririierirririeiissississ sttt sssss st essssssnssens | sessesssssessessassssssessassansns | stessssssnssessessnssnssessansnss | ssssssssssessessnssessessansnssns
51.3 Transferred from capital .
51.4 Change in surplus as @ reSult Of FEINSUIANCE. .......c..ovuvererirreineirrieeneeneeseesssesessesesssssssssesessessssssessessssssssessssssssessessens | sessesssesssssessssssessessnnsensss | seneesessesssnsseese(429,003) | vovrrrvnrereenns (1,318,225)
52. DiVIdeNds t0 STOCKNOIAETS........cvuiireicieireicisii sttt et (35,000,000) [ ..ovovererereernrrenennerenns | ceeeeeeneneens (60,000,000)
53. Aggregate write-ins for gains and losses in surplus 127,364,520)| ... 191,263 |. .535,109,904
54. Net change in capital and surplus (LINeS 37 throuUGh 53)...........ccuirrrririrnrinrieineirsisees et ssessessse s essessanes (50,366,068) | ..corerrrrreennes 7,466,832 | ..covvnenn. 569,879,475
55. Capital and surplus as of statement date (LINES 36 + 54).........ccccciueieierririeeeece ettt seesnes | evensesans 2,651,026,403 | ........... 2,138,979,828 | ........... 2,701,392,471
DETAILS OF WRITE-INS
08.301.  Contractual Mder fEE INCOME........ciuiirieiieieieieies ettt sse st ntensenaes | sesssessesanes 16,024,373 | ...covvvee. 15,529,434 | ................ 63,575,587
08.302. Interest on cOmMpPany-0WNEQ life INSUTANCE............cvuiueiieieieisieee ettt ssessntenss | sressssssessesnes 1,407,436 LA5T723 | 5,677,179
08.303. Reinsurance XPErieNCe MEfUNG..........ccoeiiiiiriieeeieeie ettt nse st | snens 23,326,536 | ..................1,969,792 | ..... 458,900
08.398.  Summary of remaining write-ins for Line 8.3 from oVerflow PAGE.........cccvvicveiiiieieee e seaenns | senrersneresesieesenees 5,129 | oo 6,688 | 24,814
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (LINE 8.3 ADOVE)........cccuuivereireriieriesissiseriessesesssesseseessssssessesssssssssssssnees | ssas ..40,763474 | ............. 18,921,617 | ..... ...70,736,480
27070, e RS AR RS R RS R AR E SRR RS S R R et AR s s R s s st tne | Hressentntses st st e s st entanes | assestesestesten s s st entaes | essesesten et n st enee
2702, et RS RS ReRRSR RS R SRR SRR AR R Rt R e s Rt st st ettt | Hrestensetses st st nsestentanes | snsestesestesten et n st entaes | estesiesten st n et enee
2703, RS A AR R SRR SRR AR s SRRt bR s b s st bes | Hiessentebs s st st s stentants | sssestiesestesten s s ententans | essesessen et na et enes
2798.  Summary of remaining write-ins for Line 27 from overflow Page.........cccceeiieviiieereieesseee e sssesessssesesenes | eees w0 |0 [ .0
2799. Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 GDOVE).........ccccvieriicieieiiieiiiccteiceeseseve e sssseressssssesssessnes | ovreresisissesssesesssssesinnd 0 [ i) [l 0
5301.  Round-tripping of ceding commission received from Hannover in 2018... (127,564,070 | ...ovvreerrerreerrverereriens | e .510,256,280
5302. Employee and agent stock option CONLHDULION.............cceiiiieiiicieicece e eans | seeee 199,550 | e, 191,263 | ....807,215
5303, COITECHON Of FESEIVE BITON........cveeereirrisietseiesseste ettt sttt s bbb s b s s st st ssenss | ebsestensssssnssessanssssessantens | sestesssssessessssssnsessensansns | eves ...24,046,409
5398.  Summary of remaining write-ins for Line 53 from overflow page.. e 0 | o0 | e 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE).........eveereirurrrsrssresseisssasesssssesssssssssssesssssasssssssssesssssssssssassnssas | snsssesssens (127,364,520 | ...oovvvrenenn 191,263 | ............. 535,109,904
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Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yezr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net O FBINSUIANCE. ......c..cuuieriiieiireiee ettt ssessns | febaeesnes 1,352,195,425 | ............ 1,097,646,832 | ........... 5,216,709,048
2. Netinvestment income... 454,744,935 542,489,395 2,179,098,383
3. MiISCEIANEOUS INCOME. .....ouiuuieriurirneeneiaees et es et bbbt bbb bbb 16,871,388 16,003,841 67,052,058
4. Total (LINES 1 thTOUGN 3).....vvuiveieeiirieeiiiieiisie ettt ss s | sbsnsssnnsns 1,823,811,748 | ............ 1,656,140,068 | ............ 7,462,859,489
5. Benefit and 10SS related PAYMENLS........ccccieiiiriiciiriees ettt nnns | entesesentenas 682,512,099 | .............. 550,558,300 | ............ 2,506,169,268
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS............ccccvrvevevevcirereeieieeies | e 1,506,376 | ..oovecreeiereeieeeneeieeies | e (383,192)
7. Commissions, expenses paid and aggregate write-ins for dedUCtioNS..........ccociueieeiicniecnsee e | cvreeessneenns 105,057,900 | ..ocovvrrrrnns 89,716,939 | ...covvvnnne 385,894,359
8.  Dividends paid to policyholders 10,190
9.  Federal and foreign income taxes paid (recovered) net of $.....1,997,493 tax on capital gains (losses).... ....96,798,718
10.  Total (LiNes 5 trough 9)........ccveierrieierieieeeieeiseteeteeseesesssessessessessessessssssssssssssssnsssssnsssnsssssssssssssnsssnsens | senssenssennses 189,843,980 | wovivrivnnns 640,278,924 ....2,988,489,343
11.  Net cash from operations (Line 4 MINUS LiNE 10)..........ccoeuiiieiiiiireieicerieetseee st es et sssesessnans | sesesaesenns 1,033,967,768 | ............ 1,015,861,144 | ............ 4,474,370,146
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS....ooieitt ettt ettt | eeiiesieniens 863,192,304 | ........ccce.e. 691,323,883 | ............ 3,602,915,436
12.2  Stocks 78,067,665 32,620,595 132,529,717
12.3 Mortgage loans 54,777,860 48,294,887 225,591,498
12,4 REAI ESIAE........eeeie bRt R s | HEetbe bRttt | Seebies ettt | chiets sttt
12.5  Other INVESLEA ASSELS........ceuiiriireieci sttt bbbt stennns | ebbsstssenseas 13,803,760 | ..cocvvvrenen. 33,942,610 | .ooovviennene. 90,904,316
12.6 Net gains or (losses) on cash, cash equivalents and ShOM-tEIM INVESIMENLS............c.criveieiiciriesceecieiseiines | ceveerese e ssesssesinsins | eressessesssesssssssssssesesiess | eevessesssssessssessssssesees 3
12,7 MISCEIIANEOUS PrOCEEAS........c.cvvvreveiieiieiicisie ettt b bbb a bbb ss bbb s s ss s ss st entessesntes | oebsssessessessnsensesnssnsessesans | abistsssessesssssssessessnsansesnss | sressessnsessessssassessessnsessesas
12.8 Total investment proceeds (LINES 12.110 12.7).......cuieicvceeieeesie sttt ettt sssese s sessenes | svevsesinsas 1,009,841,589 | ............... 806,181,975 | ............ 4,051,940,970
13.  Cost of investments acquired (long-term only):
1311 BONAS.....oooieiie ittt s sttt ss st | anssensines 1,241,944,546 | ........... 1,384,446,208 | ............ 6,981,411,529
1312 SHOCKS. ... ceeeertet bbbttt | sbtsntenneenneas 21,571,665 | ....cocuunve. 144,256,577 | ......ccouu.... 365,248,234
13.3 MOMGAGE I0BNS. ..ot s bbbt ssenssennns | sbbssssnssnseas 37,909,158 | ....cccoovrrnnne 51,921,523 | ....ccocevvnne. 289,453,220
1314 REAIESIALE. ..o bbbttt | erbeniesten st 679,694 | ..cocovrvninn 6,490,652 | ...cooovrvnnvne. 11,908,177
13,5 Other INVESIEA @SSELS........verereeirrcieicieiseeee ettt sttt sttt n s st ensantnns | sessessessanennes 48,323174 | oo 70,983,121 | oo 285,980,489
13.6  MiSCEllaNEOUS APPlICALIONS. .......vvveeerierieiscisieieietsisie ettt s st s s ssnsensennes | sressessssanses 142,670,304 | ...cooveeve 159,299,950 536,404,052
13.7 Total investments acquired (Lines 13.1 to 13.6)... ..1,493,098,540 .1,817,398,032 8,470,405,701
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........eveieuieieieiisenessse e sessssssesseens | sessesessssessens (1,359,965) | ...ovvverrnne (1,819,674) (7,852,290)
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LINE 14).......c.oririurririneinerieeineineeeneeneeseesseesssesessenes | sreesessnnene (481,896,986) | ........... (1,009,396,383) | ........... (4,410,612,441)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIAI NOTES. ... cvuereeerireiseirecie ittt stk b et snes | S8etetsesseesasbesses st ensants | ebebsessessastnsestestensessnsss | sbsessstessessestesssessessessnes
16.2 Capital and paid in SUIPIUS, 18SS trEASUNY STOCK..........cccriiieiiiceiiicteeiee sttt bebenaes | essssesesssssessssebesssssessnes | sresesssssesessesessssssesesesesss | sbesissesesssesesssesesssessanes
183 BOIMOWED FUNGS. ... veeeeeii ettt s et enes | S8etetsebseesasbesses st ensaets | ebebsessessastneessestansessness | sbsessstenssessestensaessnssessanes
16.4 Net deposits on deposit-type contracts and other insurance liabilities............cc.covveveveerieveeereeeeeeeeseeeiens (28,801,747) | ..ovvreee. (26,714,357) 94,086,248
16.5 Dividends t0 STOCKNOIAETS.........c.cvieeiiceeteiceeise ettt ettt s sttt a et s et s s et sen e 35,000,000 |[..ooovoveeereireeereeeieieneens 60,000,000
16.6  Other cash Provided (APPHEA)........cveveirrriiereierce ettt s s sse s ssessenas | aensessssnsssenss (6,979,661)] ......ce....... (25,968,931) | ................ (50,994,418)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccccovvuenen. (70,781,408) | ................ (52,683,288)| ................ (16,908,170)
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)........ccoccevvrrreres | cerrerrnrennens 481,289,374 | ... (46,218,528) | ....vvvvrrnenns 46,849,535
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of VBT .......vvvvrieriisiiie ittt s bbbt | ssssesssessans 774,723,379 | oo, 727,873,844 | ... 727,873,844
19.2 End of period (Ling 18 PIUS LINE 19.1)......iuuiuuiiiiieiiciieiiiisiiseieeiessesssse sttt ettt essssssesssnsnns | seesssesees 1,256,012,753 | ..cvvvvrienee 681,655,316 | ...ccvvnenee 774,723,379
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Exchanges 308,677,907 46,910,353 208,515,548
20.0002  Capitalized interest 486,165 191,356 1,360,646
20.0003  Transferred from mortgages to long term debt 24,257,924
20.0004  Transferred from debt to other invested assets 9,707,880

Qo5




Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY
EXHIBIT 1

DIRECT PREMIUMS AND DEPQOSIT-TYPE CONTRACTS

Currerit Year Prior2 Year PriorBYear
To Date To Date Ended December 31
1o INAUSHTIAL . ..o vttt sttt ssnssens | sressessassssssessanssnssessensasssnssessenssnssnss | aesssssnssesssssnssnssassnssnssessansnssessansns | sressosssnssnssessnssnssessnssnssnssassnssnssens
2. Ordinary life INSUIANCE.......cveiueiiiiieiieieiesei ettt bbbt snsessenss | sssessessessssessessnsansessesanes 7,559,361 | .o 8,434,299 | ..o 35,274,224
3. Ordinary individual @NNUILIES...........cververeerirrerireineeseie et sssesssssessesssssssessensns | sessssesssssssessssessnnens 1,335,153,853 | oo 1,089,956,241 | ..oovivieereiee 5,055,081,679
4. Creditlife (Group and INAIVIAUAL)..........c.ccuireieieieiesse e ssse s ssees | sessessessessssassessssessessessssssassesssssssess | stessessssessessessessssessessssessessessssessessns | assesssssstessessssessessessssessessessssessesesns
5. GrOUP lfE INSUTANCE. ....cuuierrieieeecieieeseese ettt ss sttt essensnnssesss | sesssessessssssssessesssessessessenssnsseses 4 | e | s (12,573)
8. GrOUP @NNUIIES.....vovovereieenriieieriiesise st ssensenssnnnen | eesssesssnessssesssesessneseons 12,361,777 | oo 2,916,002 | ..oovvrrrrcrienrins 142,232,752
7o ABH = GIOUD oottt | eees ettt 19,294 | oo 18,887 | oo 79,531
8. A&H - credit (Group and INAIVIAUAL. .........cevicreiiceriee e ssaessses | sssesesissesesesesessssebesstesessssesesssebess | ebsssesessssesessssssesassesessssesesassebesssnse | nebesesssessssssesessssesss st bessesessssnsebanes
9. ABH = OLNBT ..ot | sestens ettt 1,591,396 | ..o 1,661,800 | .oooeoreeerecercriiereinnn 6,380,956
10.  Aggregate of all 0ther iNES Of DUSINESS...........ccceiiiiueiiiiieie e eneies | eriresseseseies e b ssa s s b snsesens 0 | oo 0 | o 0
11, Subtotal (LiNes 1 through 10)...........ceueriieiririeciriereesseeises s eestesessenses | eesssessssssssssseens 1,356,685,775 | ovooeverrcrriecrinenes 1,102,987,228 | ...ooovvverirrrecrins 5,239,036,569
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........ccovevevriieeieicirceice e eessssessesesenies | coveresesissessess e ssesssssssesesssssesens | svsesssssssssesssssssessesssessessessssssssssesss | sesessssessssssosssssssssssssessessssassessssanes
13, Subtotal (LINES 11 trOUGN 12).......coiuurimiririierirerieesieeesssnieesssess st sesssessssessssssies | oeessessssssssnsssssens 1,356,685,775 | oooocvererrirecrenenes 1,102,987,228 | ...oovvverrrreriins 5,239,036,569
14, DepPOSIt-tyPE CONMFACES. .....c.vviveiictcieicie st es s snsetes | eresissstesssesessnsesessnsesens 2,170,640 | .o 3,129,880 | oo, 13,906,168
15, Total (LINES 13 @NA T4)......coivvririrciiriieciieniieeeiseri s ssesi s senssessiens | onesssnesssssseesessens 1,358,856,415 | .oooovvercrrirriins 1,106,117,108 | ..o 5,252,942,737
DETAILS OF WRITE-INS
0 O OO OO USROS
1002, ootttk ees | HH£ RSt eeats | eeER R | Sebs R
1003, oeoceeeesseeta e st R R nes | £48 e R R R Rt R ettt | HeeERE Rt | Sebs Rt
1098. Summary of remaining write-ins for Line 10 from oVerflow Page........ccouvverinineininieiienns | coreereieneiseinseneissssesseesessssesennd [0 RO 0 [ o 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiN€ 10 @DOVE)......cruruurrrrreiruirisrsssissessrsensssessessessns | seseessesssssssssssssssssssssssssssssssssssssens [0 R 0 | oo 0
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

A. Accounting Practices

The financial statements of the Great American Life Insurance Company (the “Company”) are presented on the basis of accounting

practices prescribed or permitted by the Ohio Department of Insurance.

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

the State of Ohio basis, as shown below:

Net Income 2019 2018

(1) State basis (357,748,728) $ 767,972,585
(2) State prescribed practices that increase/(decrease) NAIC SAP - -
(3) State permitted practices that increase/(decrease) NAIC SAP - -
(4) NAIC SAP (357,748,728) $ 767,972,585
Surplus

(5) Statutory surplus state basis 2,651,026,403 $ 2,701,392,471
(6) State prescribed practices that increase/(decrease) NAIC SAP - -
(7) State permitted practices that increase/(decrease) NAIC SAP - -
(8) NAIC SAP 2,651,026,403  $ 2,701,392,471

B & C — No significant changes.

Note 2 — Accounting Changes and Corrections of Errors

Not applicable.

Note 3 — Business Combinations and Goodwill

Not applicable.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A, B & C — No significant changes.

D.

T 0

@

@

Loan-Backed Securities

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

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

(3) The following table shows each security with a credit-related OTTI charge recognized during the period:
Present Value OTTI Charge
Amortized Cost of Projected Recognized in Amortized Cost Fair Value at Date
CUSIP Before OTTI Cash Flows Income Statement After OTTI Time of OTTI Reported
00703QAD4 $ 6,532,091 $ 6,207,612 $ 114,990 $ 6,417,101 $ 6,417,101 3/31/2019
86358RDX2 3,175,041 2,995,483 51,959 3,123,081 3,123,081 3/31/2019
78473TAJ9 1,017,714 892,266 59,078 958,636 958,636 3/31/2019
50188NAAG 15,689,787 13,718,797 1,971,990 13,718,797 13,774,019 3/31/2019
Total $ 2,198,017
(4) The following table shows all loan-backed securities with an unrealized loss:
a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 31,592,981
2. 12 Months or Longer 16,369,458
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 2,709,848,404
2. 12 Months or Longer 863,795,663
(5) Based on cash flow projections received from independent sources (which reflect loan to collateral values, subordination,

vintage and geographic concentration), implied cash flows inherent in security ratings and analysis of historical payment data,
management believes that the Company will recover its cost basis in all securities with unrealized losses. The Company has
the intent to hold securities in an unrealized loss position until they recover in value or mature.

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

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

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

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

Reverse Repurchase Agreements Transactions Accounted for as a Sale — Not applicable.
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J. Real Estate — No significant change.

K. Low Income Housing Tax Credits — Not applicable.

L. Restricted Assets — No significant change.

M. Working Capital Finance Investments — Not applicable.

N. Offsetting and Netting of Assets and Liabilities — Not applicable.

O. Structured Notes — Not applicable.

P. 5GI Securities

Investment Number of 5G| Securities Aggregate BACV Aggregate Fair Value
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 5 5% 2,154,590 | $ 2,149,698 | $ 2,794,873 | $ 2,887,813
(2) LB&SS - AC 12 13 24,560,627 25,248,947 25,447,419 24,043,400
(3) Preferred Stock - AC 11 12 9,508,910 9,507,738 11,058,503 11,057,331
(4) Preferred Stock - FV - - - - - -
(5) Total (1+2+3+4) 28 30| $ 36,224,127 |$ 36,906,383 | $ 39,300,795 | $ 37,988,544

AC - Amortized Cost FV - Fair Value

Q. Short Sales — Not applicable.
R. Prepayment Penalties and Acceleration Fees
General Account

(1) Number of CUSIPS 11
(2) Aggregate amount of investment income $ 1,390,043

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 — Investment Income

No significant change.

Note 8 — Derivative Instruments

No significant change.
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 — Income Taxes

A. Deferred tax assets and deferred tax liabilities

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

03-2019 12-2018 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Gross deferred tax assets $ 157,518,218 $ 210 $ 157,518,428 $ 124,324988 $ 210 $ 124325198 $ 33193230 $ $ 33,193,230
b. Statutory valuation allowance adjustment - - - - - - - -
c. Adjusted gross deferred tax assets 157,518,218 210 157,518,428 124,324,988 210 124,325,198 33,193,230 - 33,193,230
d. Deferred tax assets nonadmitted 31,554,209 (31,554,209) - - - 31,554,209 (31,554,209) -
e. Subtotal net admitted deferred tax asset 125,964,009 31554419 157518428 124,324,088 200 124325198 1,639,021 31,554,200 33,103,230
. Deferred tax liabiliies 93,600,494 43,762,479 137,362,973 96,800,304 18,948,223 115,748,527 (3,199,810) 24,814,256 21,614,446
g. Net admitted deferred tax assets/(net
deferred tax liability) $ 32363515 $ (12,208060) $ 20155455 $ 27,524,684 $ (18948013) $ 8576671 $ 4838831 $ 6739953 $ 11,578,784
(2) Admission calculation components, SSAP No. 101:
03-2019 12-2018 Change
Ordinary Capital Total Ordinary Capital Total Ordinary Capital Total
a. Federal income taxes paid in prior years recoverable
through loss carrybacks $ $ 20 20 $ A0 A0 $ $
b. Adjusted gross deferred tax assets expected to be
realized (excluding the amount of deferred tax assets
from 2(a) above) after application of the threshold
limitation. (The lesser of 2(b)1 and 2(b)2 below)
32,363,515 32,363,515 30,339,623 30,339,623 2,023,892 2,023,892
1. Adjusted gross deferred tax assets
expected to be realized following the
balance sheet date 32,363,515 32,363,515 30,339,623 30,339,623 2,023,892 2,023,892
2. Adjusted gross deferred tax assets
allowed per limitation threshold
XXX XXX 394,525,563 XXX XXX 344,942,546 XXX XXX 49,583,017
¢. Adjusted gross deferred tax assets (excluding the
amount of deferred tax assets from 2(a) and 2(b) above)
offet by gross defered tax iabiles 03600404 31554200 125154703 93,985,365 93,085,365 (384870 3154209 31,169,338
d. Deferred tax assets admitted as the result of application
of SSAP No. 101 $ 125964009 $ 31554419 § 157518428 § 124324988 $ 20 $ 12435198 § 1639021 $ 31554209 $ 33193230
(3) Other admissibility criteria:
03-2019 12-2018
a. Ratio percentage used to determine recovery period
and threshold limitation amount 788% 785%
b. Amount of adjusted capital and surplus used to
determine recovery period and threshold limitation in
2(b)2 above $ 2630170421 $ 2,299,616,971
(4) Impact of tax planning strategies:
03-2019 12-2018 Change
Ordinary Capital Ordinary Capital Ordinary Capital
a. Determination of adjusted gross deferred tax assets and net admitted deferred tax
assets, by tax character as a percentage
1. Adjusted gross DTAs amount from Note 9A1(c) $ 157518218 210§ 124324988 $ 210 $ 33193230 $
2. Percentage of adjusted gross DTAs by tax character attributable to the
impact of tax planning strategies 0% 0.0% 0% 0.0% 0% 0.0%
3. Netadmitted adjusted gross DTAs amount from Note 9A1(e) 125,964,009 31,554,419 124,324,988 210 1,639,021 31,554,209
4. Percentage of net admitted adjusted gross DTAs by tax character
admitted because of the impact of tax planning strategies 0% 0.0% 0% 0.0% 0% 0.0%

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

B. The Company has recognized all of its deferred tax liabilities.
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C. Current income taxes incurred consist of the following major components:

(1) Current income tax:

. Federal
. Foreign
Subtotal

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

Q -~ ® o0 T

(2) Deferred tax assets:

a. Ordinary

Discounting of unpaid losses
Unearned premium reserve
Policyholder reserve

Investments

Deferred acquisition costs
Policyholder dividends accrual
Fixed assets

Compensation and benefits accrual
Pension accrual

Receivables - nonadmitted

Net operating loss carry-forward

12  Tax credit carry-forward

13 Other

14  Accruals

15 Amortization of intangibles

16  Underwriting expenses

99 Subtotal

b. Statutory valuation allowance adjustment
c. Nonadmitted

d. Admitted ordinary deferred tax assets
e. Capital

Investments

Net capital loss carry-forward

Real estate

Other

Non-insurance subsidiaries

99 Subtotal

Statutory valuation allowance adjustment
Nonadmitted

Admitted capital deferred tax assets
Admitted deferred tax assets

© 00 ~NO U~ WNPE

e
= O

a b wN R

(3) Deferred tax liabilities:

a. Ordinary

Investments

Fixed assets

Deferred and uncollected premium
Policyholder reserves

Other

Policy loans

Other - Reserve transition adjustment
99  Subtotal

~NOoO 0o WN PR

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

(4) Net deferred tax assets/(liabilities)

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

03-2019 12-2018 Change
$ 18,863,475 $ 122,093,104 $ (103,229,629)
1,254 1,246 8
18,864,729 122,094,350 (103,229,621)
1,997,493 9,393,614 (7,396,121)
$ 20,862,222 $ 131,487,964 $ (110,625,742)

03-2019 12-2018 Change
$ - $ - $ -
102,127,551 70,298,583 31,828,968
47,573,214 46,232,278 1,340,936
28,047 28,047 -
630,788 581,442 49,346
1,380,767 1,505,218 (124,451)
1,652,402 1,562,528 89,874
4,125,449 4,116,892 8,557
$ 157,518,218 $ 124,324,988 $ 33,193,230
31,554,209 - 31,554,209
$ 125,964,009 $ 124,324,988 $ 1,639,021
$ - $ - $ -
210 210 -
$ 210 $ 210 $ -
(31,554,209) - (31,554,209)
$ 31,554,419 $ 210 $ 31,554,209
$ 157,518,428 $ 124,325,198 $ 33,193,230

03-2019 12-2018 Change
$ 1,607,080 $ 1,424,974 $ 182,106
3,616,223 3,758,528 (142,305)
1,980,528 2,030,052 (49,524)
10,579,081 11,152,126 (573,045)
984,446 837,845 146,601
416,448 423,917 (7,469)
74,416,688 77,172,862 (2,756,174)
$ 93,600,494 $ 96,800,304 $ (3,199,810)
$ 43,762,479 $ 18,948,223 $ 24,814,256
$ 43,762,479 $ 18,948,223 $ 24,814,256
$ 137,362,973 $ 115,748,527 $ 21,614,446
$ 20155455 $ 8576671 $ 11,578,784
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
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D. The provision for federal income taxes incurred on operations is different from that which would be obtained by applying the
statutory federal income tax rate to income before income taxes. The significant items causing this difference are as follows:

03-2019 12-2018
Provision computed at statutory rate (operations and realized gains/losses) $ (71,306,594) $ 184,672,275
Permanent differences:
Dividend exclusion 141,951 (543,145)
Stock options (69,802) (274,941)
Company-owned life insurance (295,562) (1,192,208)
Tax exempt interest (578,626) (1,806,184)
Provision to return adjustments - (340,512)
Subsidiary contribution - (20,154)
Ceding commission (26,788,455) 106,876,992
Other (222,645) 193,695
Total permanent differences (27,813,139) 102,893,543
Timing adjustments:
Investment differences (3,865,538) 507,947
Reserves 35,158,187 (17,608,324)
DAC tax adjustment 1,340,936 5,197,310
Legal services 19,032 (354,850)
Deferred and uncollected premiums 49,524 (62,225)
Accounts payable (9,426) 54,707
Provision to return (primarily investment-related items) - (9,572,680)
Fixed assets 119,939 (551,038)
Bonus expense (28,887) 134,144
Other 4,130 89,329
Total timing adjustments 32,787,897 (22,165,680)
Other adjustments
Unrealized on options 87,230,898 (133,740,793)
Tax credits (36,840) (433,446)
Other - 262,065
Total other adjustments 87,194,058 (133,912,174)
Federal income tax expense on operations and realized gains/losses $ 20,862,222 $ 131,487,964
Gross change in deferred tax asset:
Timing adjustments (32,787,897) 22,165,680
Impact of non-admitted assets 124,451 (378,217)
Unrealized gains/losses 21,133,986 (6,757,575)
Software development (22,366) (97,927)
Correction of reserve error - 5,049,746
Adjustment to prior year taxes - (3,829,072)
Other (26,958) (131,944)
Total change in deferred tax asset recorded directly to surplus (11,578,784) 16,020,691
Total statutory income tax expense $ 9,283,438 $ 147,508,655
E. (1) The Company does not have any operating loss carry-forwards or capital loss carry-forwards available to offset future net

income subject to federal income taxes.

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

Period Ordinary Capital Total

2019 $ - $ 1,851,346 $ 1,851,346
2018 $ - $ 9,133,509 $ 9,133,509
2017 $ - $ - $ -

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

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

The Company does not have any tax loss contingencies for which it is reasonably possible that the total liability will significantly
increase within twelve months of the reporting date.
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Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

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

the FHLB and by purchasing a set amount of FHLB stock, the Company can enter into deposit contracts. The Company owned
$46,920,000 of FHLB stock at March 31, 2019 and December 31, 2018, respectively. The Company also posted collateral to
the FHLB of assets with a fair value of approximately $1,288,612,750 as of March 31, 2019. The Company’s FHLB borrowing
capacity is based on the Company’s estimate of collateral eligible to be pledged with the FHLB. The deposit-type contract
liabilities and related assets are accounted for in the Company’s general account.

(2) FHLB Capital Stock

a. The Company held 250,000 shares of Class B membership stock at March 31, 2019 and December 31, 2018, respectively.
The Company held 219,200 shares of activity stock at March 31, 2019 and December 31, 2018, respectively.

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

a. The amount of collateral pledged to the FHLB at March 31, 2019 was $1,288,612,750 (fair value) and $1,257,320,724
(carrying value). The total aggregate borrowing from the FHLB at March 31, 2019 was $1,096,000,000.

b. The maximum amount of collateral pledged to the FHLB during the period was $1,288,612,750 (fair value) and
$1,257,320,724 (carrying value) at March 31, 2019. The amount borrowed from the FHLB at the time of maximum
collateral was $1,096,000,000.

(4) Borrowing from FHLB

a. The Company has accessed a total of $1,096,000,000 as part of the funding agreement with the FHLB.

b.  The maximum amount of borrowings from the FHLB during the period was $1,096,000,000.

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

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

No significant change.

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

No significant change.

Note 14 — Contingencies

No significant change.
Note 15 — Leases
Not applicable.

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

No significant change.

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

The Company has no reportable transactions.

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

Not applicable.

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

Not applicable.
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Note 20 — Fair Value Measurements

A.

(1) Fair Value Measurements at Reporting Date

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

Net Asset
Value
Level 1 Level 2 Level 3 (NAV) Total

Assets at fair value
Bonds:

U.S. Government and government agencies $ -8 -0 % 7,629,493  $ -0 $ 7,629,493

States, municipalities and political subdivisions - - - - -

Foreign government - - - - -

Residential MBS - 154,276 32,273 - 186,549

Commerical MBS - - - - -

Asset backed securities - 828,621 - - 828,621

All other bonds - 1,154,933 - - 1,154,933
Total bonds - 2,137,830 7,661,766 - 9,799,596
Non-affiliated preferred stock - - 1,458,072 - 1,458,072
Non-affiliated common stock 396,876,679 352,195 224,884,858 - 622,113,732
Equity index call options - 604,257,077 - - 604,257,077
Interest rate swaps - 25,445,509 - - 25,445,509
Separate account assets - 1,607,428 - - 1,607,428
Total assets at fair value $ 396,876,679 $ 633,800,039 $ 234,004,696 $ - $ 1,264,681,414
Liabilities at fair value
Separate account liabilities $ -3 1,607,428 $ -3 -3 1,607,428
Interest rate swaps - 25,510,127 - - 25,510,127
Total liabilities at fair value $ - $ 27117555 $ - $ - $ 27,117,555

All transfers between fair value levels occur at the end of each quarter. Transfers between Level 1 and Level 2 were a result of
increases or decreases in trade frequency. During 2019 there were no transfers between level 1 and level 2.

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

Total Gains Total Gains

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

Balance at into out of included in included in Balance at

12/31/2018 Level 3 Level 3 Net Income Surplus Purchases Sales 3/31/2019
U.S Government and government
agencies ’ $ 7629493 $ -8 - 8 -8 -8 -8 - $ 7,629,493
Residential MBS 22,350 - - 3,262 21,646 - (14,985) 32,273
Non-affiliated preferred stock 1,458,072 - - - - - - 1,458,072
Non-affiliated common stock 221,754,437 - - (703,621) 3,834,042 - - 224,884,858
Total $ 230,864,352 $ -3 - $ (700,359) $ 3,855,688 3 -3 (14,985) $ 234,004,696

(3) Fair Value Recognition of Transfers Between Levels

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

(4) Inputs and Techniques Used in Estimating Fair Value

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

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

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

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

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

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

C. The Company has categorized all the financial assets in the financial statements into the three-level fair value hierarchy as reflected in the
following table. See item (4) above for a discussion of each of these three levels.

Aggregate Admitted Net Asset Not Practicable

Type of Financial Instrument Fair Value Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)
Bonds:

U.S. Government and

government agencies $ 29,236,346  $ 28,344,650 $ 99,656 $ 21,507,197 $ 7,629,493 $ -3
States, municipalities and
political subdivisions 3,973,235,384 3,807,006,064 - 3,910,421,281 62,814,103

Foreign government 12,795,390 11,047,730 - 12,795,390 -

Residential MBS 1,837,808,358 1,628,623,622 - 1,709,845,079 127,963,279

Commercial MBS 763,320,504 742,549,161 - 716,645,564 46,674,940

Asset backed securities 7,040,357,039 6,936,363,633 3,940,000 6,821,903,965 214,513,074

All other bonds 18,093,296,156 17,779,803,710 4,942,630 16,635,219,988 1,453,133,538 -
Total bonds $ 31,750,049,177 $ 30,933,738570 $ 8,982,286 $ 29,828,338464 $ 1912728427 $ -3
Non affiliated preferred stock 267,155,128 265,562,519 98,544,319 38,408,890 130,201,919
Non affiliated common stock 622,113,732 622,113,732 396,876,679 352,195 224,884,858
Other investments 236,412,026 231,706,207 - 236,412,026 -
Mortgage loans 989,841,000 995,632,136 - - 989,841,000
Equity index call options 604,257,077 604,257,077 - 604,257,077 -
Interest rate swaps - assets 25,445,509 25,445,509 - 25,445,509
Interest rate swaps - liabilities (25,510,127) (25,510,127) - (25,510,127)
Variable annuity assets (separate accounts) 1,607,428 1,607,428 - 1,607,428
Cash, cash equivalents and short-term investments 1,256,012,753 1,256,012,753 1,256,012,753 - -
Policy loans 93,541,612 93,541,612 - - 93,541,612 -
Total financial instruments $ 35820925315 $ 35004,107,416 $ 1,760,416037 $ 30,709,311,462 $ 3,351,197816 $ - 8

D. Not Practicable to Estimate Fair Value — The Company has no financial instruments that fall under this classification.
E. NAV Practical Expedient Investments — The Company has no financial investments that fall under this classification.

Note 21 — Other Items

The table below shows the impact of certain non-recurring items on net income and surplus in the first quarter of 2019, primarily due to a new
reinsurance agreement and the impact of volatility in the stock market on fixed-indexed annuity (“FIA”) results.

The Company entered into a quota share indemnity reinsurance agreement on FIA policies with Hannover Life Reassurance Company of
America (“HLR”) effective December 31, 2018. Under this treaty the Company ceded annuity reserves of approximately $646 million and $241
million at December 31, 2018 and March 31, 2019, respectively.

Per SSAP No. 86, changes in unrealized gains/losses for derivatives (derivative mark-to-market) that hedge against FIA reserves are recorded
through surplus (Page 4, Line 38), while the mark-to-market for the corresponding reserves is recorded through net operating earnings (Page 4,
Line 19). While options and reserves move up and down based on stock market performance, the impacts do not precisely offset each other;
therefore there is volatility in surplus within each period reported.

Other Changes

Net Income in Surplus Total Surplus Impact
Recurring items $ 38,675,850 $ 55,775,766 $ 94,451,616
HLR reserve impact (319,527,241) - (319,527,241)
HLR reinsurance amortization 127,564,070 (127,564,070) -
FIA mark-to-market (204,461,407) 414,170,964 209,709,557
Dividends to parent - (35,000,000) (35,000,000)
As reported $ (357,748,728) $ 307,382,660 $ (50,366,068)

Note 22 — Events Subsequent

No significant change.

Note 23 — Reinsurance

No significant change.

Note 24 — Retrospectively Rated Contracts & Contracts Subject to Redetermination

Not applicable.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

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

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

No significant change.
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Note 30 — Premium Deficiency Reserves

Not applicable.

Note 31 — Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 — Premiums and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 — Separate Accounts

No significant change.

Note 35 — Loss/Claim Adjustment Expenses

No significant change.
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

2.2 |Ifyes, date of change:

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

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] No[ ]

3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

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

If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
5. Ifthe reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ[]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2016
6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2016
6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 01/11/2018
6.4 By what department or departments?
State of Ohio, Department of Insurance
6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]
6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]
7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
7.2 Ifyes, give full information:
8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol ]
8.4 Ifthe response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0CC FDIC | SEC
Great American Advisors Cincinnati, OH NO NO NO YES
American Money Management Corporation Cincinnati, OH NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

11.2 Ifyes, give full and complete information relating thereto:

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

14.2 If yes, please complete the following:

Yes[X] Nol ]
0

Yes[ ] No[X]

332,523,160

0

Yes[X] Nol ]

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

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 321,569,327 322,864,204
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 1,000 1,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 321,570,327 $ 322,865,204
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0

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

If no, attach a description with this statement.

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

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

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

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

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

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

$ 0
$ 0
$ 0

Yes[X] No[ ]

1 2

Name of Custodian(s) Custodian Address

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

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason

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

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

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

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

Yes[ ] No[X]

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

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

Yes[ ] No[X]

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

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management 54930048Y5YTQDRCSM84 SEC DS
Corporation
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Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

18.2 If no, list exceptions:

149556778 CAZ CREEK TAX LIEN FUND 6.50 05/08/2021: 89441#AA4 VA TRAVERSE CITY CTL 4.613 11/15/2039: 009522779 AIRWAY THERAPEUTICS B: 0885777B0
BEXION PHARMACEUTICALS B: 0885557C4 BIDTELLECT SERIES B-1: 0906977C8 BIOWISH TECHNOLOGIES SERIES E: 231281409 CURIOUSITY STREAMING SERIES A:
3333337A3 ECCRINE SYS SER B: 292450779 ENABLE INJECTIONS SERIES B: 451662776 IDEAL IMPLANTS SERIES B: 77926L300 ROUNDPOINT MTG SERV A 8.00

20.

By self-designating 5G| securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:

a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.

b.  Issuerorobligor is current on all contracted interest and principal payments.

c.  The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated 5GI securities?

By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:

a.  The security was purchased prior to January 1, 2018.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities?
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Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
3.2
33
34

41

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

1.11  Farm mortgages

1.12  Residential mortgages ....205,580,695
113 Commercial mortgages ....189,569,202
1.14  Total mortgages in good standing ....995,149,897

Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESTUCIUIEA tEIMIS..........c.iuiuiieicicieee ettt bbbt B
Long-term mortgage loans upon which interest is overdue more than three months

RGO T o [ 8 To T (oo =T3PPS TR

1.32  Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than thre€ MONENS. ..ottt L SO 482,238
Long-term mortgage loans in process of foreclosure

L T o T 1 0110300 O OO oo O OO U SOOI

142 RESIHENTAI MOMGAGES. ... ..cviviicteiitiieiiete ettt bbb b b s b a b s s b b s e s s s b bR b s b s b b s b s s s b s b b s e b s b b st s et b st s et b s et nanseaas

1.43  Commercial mortgages

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 + 3.2) ..coiriieieiieissieeeet ettt S 995,632,135
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

181 FAIM MOMGAQES. ... vttt ettt sttt bbbt s bbb s b8 488 b bbb b e s s s b s bbb bbb et s bbb s bbb

1.62  RESIAENTAI MOMGAGES. ... ..cviviicteiitcieiiete ettt bbb b s b a b s s b b s e b s s b bR bt e s b b A b s s s b s b b s e b s b bRt s et bt et sn et b et s senas

1.63  Commercial mortgages

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.1 A&H loss percent...................

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses...

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ 1 No[ ] NAT[]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount

Qo9



Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE
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Statement as of March 31, 2019 of the GR

CHEDUL

T AMERICAN LIFE INSURANCE COMPANY
E T- PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. Alabama......cccocceceeeceeeeeeeeeesseeseesessssesssssssesssseene AL ool [ o0 73,558 |, 37,817,081 | ... 19,834 37,910,472
2. Alaska.....
3. Arizona....
4. Arkansas.
5. California.
6.  Colorado .
7. CONNECHCUL........ocvvevcieertce e
8. DEIAWAIE.......oeeeveec e
9.  District of Columbia.
10, FIOMAA...oceoeecciciecieieeieeissisisssisessssssssssssessssssssssensen P L [ sl | 832,718 o 115, 442 089 .116,165,762 | ...
11, GBOIGIA.. .. reerererieriseresesssnsessessesssessssessssssssesssnsssssesssssessensnensOA [l | e 311,928 | 38,641,135 ...38,976,297 | ...
12, HaWaiio..ooooceeeececeeecceseeeeeeseeeessseseesssessssssssesseeenens Al [l | . 73,188 |,
13, 1dAN0.....ccceeerceereeesss sl D [ oL | 000 32,770 [,
14, lN0IS......covevereieieseseeceseeseseeessesessssssesssssssessessesssssssessesensl L [ ol | 0. 300,450 | e
15.  Indiana
16. lowa.. ....6,143,115
17.  Kansas ...5,301,230
18.  Kentucky.
19, LOUISIANA......ovrrrerrerrrrireessississisesesssnsssssssssssssssessesssnsssssesessssssens b [ oo Lo | o 72,713 [
20, MaNE.....cooveeeecreeeiecsiseseseeseseesesesssssssssssessesssssseeseensME [l [ i000..33,633 | oo
21, Maryland........ccocoveeeveeecereeeenreeseeseesessesesssesessessessseeseenes MD o L [ e 217,176 | e
22.  MassachuSetts..........cccoovvrereveereveseenesesssssssiesessssieneed MA | L [ 153,745 |
23, MiChigan.......cccoceevevveeeeveereseeesreseeseessessesssesessssesssssssesssnes M el [ e 72,080 | e
24, MINNESOtA......covrerereirereierreiessenesesssessessssesessessssssessesssnenes MIN e L [ o0 130,779 | e
25, MISSISSIPPI..cvureererrrerenreseereesnsesnesesnnsssessesesssssssssesssssssssesssssnssessess MO | vl [ e 52,155 | e
26. Missouri.. ..69,224,293
27. Montana.. 2,114 477
28. Nebraska ...4,097,573
29. Nevada........ ....9,905,446
30. New Hampshire.. . ....8,927,409
310 NEW JETSEY oottt ess s essssssenns
32, NEW MEXICO......iuiieireieieeieietsisee ettt nsenies
33.  New York.........
34.  North Carolina.
35.  North Dakota...
36, ON0....oiecicieerscc et
37, OKIANOMA.......cocvieiiceeie e
38.  Oregon........
39. Pennsylvania...
40. Rhode Island..
41, South Carolina..........ccceeevveveeerverrersesieseseeseeseeseesesseeersnne G [ ol | e 128,991 |
42, South Dakota.......ccceeveveierreereeserseeesssesessssssssessssessseeen oS0 [eveenloens [ v 12,410 | i
43, TENNESSEE.....cocveeevererrerererseresessesessssessesssssssesssssssessesessssssseenee TN [ el | e 148,541 |
44, TEXAS..irierererrsreseensissiessensessssesssssssssesssssssssessessssssessesssnnse LX | coveeilnee | e 831,889 | ool
45,  Utah....... 14,292,822
46.  Vermont.. ...2,110,947
47.  Virginia.... 26,221,247
48, Washington.......ccccceevevieeeveeeeveeeereeeessssessessesesssseneeee e WA [ L | i 157,962 | 31,435,552
49, WesSt Virginia.......ccoeveveeererierisneseseeneessssnesssssessesssneed WV [ L | 36,422 |, 10,663,109
50, WISCONSIN......ovuiveririerieisesiesisssese st ssess st enee
51, WYOMING...oiiiiiieicicisetete ettt
52.  American Samoa .
53.  Guam..............
54.  Puerto Rico..... .
55, US Virgin ISIands..........cc.eeuvereieiinerrcinissiesee s sssenes
56.  Northern Mariana Islands
57. Canada......ccccovervrrernnes o
58.  Aggregate Other AlIeN.......cccceeveeevevevsrereereerieneeeneseereereneed O T L XXX [ i 15,759 032,059 | i 0
59.  Subtotal .
90. Reporting entity contributions for employee benefit plans.............. ,0.9 GO ST USSR ISR
91.  Dividends or refunds applied to purchase paid-up
additions and anNNUILIES..........coveeveveevreerieieseee e XXX e | e [ | e | e (V1 IS
92.  Dividends or refunds applied to shorten endowment or
Premium paying PEMOU.........ovurvrrerrererrerernrssseseesesssseessessessessensnes 9,9.9 GO ST (USPUSRRRRTRIR USSR USRS ST (01 I
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.ovururerreerrerneenreneseeseeseeseeseseenns XXX e D946 |
94.  Aggregate other amounts not allocable by State. XXX | 0 0
95.  Totals (Direct BUSINESS).......ovrverererrreenrerrirnenne | XXX.. 1,347,515,630
96. Plus Reinsurance Assumed XXX ]l 1171933 [ 44,229
97. Totals (All Business)........ XXX ...1,347,559,859
98. Less Reinsurance Ceded..........cccovrvrrrerernne. e XXX ] 5,721,267 | 32,428,763
99. Totals (All Business) less Reinsurance Ceded...........cccccvvvvivrnnnes XXX, ,761, ....1,315,131,096
DETAILS OF WRITE-INS
58001, Other AlIN........cvueeiereereeeieieis et naes XXX
58002.
58003. XXX..
58998. Summary of remaining write-ins for line 58 from overflow page.....|..XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)..........[ . XXX..
9401.
9402. ...
9403. XXX
9498. Summary of remaining write-ins for line 94 from overflow page.....[.XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state
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R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer
N - None of the above - Not allowed to write business in the state




Statement as of March 31, 2019 of the: GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

Df;"c';t'i"o":y FEIN NAIC Co. Code

American Financial Group, Inc. OH 31-1544320
American Financial Enterprises, Inc. DE 31-6549738
American Money Management Corporation OH 31-0828578
American Real Estate Capital Company, LLC OH 27-1577326
Mid-Market Capital Partners, LLC DE 27-2829629
APU Holding Company OH 41-2112001
American Premier Underwriters, Inc. PA 23-6000765
Lehigh Valley Railroad Company PA 13-6400464
Pennsylvania Lehigh Oil & Gas Holdings LLC PA 46-1665396
Magnolia Alabama Holdings, Inc. DE 20-1548213
Magnolia Alabama Holdings LLC AL 20-1574094
Michigan Oil & Gas Holdings, LLC Ml 46-1852532
Ohio Oil & Gas Holdings, LLC OH 46-1480078
The Owasco River Railway, Inc. NY 13-6021353
PCC Technical Industries, Inc. DE 76-0080537
Penn Towers, Inc. PA 23-1537928
Pennsylvania Oil & Gas Holdings, LLC PA 46-3246684
Pennsylvania-Reading Seashore Lines (66.67%) NJ 23-6000766
Pittsburgh and Cross Creek Railroad Company (83%) PA 23-6207599
GAl Insurance Company, Ltd. * BMU 98-1073776

Great American Specialty & Affinity Limited GBR
Hangar Acquisition Corp. OH 31-1446308
Premier Lease & Loan Services Insurance Agency, Inc. WA 91-1242743
Premier Lease & Loan Services of Canada, Inc. WA 91-1508644
Risico Management Corporation DE 31-1262960
Dixie Terminal Corporation OH 31-0823725
GAl Holding Bermuda Ltd. (77%) * BMU 98-0606803
GAl Indemnity, Ltd. # GBR 98-0556144

Neon Capital Limited GBR

NCM Holdings (U.K.) Limited GBR

Neon Capital Managers GBR

Neon Holdings (U.K.) Limited GBR

Beat Capital Partners Limited (19.15%) GBR

Beat Services Limited GBR

Chord Reinsurance Limited (60%) GBR

Tarian Underwriting Limited (60%) GBR
Lavenham Underwriting Limited # GBR 98-0412245

Neon ltaly S.R.L. (60%) ITA

Neon Management Services Limited GBR

Neon Sapphire Underwriting Limited GGY

Neon Service Company (U.K.) Limited GBR

Studio Marketform SRL ITA

Neon Underwriting Bermuda Limited BMU

Neon Underwriting Limited GBR

Orca Insurance Agency A/S (89.425%) DNK
Sampford Underwriting Limited # GBR 98-0431601

Xenon Agency Limited GBR

Helium Holdings Limited BMU

Neon Employee Ownership LLC (23.35%) DE

GAI Australia Pty Ltd AUS

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

A Total percentage owned by respective parent and other affiliated companies.
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Statement as of March 31, 2019 of the: GREAT AMERICAN LIFE INSURANCE COMPANY

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

Part 1 - Organizational Chart

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

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

QQAgency of Texas, Inc.

Great American Advisors, Inc.
Great American Life Insurance Company *
Annuity Investors Life Insurance Company *

Bay Bridge Marina Hemingway's Restaurant, LLC (85%)

Bay Bridge Marina Management (85%)

Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC

GALIC Brothers, Inc.

Manhattan National Holding Corporation

Manhattan National Life Insurance Company *

| Skipjack Marina Corp.

| Great American Holding, Inc.

ABA Insurance Services, Inc.
Agricultural Services, LLC
Great American Holding (Europe) Limited
Great American Europe Limited
Insurance (GB) Limited *

Great American International Insurance Designated Activity Company *

Mid-Continent Casualty Company *
Mid-Continent Assurance Company *

Mid-Continent Excess and Surplus Insurance Company *

Mid-Continent Specialty Insurance Services, Inc.

Oklahoma Surety Company *

National Interstate Corporation
American Highways Insurance Agency, Inc.

Explorer RV Insurance Agency, Inc.

Hudson Indemnity, Ltd. *

Hudson Management Group, Ltd.

National Interstate Insurance Agency, Inc.

Commercial For Hire Transportation Purchasing Group @

| National Interstate Insurance Company *

TransProtection Service Company

Triumphe Casualty Company *

Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC

Safety, Claims and Litigation Services, LLC

Republic Indemnity Company of America *
Republic Indemnity Company of California *

Summit Consulting, LLC
Heritage Summit Healthcare, LLC

Summit Real Estate Holdings, LLC

* Denotes insurer

Summit Holding Southeast, Inc.
Bridgefield Employers Insurance Company*
Bridgefield Casualty Insurance Company*

@ Company affiliated but not owned
# Participant in Lloyd's Syndicate 2468

Subsidiaries 100%

A Total percentage owned by respective parent and other affiliated companies.

owned by respective parent unless otherwise stated

National Interstate Insurance Company of Hawaii, Inc. *

Q12.1

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
DE 06-1356481
KY 31-1422717
DE 34-1017531
NE 47-0717079
X 34-1947042
OH 31-1395344
OH 13-1935920 63312
OH 31-1021738 93661
MD 27-4078277
MD 27-0513333
FL 20-1246122
SC 81-3737639
MD 20-4604276
OH 31-1391777
OH 26-3260520
OH 45-0252531 67083
MD 52-2179330
OH 42-1575938
OH 80-0333563
OH 27-3062314
GBR
GBR
GBR
IRL
OH 73-0556513 23418
OH 73-1406844 15380
DE 38-3803661 13794
OK 30-0571535
OH 73-0773259 23426
OH 34-1607394
OH 34-1899058
OH 31-1548235
CYM 98-0191335
VIR 66-0660039
OH 34-1607396
SC 36-4670968
OH 34-1607395 32620
OH 99-0345306 11051
MO 43-1254631
OH 95-3623282 41106
MO 86-0114294 21172
MT 20-5546054
OH 46-4570914
CA 95-2801326 22179
CA 31-1054123 43753
FL 59-1683711
FL 59-3385208
FL 82-2462705
FL 59-3409855
FL 59-1835212 10701
FL 59-3269531 10335




Statement as of March 31, 2019 of the: GREAT AMERICAN LIFE INSURANCE COMPANY
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American Financial Group, Inc.
Great American Insurance Company *
American Empire Insurance Company *
American Empire Underwriters, Inc.
American Empire Surplus Lines Insurance Company *
American Signature Underwriters, Inc.
Brothers Property Corporation
Brothers Pennsylvanian Corporation
Brothers Property Management Corporation
Crop Managers Insurance Agency, Inc.
Dempsey & Siders Agency, Inc.
Eden Park Insurance Brokers, Inc.
El Aguila, Compafiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAI Mexico Holdings, LLC
GAIl Warranty Company
GAI Warranty Company of Florida
Global Premier Finance Company
Great American Agency of Texas, Inc.
Great American Alliance Insurance Company *
Great American Assurance Company *
Great American Casualty Insurance Company *
Great American Contemporary Insurance Company *
Great American E & S Insurance Company *
Great American Fidelity Insurance Company *
Great American Insurance Agency, Inc.
Great American Insurance Company of New York *
Great American Lloyd's, Inc.
Great American Management Services, Inc.
Great American Protection Insurance Company *
Great American Re Inc.
Great American Security Insurance Company *
Great American Spirit Insurance Company *
Great American Underwriters Insurance Company
Key Largo Group, Inc.
PLLS Canada Insurance Brokers Inc. (49%)
Professional Risk Brokers, Inc.
One East Fourth, Inc.
Pioneer Carpet Mills, Inc.
TEJ Holdings, Inc.
Three East Fourth, Inc.

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated
 Total percentage owned by respective parent and other affiliated companies.

Q12.2

Domiciliary

Location FEIN NAIC Co. Code
OH 31-1544320
OH 31-0501234 16691
OH 31-0973761 37990
X 59-1671722
DE 31-0912199 35351
OH 31-1463075
OH 59-2840291
PA 25-1754638
OH 59-2840294
KS 31-1277904
OH 31-0589001
CA 31-1341668
MEX
KS 39-1404033
NY 13-3628555
NY
DE 81-0814136
OH 31-1753938
FL 31-1765544
OH 61-1329718
X 74-2693636
OH 95-1542353 26832
OH 15-6020948 26344
OH 61-0983091 39896
OH 36-4079497 10646
DE 31-0954439 37532
DE 31-1036473 41858
OH 31-1652643
NY 13-5539046 22136
X 31-1073664
OH 31-0856644
OH 31-1288778 38580
DE 31-0918893
OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393
FL 59-1263251
CAN 871850814
IL 31-1293064
OH 31-0686194
OH 31-0883227
OH 31-1119320
OH 31-0728327
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1 2 3 4 5 6 7 10 1 12 13 14 15 16
Name of Type of
Securities Control

Exchange (Ownership Isan

if Publicly Board, If Control is SCA

NAIC Traded Names of Relationship| Management, | Ownership Filing

Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary[to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
|Code Name Code | Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
31-1544320] ............. ....1042046 |NYSE............ American Financial Group, INC..........cceveviveieiceiiesieeseece s OH.......... UIP oo [ttt OWNEISNIP....cvov. [ e [ | eves Nevoooos e
31-0996797 | c.oovvvvvne | cerreerieireinens | ceereeneieeeeneenens American Financial ENterprises, INC..........covvvvrirneinenenenisieneeneens CToe NIA........... American Financial Group, INC.........ccccouervrurnrernnirninns Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoooe [
31-0828578 .....ovvvves | cervrrererieiinns | e American Money Management Corporation..............ccceeereereirersnennnens OH.......... NIA........... American Financial Group, INC........c.ccccoeeverieirnsienenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevooor e
27-1577326| ............. .. | American Real Estate Capital Company, LLC.........cccocovenrinrneerrirninns OH.......... NIA.......... American Money Management Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevooee [
27-2829629| ............. .... |Mid-Market Capital Partners, LLC............cccccovieriieieeieesseeeeseenenns DE........... NIA........... American Money Management Corporation Ownership......... ....100.000 |American Financial Group, Inc. | ...... |\ OO I
412112001 oo [ e e APU Holding COMPANY.........ccoriuereiiieiieiieiseiese e ssssssesssssssesseseens OH.......... NIA........... American Financial Group, INC.........cccoceverieieesienennns Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevooos e
23-6000765 . | American Premier Underwriters, INC........cocvvveeinrerienenneineneeeneinesennns PA......... NIA........... APU Holding Company Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevooor [
13-6400464 .... | Lehigh Valley Railroad CoOmMPany........cccceuviereienieirensisseessssesenees PA.......... NIA........... American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoroor e
46-1665396 . | Pennsylvania Lehigh Oil & Gas Holdings LLC...........ccccocvenrirnrniniinnenne PA......... NIA........... Lehigh Valley Railroad Company...........c.cocuereumeerneens Ownership ....100.000 | American Financial Group, Inc. | ...... Neooe [
. |20-1548213| .. Magnolia Alabama Holdings, Inc..... . . .. | American Premier Underwriters, Inc.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ...... N
20-1574094 .. | Magnolia Alabama Holdings LLC Magnolia Alabama Holdings, INC.........cccoevirieriirirnnns Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoooos e
46-1852532 . [Michigan Oil & Gas Holdings, LLC........c..cocorimrnrirreninnirereieeneineieeees 17| I NIA........... American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ S DO
. |46-1480078 .. Ohio Oil & Gas Holdings, LLC..... R .. | American Premier Underwriters, Inc.. . | Ownership......... |....100.000 | American Financial Group, Inc. | ...... N

13-6021353 . | The Owasco River Railway, Inc American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\
76-0080537 . |PCC Technical Industries, INC............cccevereeueeereieereeeseeses s American Premier Underwriters, Inc Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ SO I
.................... 23-1537928 . [ PENN TOWELS, INC...oovovei et American Premier Underwriters, Inc Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 46-3246684 Pennsylvania Oil & Gas Holdings, LLC...........ccocorinrnrirrincnrireireineenns American Premier Underwriters, Inc..............ccc.coeeeeee. | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... 23-6000766 . | Pennsylvania-Reading Seashore Lines American Premier Underwriters, Inc Ownership......... |......66.670 | American Financial Group, Inc. |....N.......| .....
....... 23-6207599 . | Pittsburgh and Cross Creek Railroad Company American Premier Underwriters, Inc Ownership......... |......83.000 | American Financial Group, Inc. | .....N....... | .....
....... 98-1073776 GAl Insurance Company, Ltd........ccc.corrreinnrninncnsnessessseeseeeees APU Holding Company.........ccccceeevnermenennesseseennnnene | OWNErship......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
......................... .. | Great American Specialty & Affinity Limited...........ccccooveerrereiesierienenns APU Holding Company. Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... 31-1446308 . | Hangar ACQUISItION COMP.......c.vurerereireireeeeeesseeseesessesssessesseesesssseeeenes APU Holding Company Ownership......... |....100.000 | American Financial Group, Inc. |.....N....... | .....
....... 91-1242743 Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company............cccccveveverrirererererersneennn. | OWnErship......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... 91-1508644 . | Premier Lease & Loan Services of Canada, INC...........cccoevevererrirerenne. APU Holding Company. Ownership......... |....100.000 | American Financial Group, Inc. | ....N....... | .....
....... 31-1262960 . | Risico Management COrporation............c.ewreeerreenrenrereesesensensesnesnsennenns APU Holding Company Ownership......... |....100.000 | American Financial Group, Inc. |.....N....... | .....
....... 31-0823725 . | Dixie Terminal COrporation...........cceeueiereireiniseessissesesseeesssessensens American Financial Group, InC.......c..cccccoovevrervirernnnene. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... . 198-0606803 .. GAl Holding Bermuda Ltd.... . | American Financial Group, Inc... ... | Ownership......... |......69.990 |American Financial Group, Inc. |.....N.......| 2...
....... 98-0606803 .... | GAl Holding Bermuda Ltd GAl Australia Pty Ltd...........coccvvverinrivrrninrnnrrrsnnnenen. | OWnership....... |......30.010 | American Financial Group, Inc. | .....N....... |2...
....... 98-0556144 . | GALINdEMNitY, LEd......coiviieeieieiecsee e GAl Holding Bermuda Ltd Ownership ....100.000 | American Financial Group, Inc. | .....N....... | .....
....... Neon Capital Limited... .. | GAl Holding Bermuda Ltd.. ... | Ownership......... |....100.000 | American Financial Group, Inc. | .....N
....... . |NCM Holdings (U.K.) LIMIted.........cccovevererrieeiieeeeeee e Neon Capital Limited...........cccoeeereerevenireesicrernennnen. | OWNErship ....100.000 |American Financial Group, Inc. | .....N....... | .....
....... ... |Neon Capital MANAGETS........c.vwurerierreereieeseeise et NCM Holdings (U.K.) Limited.........ccccocoreurernererrennner. | Ownership........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... . |Neon Holdings (U.K.) LIMIted.........c.ceevrrieerreerieieciesce e Neon Capital Limited...........ccoovvvveeernriereeeeeseeeneenn. | OWNErship........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... Beat Capital Partners Limited...........ccoueuiriveieierreeieeseseeeseenie Neon Holdings (U.K.) Limited............c..cccccorurvererrennnnen. | Ownership....... |......19.150 | American Financial Group, Inc. | .....N....... | .....
....... . | Beat Services LIMIted.........o.orureerrrerrisiereseieiecseeeee e sseseseesesnes Beat Capital Partners Limited Ownership......... |....100.000 | American Financial Group, Inc. |.....N....... | .....
....... . | Chord Reinsurance LIMited............cccceveverrieriiiecreieeeeeee e Beat Capital Partners Limited Ownership......... |......60.000 | American Financial Group, Inc. |....N......| .....
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.......... Tarian Underwriting Limited..... ... |GBR........ [NIA. .. | Beat Capital Partners Limited. ..| Ownership. American Financial Group, Inc. | .....N
....... ... |Lavenham Underwriting LiImited...........cccooereirerererieriesiecseeseeeine Neon Holdings (U.K.) Limited...............cccccovuvererreeneee.. | Ownership American Financial Group, Inc. | .....N....... | .....
....... . [Neon ltaly SR.L...oereerirencre Neon Holdings (U.K.) Limited Ownership American Financial Group, Inc. | .....N....... | .....
.......... Neon Management Services Limited... . |Neon Holdings (U.K.) Limited .. | Ownership......... |....100.000 | American Financial Group, Inc. |.....N
....... .. |Neon Sapphire Underwriting LImited...........cccocrrurerernienreneneneieennees Neon Holdings (U.K.) Limited Ownership......... |....100.000 | American Financial Group, Inc. |.....N.......| .....
....... .. |Neon Service Company (U.K.) Limited...........cccevurererreeeiiresseeeienns Neon Holdings (U.K.) Limited..............ccccceurerevrrrenneenen. | Ownership......... |....100.000 | American Financial Group, Inc. | ....N.......| .....
....... . | Studio Marketform SRL.........cccceieeriiieieceiee e Neon Service Company (U.K.) Limited......................... | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... Neon Underwriting Bermuda Limited............cccooveneninencnierrennns Neon Holdings (U.K.) Limited...........cccoecrvrnrerrernrennenen. | Ownership........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... . |Neon Underwriting LImited..........cccevveeveeeeieesceecee e Neon Holdings (U.K.) Limited...............ccceceueerevrrennnenn. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N.......| .....
....... . | Orca InSurance AGENCY AJS.........coviienueinineinessesestseeseieesssessieesenes Neon Holdings (U.K.) Limited.........cccccocoevrsrrerrnennenen. | Ownership........ |......89.425 | American Financial Group, Inc. | .....N.......| ...
....... Sampford Underwriting LIMited...........c.ccovveveieeieiicerieceeeees e Neon Holdings (U.K.) Limited............c..cccocovurverrvrernnnen. | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... . [ Xenon Agency LimMIted..........ccovuevveverrireieicieeee s Neon Holdings (U.K.) Limited............c..cccccorurvererrennnnene. | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
................................. ... | Helium Holdings Limited...........ccccoervunrnrrnirnenerernirneseseernensneseenneenns | BMU.coo. [NIAL.......... | American Financial Group, INC.........cccoevvvevreirnienene. | OWnership........ |....100.000 | American Financial Group, Inc. | ......N....... [5...
............................................................................................................................................ Neon Employee Ownership LLC.........c.cccceveveviieiieseisiisreissisnieseissinne | DE e [ NIALL......... | Helium Holdings Limited.........cccooovvvivrieieneienrenicnnen | OWNEISAID.cc [100023.350 | e | veeeeNeins [ 50
......................... . | GAI Australia Pty Ltd..........ccccoovvereeveeieiesiececcsiseeesieeesseseeneenees |AUSLLL. [NIALL......... |[Neon Employee Ownership LLC................cccccceuveeneeene. | Ownership......... | ....100.000 | American Financial Group, Inc. | ......N.......|5...
....... 06-1356481 . | Great American Financial Resources, InC...........cccooeevenereinrinnsessiinnns | DEucens | UDP........... | American Financial Group, Inc...........ccccoevovvereereirnnennnne. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N.......|1...
....... 31-1422717 . | AAG InSUrance AGENCY, INC......cuvverreieeiiieiieieiseese s Great American Financial Resources, Inc..................... | Ownership ....100.000 | American Financial Group, Inc. | .....N....... | .....
....... .| 34-1017531].. Ceres Group, INC.......cvevvenenee . . .. | Great American Financial Resources, Inc.. .. | Ownership......... |....100.000 |American Financial Group, Inc. |......N
....... 47-0717079 . | Continental General Corporation Ceres Group, INC.........ccceveeeiveereceeeeseesesee e | OWNErship ....100.000 |American Financial Group, Inc. | .....N....... | .....
.................... 34-1947042 . |QQAGENCY Of TEXAS, INC....ovvvreriririeeireieieiseeee ettt Ceres Group, INC......c.cocveereveineenceneesseneineeseseneeneenenenees | OWNErship ....100.000 | American Financial Group, Inc. | .....N....... | .....
....... .. |31-1395344] .. Great American Advisors, Inc.. . | Great American Financial Resources, Inc.. .. | Ownership. . 1....100.000 |American Financial Group, Inc. |.....N
0084| American Financial Group, Inc. |63312... [ 13-1935920 . | Great American Life Insurance COMPaNY........cocouerereenmreiersesnsenneennens Great American Financial Resources, InC............cc.oo.... Ownership ....100.000 | American Financial Group, Inc. | ...... Nevoroor [
0084 | American Financial Group, Inc. |93661... | 31-1021738 .. | Annuity Investors Life Insurance Company...........ccc.ceeneueeneenceneenneeneenes Great American Life Insurance Company..............co..... Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ SO DO
..................................................................... 27-4078277 | ............. . | Bay Bridge Marina Hemingway's Restaurant, LLC Great American Life Insurance Company..................... | Ownership......... |......85.000 | American Financial Group, Inc. |.....N....... | .....
..................................................................... 27-0513333| ...cvovvves | cevrerveveienies | eeveireriennennnen.. | Bay Bridge Marina Management............c.cuvveveiivneeeseene s Great American Life Insurance Company..................... | Ownership......... | ......85.000 |American Financial Group, Inc. |.....N....... | .....
20-1246122| ............. . | Brothers Management, LLC..........c.covnrrurineeneerrnensnesseeeesseseesesnnens Great American Life Insurance Company...........c..co..... Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoooe e
81-3737639| ............. .... | Charleston Harbor Fishing, LLC..........cccoevirieninneeesisiesssseeinnens Great American Life Insurance Company............cc....... Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevooor e
20-4604276] .....covvves | cervrrererieienes | e GALIC - Bay Bridge Marina, LLC...........cccooeveiiireeeiecsiecsesieeinias Great American Life Insurance Company..................... Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoooor oo
311391777 | oo . | GALIC Brothers, Inc Great American Life Insurance Company.................... Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ S I
26-3260520] ............. . | Manhattan National Holding Corporation.... Great American Life Insurance Company............c........ Ownership......... ....100.000 | American Financial Group, Inc. | ...... | (U
45-0252531 | covovvrveeee | e | e Manhattan National Life Insurance Company...........c.coecereerrernerneereenens Manhattan National Holding Corporation...................... Ownership......... ....100.000 | American Financial Group, Inc. | ...... N [
52-2179330 . | Skipjack Marina Corp Great American Life Insurance Company..................... Ownership......... ....100.000 |American Financial Group, Inc. | ...... |\ OO B
42-1575938 . | Great American Holding, Inc... American Financial Group, INC..........cccocoeverveveesierenns Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevooor e
....... 80-0333563 . | ABA INSUraNCe SEVICES, INC......vvvuverrerrerrenrereieisnsesseseesessssssseessessssenenns Great American Holding, INC........cc.ccccovvvvrrirniennennennne. | OWNErship ....100.000 | American Financial Group, Inc. | ......N....... | .....
....... . |27-3062314] .. Agricultural Services, LLC............... .. | Great American Holding, Inc.. .. | Ownership......... |....100.000 | American Financial Group, Inc. |......N
......................... . | Great American Holding (Europe) Limited...........ccccccooeesevseenenernieneenes | GBRu.o.o. | NIA........... | Great American Holding, InC..........ccccocoveevivsiencircineene. | Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....




Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary[to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code | Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *

=

Great American Europe Limited.. NIA. . | Great Amerian Holding (Europe) Limted.... . | Ownership......... |....100.000 | American Financial Group, Inc. | ......
. | Insurance (GB) Limited...........cccoveurerrerererriierrereinns A Great American Europe Limited............cccoeevererrivennnnn. Ownership......... ....100.000 | American Financial Group, Inc. | ......

..................................................................... AA-1784134| ............. . | Great American International Insurance Designated Activity Company.. IA.............. | Great American Holding, INC.........cccccovevvreerninnreirnneee. | OWREIShIp........ |....100.000 | American Financial Group, Inc. | .....N....... | .....
0084| American Financial Group, Inc. |23418... | 73-0556513|.. Mid-Continent Casualty Company.........cccccvueererereiersssieeesseenennenns (A .. | Great American Holding, Inc...... ... | Ownership......... |....100.000 | American Financial Group, Inc. | ......

0084 | American Financial Group, Inc. | 15380... | 73-1406844 . | Mid-Continent Assurance COMPaNY..........c.ocueeurereeeeeerneeneereesessneeneennes A Mid-Continent Casualty Company............ccccoeeeeeneerrunne Ownership......... ....100.000 | American Financial Group, Inc. | .....N....... | .....

0084 | American Financial Group, Inc. [ 13794... | 38-3803661 . | Mid-Continent Excess and Surplus Insurance Company..............cc.cv... A Mid-Continent Casualty Company Ownership......... ....100.000 |American Financial Group, Inc. | .....N....... | .....

30-0571535 . | Mid-Continent Specialty Insurance Services, INC..........ccooveveverrierennee. NIA........... Mid-Continent Casualty Company. Ownership......... ....100.000 | American Financial Group, Inc. | .....N....... | .....

. | 73-0773259 Oklahoma Surety COMPANY.........c.rverererrerinreeensesseseeessessssssessssenenns A Mid-Continent Casualty Company............cccreervuerrerrennns Ownership......... ....100.000 | American Financial Group, Inc. | ......N....... | .....

34-160739%4 . | National Interstate Corporation............ccceeeveeivivereeeeeniceeeseeseeee e NIA........... Great American Holding, INC.........cccccoveevivcveeecrennen Ownership......... ....100.000 |American Financial Group, Inc. | .....N....... | .....

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

31-1548235 Explorer RV Insurance AGency, INC.........ccccevvverrieererreersseesssresennnns National Interstate Corporation...........ccceevevveveveerennne. Ownership......... ....100.000 | American Financial Group, Inc. | .....N....... | .....

98-0191335 . [Hudson Indemnity, Ltd.........cccoveveiirieiesceiecce s National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | .....N....... | .....

66-0660039 . |Hudson Management Group, Ltd...........cocveurereenrenrernirnrnnisincnseneeeens National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ......N....... | .....

34-1607396 National Interstate Insurance AgeNncy, INC........coccvrereieninireeeereinnnnns National Interstate Corporation...........cccoccereverererrennn. Ownership......... ....100.000 | American Financial Group, Inc. | .....N....... | .....

( 36-4670968 . | Commercial For Hire Transportation Purchasing Group National Interstate Insurance Agency, Inc Management...... | ..ccoeerennne American Financial Group, Inc. | .....N....... 4.

N | 0084| American Financial Group, Inc. | 32620... | 34-1607395 . | National Interstate Insurance Company............cccceurrermrrnrnnereneennennernnes National Interstate Corporation Ownership......... ....100.000 | American Financial Group, Inc. | ......N....... | .....

0084| American Financial Group, Inc. | 11051... {99-0345306 . | National Interstate Insurance Company of Hawaii, InC..............ccuvvvnnee National Interstate Insurance Company Ownership ....100.000 | American Financial Group, Inc. | .....N....... | .....

43-1254631| ..

TransProtection Service Company.. . | National Interstate Insurance Company
0084 | American Financial Group, Inc. [41106... |95-3623282

. .. | Ownership.
. | Triumphe Casualty COmMPanY...........cccceverrieueinereieeeeeseeeseeessse s National Interstate Insurance Company

Ownership

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

< Z2 Z2 Z2Z2Z2Z2Z2Z22222222X2<XZ2Z2ZZ2Z2ZZ2ZZ2ZZ2ZZZZ2ZZ2ZZ2ZZ2ZZ222

0084| American Financial Group, Inc. [21172... |86-0114294 . | Vanliner Insurance Company..........cccceeeveeverererneesiesesssesessessssese s National Interstate Insurance Company...........cc.cc....... Ownership ....100.000 | American Financial Group, Inc. | ....Y...... | .....
....... 20-5546054/ .. Safety Claims & Litigation Services, LLC.... . . | National Interstate Corporation . | Ownership......... |....100.000 |American Financial Group, Inc. |......
....... 46-4570914 . | Safety, Claims and Litigation Services, LLC........ccovvrvvivrierereniennes National Interstate Corporation Ownership ....100.000 | American Financial Group, Inc. | .....N....... | .....
0084 | American Financial Group, Inc. |22179... | 95-2801326 . | Republic Indemnity Company of America A Great American Holding, INC........cccoeureurienieneininieneinne Ownership......... ....100.000 | American Financial Group, Inc. | ......N....... | .....
0084 | American Financial Group, Inc. [43753... [31-1054123 . | Republic Indemnity Company of California A Republic Indemnity Company of America..................... Ownership......... ....100.000 |American Financial Group, Inc. | .....N....... | .....
..................................................................... 59-1683711 Summit ConSUIING, LLC......oeviieieieieeeieesee e Great American Holding, InC..........cccccceevevvervcrrierennnenne. | OWnership......... |....100.000 | American Financial Group, Inc. | .....N.......| .....
.................... 59-3385208 .... | Heritage Summit Healthcare, LLC..........c.coerrrvenrnrirenrneiseseesseneeneins Summit Consulting, LLC Ownership......... |....100.000 | American Financial Group, Inc. |.....N....... | .....
.................... 82-2462705 . | Summit Real Estate Holdings, LLC.........cccccvieieniriecreesesseeis Summit Consulting, LLC Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 59-3409855 Summit Holding Southeast, INC...........cocveveieieiireceeeee e Great American Holding, Inc..........cccccceceevvervcrevrevennene. | OWnership........ | ....100.000 | American Financial Group, Inc. | .....N.......| .....
0084 | American Financial Group, Inc. | 10701... | 59-1835212 . | Bridgefield Employers Insurance Company.... Summit Holding Southeast, INC.........cc.covvrvrrirninrennennns Ownership......... ....100.000 | American Financial Group, Inc. | ......N....... | .....
0084| American Financial Group, Inc. | 10335... |59-3269531 . | Bridgefield Casualty Insurance Company. Bridgefield Employers Insurance Company.................. Ownership......... ....100.000 | American Financial Group, Inc. | .....N....... | .....
0084 | American Financial Group, Inc. | 16691... | 31-0501234 Great American Insurance COMPaNY...........c.oeeeeeerreeeeneeneeseeseesenenseneees OH.......... UDP.......... American Financial Group, INC.........ccccovreneurnincnrineens Ownership......... ....100.000 | American Financial Group, Inc. | .....N....... | .....
0084 | American Financial Group, Inc. [ 37990... |31-0973761 . | American Empire Insurance COmpany..........cccooeeveeenevereseeessesenenenns OH.......... A, Great American Insurance Company...........cccecevevevenes Ownership......... ....100.000 |American Financial Group, Inc. | .....N....... | .....
..................................................................... 59-1671722 . | American Empire Underwriters, INC.........c.ccccoeveveveveveerieseseisiieneeseeens | 1Xeveieeees [NIA.......... | American Empire Insurance Company.......................... | Ownership......... | ....100.000 |American Financial Group, Inc. |......N....... | .....
0084| American Financial Group, Inc. |35351... {31-0912199 . | American Empire Surplus Lines Insurance Company. Great American Insurance Company. Ownership ....100.000 | American Financial Group, Inc. | .....N....... | .....
....... . 131-1463075| .. American Signature Underwriters, Inc. . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | ......

....... 59-2840291 . | Brothers Property COrporation.............ceeeeeeeeeeneeseneeneeneeeesseeseeseeees Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. | ......Y....... | .....
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary[to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code | Number | RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... . |25-1754638| .. Brothers Pennsylvanian Corporation....... . | Brothers Property Corporation . | Ownership......... |....100.000 | American Financial Group, Inc. | ......N
....... 59-2840294 . | Brothers Property Management Corporation Brothers Property Corporation Ownership......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
....... 31-1277904 . | Crop Managers Insurance AGeNcy, INC..........covvereerrernerneeneerneneenennennes Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. |.....N....... | .....
.......... . 131-0589001] .. Dempsey & Siders Agency, Inc........... . | Great American Insurance Company. . | Ownership......... |....100.000 | American Financial Group, Inc. | .....N
....... 31-1341668 .. | Eden Park Insurance BroKers, INC..........cocviueieeeunineeineeneenieneineecennes Great American Insurance Company Ownership......... |....100.000 | American Financial Group, Inc. |.....N.......| .....
......................... . | El Aguila, Compafiia de Seguros, S.A.de C.V..........ccoecevvecevevereenvcen. [MEX........ | JA.............. | Great American Insurance Company............................ | Ownership......... |....100.000 | American Financial Group, Inc. | .....Y....... | .....
....... 39-1404033 . |Farmers Crop Insurance Alliance, INC..........cccceveveriverceveeeieseseienineens | KSuieeee [NIALL......... | Great American Insurance Company...............cc..ee...... | OWNErShip......... |....100.000 | American Financial Group, Inc. | .....N.......| .....
....... 13-3628555 FCIA Management Company, INC.........o.rrenrerremirnreneesesessnsessesnesenenns Great American Insurance Company............cc.ceceeenee. | OWnership......... | ....100.000 | American Financial Group, Inc. | ......N....... | .....
......................... .... | Foreign Credit Insurance Association Great American Insurance Company........................... | Management...... | .................. | American Financial Group, Inc. | .....N....... | 3...
....... 81-0814136 . | GAl Mexico Holdings, LLC Great American Insurance Company............cc.cccceeeenee. | OWnership......... | ....100.000 | American Financial Group, Inc. | .....N....... | .....
....... 31-1753938 GAl Warranty COMPANY.........coceuererereiierersiereesssesssese s sesssenns Great American Insurance Company...............ccc.e....... | OWNErship......... |....100.000 | American Financial Group, Inc. | .....Y....... | .....
....... 31-1765544 . | GAI Warranty Company of Florida GAIl Warranty Company..........cccceoveevererreersersenenennens | OWNErship......... |....100.000 | American Financial Group, Inc. | .....N.......| .....
....... 61-1329718 . | Global Premier Finance Company Great American Insurance Company............cc.cecce.e.. | OWnership......... | ....100.000 | American Financial Group, Inc. | .....N....... | .....
..................................................................... 74-2693636 Great American Agency of Texas, INC........cccvveviinrnenenieiesessennnns Great American Insurance Company..............cc.eveeneee. | OWNErship......... |....100.000 | American Financial Group, Inc. | .....N....... | .....
0084| American Financial Group, Inc. |26832... |95-1542353 . | Great American Alliance Insurance Company...........ccccveuvevereveereeeennns Great American Insurance Company............ccceveunne Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoooos oo
0084 | American Financial Group, Inc. | 26344... | 15-6020948 . | Great American ASSUrance COMPANY...........ovurereerrenreeesessnsenseseenssenenns Great American Insurance Company............cco.everenne. Ownership......... ....100.000 | American Financial Group, Inc. | ...... Nevoooe [
0084| American Financial Group, Inc. | 39896... |61-0983091 . | Great American Casualty Insurance Company..........cccccoveveverrerreenrennns Great American Insurance Company. Ownership ....100.000 | American Financial Group, Inc. | ...... Nevooor e
0084| American Financial Group, Inc. | 10646... |36-4079497| .. Great American Contemporary Insurance Company.. .. | Great American Insurance Company . | Ownership......... |....100.000 | American Financial Group, Inc. | ...... |\ S B
0084 | American Financial Group, Inc. | 37532... | 31-0954439 . | Great American E & S Insurance Company.........cccoceevveevernerevensienennns Great American Insurance Company Ownership ....100.000 |American Financial Group, Inc. | ...... |\ SOOI
0084| American Financial Group, Inc. |41858... [31-1036473 . | Great American Fidelity Insurance Company...........c.ccoevevrierierrerenennnns Great American Insurance Company. Ownership ....100.000 | American Financial Group, Inc. | ...... Nevooos e
31-1652643| .. Great American Insurance Agency, Inc....... . | Great American Insurance Company . | Ownership......... |....100.000 | American Financial Group, Inc. | ...... Nevoooe [
. |13-5539046 . | Great American Insurance Company of New YOrk...........ccceveurevrrvnnnnns Great American Insurance Company. Ownership ....100.000 | American Financial Group, Inc. | ...... Nevoroor [
31-1073664 . | Great American LIOYd'S, INC........c.corrururirieneereeincseieeeiseeseese e Great American Insurance Company...........ccoeceeeeeenne. Ownership......... ....100.000 | American Financial Group, Inc. | ...... |\ SO DO
31-0856644 . | Great American Management Services, INC...........ccocevivereieeveiienennen, Great American Insurance Company...........ccccceveveunes Ownership......... ....100.000 |American Financial Group, Inc. | ...... |\ NSO B
. 131-1288778 Great American Protection Insurance Company..........ccccocvevevreirevenennn. Great American Insurance Company...........ccoeeeveuenne Ownership......... ....100.000 | American Financial Group, Inc. Nevoooos e
..................................................................... 31-0918893 . | Great AMEriCan RE INC........c.rveeverureiineireieieeiseesesesssesee s ssseeesseeens Great American Insurance Company.............ccceeeeveene. | OWNErship......... |....100.000 | American Financial Group, Inc. N
0084| American Financial Group, Inc. |31135... [31-1209419 . | Great American Security Insurance COMPany..........cocovvveerererreerennens Great American Insurance Company.........cccccoveeveennne Ownership......... ....100.000 | American Financial Group, Inc. Nevooor e
0084| American Financial Group, Inc. |33723... [31-1237970 Great American Spirit Insurance Company.............ccceeevevenerererrersnnnns Great American Insurance Company.............ccccevveunne Ownership......... ....100.000 | American Financial Group, Inc. Nevoooor oo
....... 83-1694393 .. | Great American Underwriters Insurance Company...........ccc.evrereenrenes Great American Insurance Company.............ccceevenene. | OWNErship........ |....100.000 | American Financial Group, Inc. N
....... 59-1263251 . | Key Largo Group, INC.........ceinieieresieiessissieie s ssssssennes Great American Insurance Company...............c.euee.en. | OWnership......... |....100.000 | American Financial Group, Inc. N
....... 871850814 PLLS Canada Insurance BroKers INC............c.owerereereeneeneenerneeneeneennenns Great American Insurance Company.............cccoeeeene. | OWNETrship........ 49.000 | American Financial Group, Inc. N
....... 31-1293064 ... | Professional Risk Brokers, Inc Great American Insurance Company...............ccceov....... | OWnership......... |....100.000 | American Financial Group, Inc. N
....... 31-0686194 . | One East Fourth, Inc American Financial Group, Inc..........c..cccoeevveveerrinennenne. | OWnership........ |....100.000 | American Financial Group, Inc. N
....... 31-0883227 . | Pioneer Carpet Mills, Inc American Financial Group, INC.........ccccoevrrnrnrernernnene. | OWNErship ....100.000 | American Financial Group, Inc. N
....... . 131-1119320] .. TEJ Holdings, Inc.... . | American Financial Group, Inc... . | Ownership......... |....100.000 | American Financial Group, Inc. N
....... 31-0728327 . | Three East FOUh, INC......c.ovriieeciee s American Financial Group, InC.........ccccocceevrveneereernneeee | OWnership......... |....100.000 | American Financial Group, Inc. N
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship| Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries 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) *
Astel Explanation
1 Another affiliated company owns 1% or less of the shares.
2 |The entity is owned by more than one company within the AFG Group.
3 | Great American Insurance Company is the majority member of the Association.
4 Company is affiliated but not owned.
5 | The entity is owned by more than one company within the AFG Group. American Financial Group, Inc. effectively owns 77% of GAI Holding Bermuda Ltd. ; the senior management of Neon Capital Limited, through their ownership of Neon Employee Ownershp LLC,

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




Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

with the state of domicile and electronically with the NAIC? NO
8. Wil the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second

quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. N/A

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.
Not Applicable for 1st and 3rd Quarters

©® N k0w

Bar Code:

* 6 3 31220194 9000001 * * 6 3 312201 944700001 *
* 6 331220193650 000 1 =* * 6 331220194428 0000O0 1 =*
* 6 3 3122019445000 0 1 * * 6 3 312201944 900001 *
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURAN(_:E COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. Accrued contractual fE€ INCOME.........c.ccuieiieerciriieee ettt sssssaenes | sestessssaesnses 34,344,680 |....ocoovvererercerieniieiens | cerrererenennnn 34,344,680 | i 33,779,857
2505. Inventory and prepaid assets on real estate holdings... | ..3,387,197
2506. ACCOUNES TECEIVADIE. .......vveetciceic ettt sn et sns | esssssesessssesssnns 251,008
2597. Summary of remaining write-ins for LINE 25........cuvsisrisisisrssessiissssesssssssssssssssssssnsssessssnnes | sessessasssssssees 37,982,885

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year

2504. Unfunded commItment fE8 IADIIILY...........cc.ccvriuiieiiiisiieicctee ettt ettt sesse s bentens | evssssssessesesbesaesssanes 148,730 | oo, 164,028
2597. Summary of remaining WHte-iNS fOr LINE 25.........coiuiiueieiiiei ettt ettt s b s s bt s s st stessssntensessntsnss | sesssssssessessssessesssanes 148,730 | oo 164,028
Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
08.304.  MiSCEIIANEOUS INCOME.........cocveieieieiieieteiieie sttt bbbt bbb se bbb es s s st ssesansans | suessesssassesssnsnes 5129 | oo 6,668 | oo 24,814
08.397.  Summary of remaining Write-iNS fOr LINE 8.3.... .. ittt sns s sns s sns st sns s sssssenssnsssssenes | ssssssssssssssssassssesns 5129 | oo 6,668 | .o 24,814
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1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHOE YEAI........c.cviviiieiicieieieietsses ettt bsnts | sbestesssssssessessssessessesnans 96,793,633 | .o 89,613,632
2. Cost of acquired:
2.1 Actual coSt at tiMe Of ACUISIION. .........cuevviiiiiicie sttt bbb bbb s bbbt s e bas | Hsessssastessessstesses e bensessessesensessesebentens | shessessssnsassessessssesses et en s e s b s s s ssen s
2.2 Additional investment made after acquisition. .679,694 11,908,177
3. Current year Change iN BNCUMDIANCES. ..........ccueuiueiiiirieiseissiesse st sss st s sttt b st s s b s s st s s s s s st enses e bensesss | Hiessssstessessstessesesensessessessssensessesantens | sbessesssssssassessesassesses et enses e b st ensensesaes
4. Total gain (loss) on disposals............
5. Deduct amounts received on disposals............ccceerierenriinnens
6. Total foreign exchange change in book/adjUSted CAMTYING VAIUE...........c.ruurieierieirecieeireie st ssse st ss st essessessessnes | eessssssessessessssssessessassssssessesssssessessns | sressssssssssessosssssnssessasssnssessessnssnssnes
7. Deduct current year's other-than-temporary impairMmeENt FECOGNIZEM. ..o sessnss | sressssestesessstessessssssessessessssessessssantess | stessessessssassessessssessessssessessessssessassesnes
8. Deduct cUrrent YAI'S AEPIECIALION. .........ccciveuiiercteiicee sttt se b s s s s b ss b s s s b ensetesnsnsesanns | setesessssessssnsesesnsessssnsesenes 1,181,622 | o 4,728,176
9. Book/adjusted carrying value at end of current period (LiNeS 142+3+4-546-T-8).........cccvverririereiiinsieieiessssssesssssssesssssees | soresesssssssessesssssssesessses 96,291,705 | covveeeeeseeieeeis 96,793,633
10.  Deduct total NONAAMILEEA BMOUNES............cceiveveiiieieicc ettt ettt a s s s s st ssbessesns | stetsntessessessstessessstnsassesssssssensessntsntans | stetsessssssessesssssstessessntensessebsnsensassseses
11. Statement value at end of current period (Line 9 minUS LINE 10)..........cccceiiiiiieiiiicieiiieieesiecieessresesssesesssesessssesesnserenss | ererisessssssesessssesessssesenns 96,291,705 | .oovovivcriceeieeicias 96,793,633
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEar............cocucveieeievciersieieseseeseies | e 1,012,500,838 | ...coevevrrererieenad 972,854,721
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIION............cvuiviveiieiciceie sttt s st ssesas | sebessesssssssessesasssssessesnsan 27,720,000 | ooovevreeereeereeeeeie 236,502,783
2.2 Additional investment made after aCUISIION. ...........c.ccvevriireieieisces ettt sasssessessaenes | sevessessssessssessnssssessesnsas 10,189,158 | ...oecvvecevere e 52,950,437
3. Capitalized deferred INEEIESt ANA OB ..ottt sttt se s bsees | Ssebsssstessesestes e s s b esse s s s s ssessessnbensess | sbessesssssssassessssestes e s st es s s st s s sae s saes
4. ACCIUAL OF QISCOUNL.......c.uvvreeiisciiesestese sttt sttt s s b st e b R st bR e bbb s s bbb ss | H8esbntassses s st e s s e st es s s bse s s s st s e ntans | nebsesssbass s esten s b s s s bbb n st
5. Unrealized valuation iNCTEASE (UECTEASE)........c..cucueiuerieiiiiie ettt ettt b bbbttt n s s b senas | S1ebsssssesssssstesses s bessessssssssssesssssntensess | sbebsessssssssssessssesses e s s b es e s s b s sse s taes
6. Total gain (I0SS) ON GISPOSAS..........cevvveereeiiisieeieice et ss ettt st ss bbb sttt b st s e b s s s s s s s st essessnbantas | sressssessessnsstesssssssessessnsssssssessnssstassess | sbessesssssssestessesintensesesessnsns (58,209)
7. Deduct amounts reCEIVEd ON QISPOSAIS.............cvueveiuiviieieieieie ettt et b bbb s ssessssns | sebessessssssssssessesensessesnsan 54,777,860 | ..oovoveveereeereeeeieine 249,748,894
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...
10. Deduct current year's other-than-temporary impairment reCoOgnIZEd............c.ovveeeuririeienereneseeseeeeseeeees
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 valuation @lIOWANCE...........cuiviieieiiiceeece ettt ae bbb bbb s st en s nnes
13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts..............cccccveveveerrcrrereiereciennnns .
15. Statement value at end of current period (Ling 13 MINUS LINE 14)......c.iiiiiiiiiiiesieiicissierssiesiessisesssssssesssssssessessssssssssessssanses | eviesssssssassesssssssessessnsas 995,632,135 | .oooviriierercieesieneas 1,012,500,838
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDETr 31 O PIHHOI YEAI...........ccuiueiiiieiiecte ettt neens | sensessssssessssssesssaesesans 1,089,280,479 | .oeveveeeeeeereeie 851,722,804
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION. ..........eveevireieeie ettt sttt b s b s b ss st ssssensnsas | sevessesassesseseesnssssessesaneas 13,949,496 | ....covevevieiereeeen 80,971,460
2.2 Additional investment made after aCQUISIION............cc.cucuivivieeiccceie ettt sstenas | eetessesssessssee s sees e 34,373,678 | ..oovveeeeeeeeee 205,009,029
3. Capitalized deferred INtErESt AN OINE............ccciieiiescce ettt ae bbb s s senes | srebesessnsesasstebes s se s s s ssebes s sesessssebessnss | nosebessstesesssssessssebes s et e s s st e s s s aesnnas
4. ACCTUAL OF QISCOUNL........oooviiiviteict ettt bbb st s s bbb st s bt s s bnas | ebisbssessesnsestes e s st es e b b s s s s saen 34 | s 144
5. Unrealized valuation iINCTEASE (UBCTBASE)...........c.cvveveereerreeesieeieisetese ettt st saes st es s sssss s s sssssssessesntssanes | orsesssssesssnssesssssssessesssanes 3,967,930 | ..o 55,333,842
6. Total gain (I0SS) ON QISPOSAIS.......ceucuurerierierririieeeise s et ettt ee et s s s bbb bbbt s st bsensentas | sebetsestessasssessessenbsnesententas (274167) | o 162,137
7. Deduct amounts reCIVEd ON QISPOSAIS..........ccvuiveiicriiireteiieiei ettt ettt s s s st s bbb es s ssaesssanaes | sbsssebesssesesssaesenssesesnaes 13,803,760 | ..ocvrvrcericreeciee 90,904,316
8. Deduct amortization of premium and AEPrECIAtION............cveviuiirieieicrie ettt ssbenies | sebessessssessess s s st s s s s senas 473,439 | oo 1,834,987
9. Total foreign exchange change in boOK/AdiUSEA CAMYING VAIUE............ccvvieiverieieiesce ettt sssaessens | srssssssssessssssessesssesssssssssssssesssssssessess | sressessssssssssesssssssesssssssessessssensessesansans
10. Deduct current year's other-than-temporary impairment FECOGNIZET............c.cvueieicueieeieiciriisie ettt sssestens | eresistsssesesssssssssessssssessessssensessssansans | tossesssssssassesssssnsassesesanes 11,179,633
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........ccevrrerierrerererieieiseesseesssesesies | cevevesssssssssessssssennes 1,127,020,251 | ..o 1,089,280,479
12.  Deduct total NONAAMIEEA BMOUNTS............cceiiiiieieiciceis ettt sttt s st s st s s bensenses | etsstsstesessstessesses st snsensessntanta 1,000 | e 1,000
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ceiiiieiieeiieiiiiiis s siesssssstesssssssssssessessssessnsns | svsessessssssssssesssssssanees 1,127,019,251 | oo 1,089,279,479
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YEAI..........cceieveiiriieieeseee i ssissisnis | sessesessssessessssessenns 31,737,877,397 | oo 28,138,198,150
2. Cost of bonds and StOCKS CQUIMEM..........c.ceuiveieeiciiieie ettt sttt a st s snbenas | sebessessssenssssessessssasens 1,404,731,153 | oo 7,579,211,293
3. ACCTUAI OF QISCOUNL........cuevuiirieiieiciie ettt bbb bbbt s bbb n st et ensenns | sebessessessnsessessessntantessetan 16,145,697 | .cooveeeveevevieieiens 105,725,851
4. Unrealized valuation iNCrEASE (AECTEASE).........cvuururrrrerrerresreeesresessesessessssssessesssssssesssssessasssessessessssssessssssssessessasssessessassns | sessssssessessassssssesssssnssnses 77,919,030 | .oovonereerererereeeeereieenne (71,640,422)
5. Total gain (I0SS) ON QISPOSAIS.........c.ceviieiriiriiieisicte ettt ettt a et bbb bbb e st b s et b s s eaesssnebessnsesenas | sbssebessssesesissesesansesesnaas 11,395,669 | ...ocvvvveereriiereeeeienne 22,590,286
6. Deduct consideration for bonds and Stocks dISPOSEA O ...........c.vueveiiiiiiieicicei ettt | eetesesessesssse s esaenas 1,083,864,953 | ....coovvvevierire. 3,961,345,533
7. Deduct amortization Of PIEMIUM...........c.cciiiieiicteeeiee ettt et bbb bbb bbb st st eaesssssbesnsebesnans | eebesessnsesesssesesssesassnsesenes 3,548,930 | ..ooveverieeeeeee 31,645,431
8. Total foreign exchange change in booK/adjUSEA CAMTYING VAIUE.............ccvuiveieiiiicieie ettt asaessees | sressssssesssssbes e b besse s sss s ssesssssssessess | sbessessssssssssssss st esss st es s ssbnsesaesansaes
9. Deduct current year's other-than-temporary impairment recognized..............ccccveveveeecerrierenns LT66,077 | e 57,928,087
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s.............ocveveirieiiveieiens | covviisiciisieecseeseeians 1,390,044 | oo 14,711,290
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... .32,154,279,030 ..31,737,877,397
12. Deduct total NONAAMItIEA GMOUNES............cc.ccviiieeiieic ettt bbb e bt se b b s s s s s sse s b s bessebns | 2sessstassessessstessesssssnsassesssssssensessstansass | cbessessssssossesssssstes et sstensesebnsensesasenns
13. Statement value at end of current period (Ling 11 MINUS LINE 12)........ccoviviriiieierieiecieesiesesesesissssseesesssssessssessssssssssssssees | eesessessesssssssssnsssens 32,154,279,030 | ..o 31,737,877,397




Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20IsO

Book/Adjus:ed Carrying Acquisitions Dispoiitions Non-Traditg Activity Book/Adjusfed Carrying BooklAdjus?ed Carrying BooklAdjust7ed Carrying BooklAdjustsed 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)-rvreevererernereseeesersseeesessssessssese st sessss s ssssssssessssssssnsnes | nesessnesssssessens 20,225,611,987 | covorvevrcrirerennne 1,093,313,933 | ..o 775,273,685 | ..cvooevercerirennne (101,955,042) | ...coovvvrcrenne 20,441,897,193 | .cooociieeierieerinseennenisssesnens | creeessssi s esssens | sessssessssseens 20,225,611,987
NAIC 2 (B)-vvveevereerrerereresereseessessseessssess st ssss s ssssnsnes | resessessensssssens 10,089,234,690 | .....ccovuvrrnrrirnnns 589,239,212 | .oooovverrrirciinenns 392,354,991 | .oooocvirrrriciienns 102,924,947 | .cooovvvrris 10,389,043,858 | ......cvvmrermerireeiierireesienisneneas | crieessesesesises s ensies | nesssensi s 10,089,234,690
NAIC 3 (8)-vvruvverrerrerirreiseriseeissesseses s sess st eessssessssnnes | oenessesssnssesenesss 505,434,390 | ...oovvrrerirniririniinne 20,134,311 | oo 37,061,386 | .ovvovrerverirriiinens 20,022,127 | oo 508,529,442 | ....oouvveuerirririerineriesiinerienes [ ceerinsisinesineniss s | e 505,434,390
NAIC 4 (8)-vvvevvvreerreeereesseeesseesseesssessssessssssssss s ssssssssssssssssssssssssassssssssss | oesessssssssssssnssnnes 134,893,414 | ..o 58,178,993 | ..oovorrrerrrireerrrnenns 9,163,199 | ..voovverrrerereeeeens (41,064,669) | ...oovvvnrerrrernenns 142,844,539 | ..ooveoeeeireieeiseeeseseseessssenns | ereeeesssesss st sssssssss | essssesssnssessnnes 134,893,414
NAIC 5 (B)-vvreeverreerssereseesseeeseeesseesssesssaeessessssasssssssssssssssessssssssasssssessssnssss | sesmeessssesssmssssnsssnnes 50,127,139 | cooovereereeceeeneeennenns 2,505 | ooeeererereeeereeens 15,616,578 | cveovveerrerrrrereenenes 7,618,263 | ..o 42,131,329 | ovooeecneeeeeeneeiessnssennees | et sssenes | oeesssssss st enens 50,127,139
15,616,299 22,324,438 | ..o 23,104,726 16,396,587 15,616,299
TOtAl BONGS......ooieeriirieenis e snseenes | aveenessssnessnesens 31,020,917,919 | oo 1,760,868,954 | ....ooooviriniiiinnns 1,251,794,277 | oo 10,650,352 | ...oooovrviiriinns 31,540,642,948 | ..o 0 | e 0 | e 31,020,917,919
PREFERRED STOCK
NAIC Tttt eess sttt nes | sessnesssssssnnsssansssnes 10,000,035 | ..ooovvorrerrcrerreenns 17,171,000 | coooeereeeeereeeeeerseeseeessseessns | reeessseesssnesssesessesseneens (R ) [ 27,089,700 | ..veouverreerrrerneeeseneseesssnessnees | srveesseesssesssssssnsessssssssessssesssnnes | soeessssssssssensssssens 10,000,035
NAIC 2.ttt sttt nentens | rsessssssnsneesssnes 187,535,025 | ..ovvvevreeereeenerereeesennseessensnns | cesseeeseeneesesee e 170,583 | oo (86,961) | ..ooveerrerrcernenne ABT,27T 481 | coooeeeeeceeeseceiseeeseestnenns | eeseessssessssss et sessssssss | eessssesesssessssenanes 187,535,025
10, NAIC Btttk | 4818t | R8s Rk | HhE Rt | HRE et | Hheen bbbt 0 [ oeeererereerieeeeee st | et | et
P10 NAIC e | oo 26,660,599 | ....oorvrirriririniinn 8,154,904 | ....vooieirnrriereeriennis | e (511,418) | oo 34,304,085 | ...ovurreirrrirciiinireiienieenins | e | s 26,660,599
12, NAIC Bt | sesnene e 16,496,934 | .....covovrerriens 394,319 | ooooerereenrrieseesieenes [ et | et 16,891,253 | ...ooveoeeirerieresnerisesesiseesaas | ersseressess st essssssaas | s 16,496,934
13, INAIC B.voooereeseeeseeesee s ees st | 8800880 E R84t | €88 eEE R 4R Rt | HEfeEE Rttt | Efees Rttt | eetens et 0 | e | st st | nees e
14, Total Prefermed SLOCK.........vveurrverereeeirneceseeiseeeseeeieeesssssseessseesssesssnens | essesssssssssssessssnnes 240,692,593 | ..o 25,720,223 | ... 170,583 | oo (679,714) | v 265,562,519 | .ooovrennn e 0 s (] 240,692,593
15.  Total Bonds and Preferred StOCK...........wwmeriieimmmmesniriensessnessssnesseess | nssesessneseesenens 31,261,610,512 | oo 1,786,589,177 | ..o 1,251,964,860 | ...oovvriiiiriniiininns 9,970,638 | ..oovvrvririins 31,806,205,467 | ....ooovrviririniririiiscnieniees 0 ] s [V [P 31,261,610,512

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:
NAIC1§....517,534,629; NAIC2§....64,126,660; NAIC3§.......... 0; NAIC45§....25,243,085; NAIC5S.......... 0; NAIC6S........ 0.




Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actsual Interest ?Dollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......cmiriiirierriereieens | e 606,904,374 | ........ccoevvennc )80 R O 606,832,195 |.....ccoovvvvrrrrreriinnens 5,345,373 | ...
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAN........ccuiurerirrerieiieeineise et eess s essessessessessnes | sessessessesssssssssssesssssnssens 465,630,523 | ...oveveerireieeneeinn 209,625,753
2. Cost of short-term iNVESIMENLS ACQUITET............ceiiiuiiicrceece ettt s s b ssnseaes | sessesessssesesssesesssssteses e 404124128 | ..o 474,973,502
3. ACCTUAL OF QISCOUNL........eeeieeecececec ettt ettt sttt ettt st e st s e s e st s e st st st st sesesesessseseeese st enenensnenenenenenenesenensenenennes | eeeesesssesesssssesesesseseteseseeesesanas 126,331 | oo 65,708
4. Unrealized valuation iNCrEASE (ABCIBASE)..........cvevcvieieeieriieeeesese ettt sttt s st es e b as s sss s s sses s bsseses | essessssassssssssessssasses et sssessessnsassessessnsanes | sestessessssassessesassssssassssssssesses e benses e bares
5. Total gain (I0SS) ON QISPOSAIS..........cvuiviieireiieiiciiesie ettt s bbbt s st ensessens | 2essessesssassesssestes st ensebansnsns 18,764 | oo 3
6. Deduct consideration reCeIVEd ON QISPOSAIS...........ccccuirerriireuiiireieiiee et se b sse s s s s sstenenss | sessesessssesessssesesassstesesnaas 262,995,372 | oo 219,034,443
7. Deduct amOrtization Of PIEMIUM...........cc.ciiiiiiieiieicieee ettt bbbt bbb s st s st ensesas | stessassesssestessessnsesses e bnsessessessssensesntans | sbstessessssssesses e s asbes e s st en s bbb s s ssen s
8. Total foreign exchange change in bOOK/AdJUSIE CAITYING VAIUE.........c.evuruuririirieieiieciesissiseisstsisssesseseessesssssssssssssnssns | sesssessasssssssssessessssssessassassssssessassssssnsses | esssessassosssnssessessssssssessasssnssnssessnsanssns
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............c.iuiueiciireieieieisie et sssesseses | ersssessesssssssesssssssessessssssssssessessssessessstans | sbessessessssssssssesessstessessstansessessnssnsassenses
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccccvvrerrirreiereriesieiessesieiesens | ceeverieseesssssssssesssseesennad 606,904,374 | ..o 465,630,523
11. Deduct total NONAAMItIEA @MOUNTS...........ciuuiiiiiirr bbb | £ oEEE bbb bbbttt Chesb e bbbt
12. Statement value at end of current period (Line 10 MinNUS LINE 11).....covrisinrisiinrssssessesnssessesssssnessessssssssnsssssssssssssssnens | sonssensssessssesssnsssssssenssns000,904, 374 | ovoivessesirnnensessessssasennenns 465,630,523

QSI103




Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

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

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

SCHEDULE DB - PART B - VERIFICATION

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

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

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

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

Change in variation margin on open contracts - All Other:

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

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

Add:
Change in adjustment to basis of hedged item:

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

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

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

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

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

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

Less:

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

4.22  Amount recognized 0

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

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

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

Deduct nonadmitted assets

Qsi04

148,969,847

135,777,238

458,390,876

(138,945,502)

604,192,459

604,192,459




Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

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

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

QSI05, QSI06



Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SEction 1, COlUMN T4 ..o 604,192,459

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

3. TOMAl (LINE 1 PIUS LINE 2)...uuvereirereeiereeiiseessseesseesssesesseeseseessess st st 604,192,459
4. PartD, SECHON 1, COIUMN B........ouiiiiiiiiiiii bbb 629,702,585

5. PartD, SECHON 1, COIUMN B......uveeirieeieicieieisie ettt en (25,510,127)

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 6. 604,192,459

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

Q. TOtAl (LINE 7 PIUS LINE 8)......veveveieiecieteceeset ettt ettt s e e s e s et et a et b ee b s s st e bbb bbb s e b et R st b s bt n e bbb et s s sttt s b 604,192,459
10, Part D, SECHON 1, COIUMN 8........oevivceeieicteee ettt ettt b ss s sttt b s s sansaes 629,702,585

11, Part D, SECHON 1, COIUMN ..ottt ettt a st s et s st s bt s s b s s saes (25,510,127)

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

Potential Exposure Check

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

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

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

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

QsSl107



Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

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

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

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

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

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

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

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

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

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

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

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

. Deduct total nonadmitted amounts............cccevvererieesierceseennens

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

.......................................... 501,381,793

....................................... 4,760,684,115

1
Year To Date
.......................................... 328,628,061
....................................... 1,131,623,916
.......................................... 801,534,074
.......................................... 658,717,903

QSI108
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition,  Amount of Encumbrances Less Encumbrances After Acquisition

Acquired by Purchase

Building, Land, and IMProVEMENLS. ..o sseenenes Palm Beach.........cccoeuverieniererceeeens FL....| 07/16/2004.... | Sailfish MANNG RESOM..........ccvureerireireriieieeeirces et es et sssessseessssessees | sresssesesssssssesssessssssassessesassessessenes | sesessessssessesssesesssssssesssssssessnssessnnne | tesessssnssesssssesasssssessessssssansessensnss | sesseessenes .210,550
Building, Land, and IMPrOVEMENES..........c.oiuririiiiiiierieieeis e Charleston............ccccevveevverennne SC... | 05/01/2002.... | Charleston Harbor RESOrt and MariNG...............ccceviriiieceeiiicieierecieeeseeieeseseesieetesessiens | sveesssesissesesessssssessesesssssessssssssssins | esessesesessssssissesssessssssssssesssissesanes | soesiesesssssesssssesssinsesssessssssenesesens | eevesesisns 301,213
Building, Land, and IMProVEMENLS. ..o nnees Stevenville .| MD.. | 05/22/2002.... | Bay BrIAGE MAMNG. ......coivrrririerirerisinisesieisssiesss s ssssessss s sessssissssesssessassessessssssessesssnssas | ressessssssessssssssosssessasssessessanssossons | teessesssssesssssnssosssessasssssessanssessons | fesssessasssessossanssesssesssssosssessanssessons | tosssessasssessossnssessnssnssnsseses 3,607
Building, Land, and IMProVEMENLS............coveieiririeieceisis sttt ssnens Whitefield. ..o NH... | 06/01/2005.... | Mountain View Grand RES0r LLC...........ouiiriririieieiieiieiesi ettt nsesseensenaas 164,324

0199999. Totals.

.............................................. 0 679,694
0399999, TOIS. ... .vurveeeersreseesseesseeesessese s s8Rk SRk eeRE e 4eE8 R R eER AR LR LR R R R R R R R R R R £ £ R RS R R R R eeRRe | HEESeERE R R LR LR AR AR R AR E LSRR R R 0 (V10 0 679,694
Showing aII Real Estate DISPOSED Dunng the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbrances on| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances Incurred

NONE
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
Commando Village. FOrt Walton BEACK..........couueeeiiriieieiiiessie st 1 ORI DO 03/14/2019.... | ccvoovvvrrees 4.803 27,720,000 | covouveeernsrirereseeseesssssse st esssses st ensseens | sesees e 42,000,000
Greyhound Village.........c..verevrvrerniieineieierineen INGIANAPONIS. ... IN.coceeeeeeee [ e 02/07/2017.... | v 50712 | oottt enenns | ereteseiet ettt a ettt ea et er e 3,000,000 29,080,000
Marriott Lincolnshire...........cccccovmiviiniverininiinns LINCOINSNIFE. ..o e IL 01/28/2016.... B.3T8 [ | e 1,500,000 29,550,000
Sandestin Hotel..... . MIFAMAT BEACK. ...ttt FL 11/01/2018.... B.0B2 | vttt | e eees R 3,602,368 24,318,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All OtNET........viuiiieisiiiirssi et esb st rs st entens | sbebssssasb st sessens st ensssnsnsssssensanssnssans | eneac XXX....... XXX 27,720,000 | ...oooovovereriece s 8,102,368 | ..o 124,948,000
Mortgages in Good Standing - Mezzanine Loans
Vaca Morada New.................cccevevervreiienrercnns INBW YOTK ...ttt s ettt eaetessasaennssansesanaesaee NY BABT | ettt | oetetere ettt n s aernan 2,086,790 23,882,144
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS. ... vttt sttt ettt snsees XXX i | s 0 | ot 2,086,790 23,882,144
0899999. Total - Mortgages in Good Standing... XXX 27,720,000 .10,189,158 .148,830,144
3399999, TOAI MOMGAGES. ......errvereerviieiettetiiets ettt bbb bbbttt XXX 27,720,000 10,189,158 148,830,144
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
TY Warner (H2 Capital)...........ccc...... NEW YOIK. ..ot NY oo [ 01/15/2016.... | 02/28/2019.... | ...ovverrernece 25,000,000 | ...covomrrrrirrireninns | e [ e | e | e 0 [ e | e 25,000,000 | ......... 25,000,000 |...... 0
Vaca Morada New.........ccocnmrininenns NEW YOrK.....oovvsvisereinninsnnsninsenssnssnsssnssssnsnsnssensees | NY s [ 09/26/2017.... | 03/12/12019.... | oo 25,969,916 | ..vvvirererieriiniiens | eenieresissiieniisisnins | eenessssssssssessensiens | sisresssnsiessenssssienses | oeees {0 ORI [ 25,969,916 | ......... 25,969,916 | ...... 0
0199999. Total - Mortgages Closed by Repayment. 50,969,916 0 ... 0 0 | 50,969,916 | ......... 50,969,916 [ I 0 0
Mortgages With Partial Repayments
4S Health Center.. 1 [ SN DIBGO. ..ot CA.ovvien. .1 06/28/2013.... WT282 | s [ | e | s | e L0 RO ISV 71,242 | o 71,242 | 0
All Seasons.. . | West Bloomfield M .103/28/2014... 03,592 | oo [ e | e | e | e 0 103,592 | ..............103,592 |...... 0
Altisource Christiansted. VI .| 04/06/2017.... AB3,497 | oo | rerneissnsienienes | e | e | oo 0 163,497 | .............163,497 |...... 0
Amkor Technology Bldg... AZ 1202172015 [ e [ e DB,952 | s [ | s | | o (U SRR o 56,952 | ................56,952 |...... 0
Ben Arnold Beverage............coovereers | RIAGEWAY ...cevvieiciie e SC 02712014 .. | e | reererereneeeee80,530 | s [ | s | s | s (01 S [P 86,530 | ................86,530 |...... .0
Biltmore Hotel FL 08131999, [ v [ v ABTAAT | e [ e | e | e | s 0 167,441 | ... 167,441 | ... 0
Chatham Bars Inn.........cccccocvvvennee. Cape Cod......corvvrvrnrrnnne MA [ 05/06/2016..... | cevreerereirerrrnne | errerrrireinnnneen 139586 | v [ | e | e | s 0 139,586 | ..............139,586 |...... .0
Convention Center Parking Garage.. | Philadelphia............c.ccccoveiririninininerncneees PA ..o O1B2012. | e | e TA204 | s [ e | e | et | e (0 TR ISR 74,204 | .............T4204 | ...... 0
Embassy Memphis New............c...... MeMPRIS. ..o LI\ ISP IR 110712018, | covovevererirens | v 34,989 | oo [ | e | oo | e (01 RN [P 94,969 | ...............94,969 |...... .0
Grand AM........ccoveveerereenne AUSHN. o X 1072312017 [ s | e B0, T2T | s [ e | s | e | o 0 509,721 | .............509,721 | ...... 0
Kiewit Energy Building..........c.c........ The Woodlands > .1 03/25/2015.... . J10,030 | oo [ s | e | s | 0 110,030 | ..............110,030 |...... 0
Las Fuentes Prescott........ovvvenereiniines AZ..ooooveis | v 05/29/2015.... [ ..ovovvrvernrireries | e T18,733 | oo [ | ceeniesienissiensenness | erereneserneesiennnees | e 0 118,733 | ... 118,733 | ...... 0
L-3 Communications.... o Salt LAKE City.....vveerevecerreireiiseierieeieeeeeiseisesi UT.oos .| 11/08/2013.... 29247 | oo s | e | e | oo [V ST 92,467 92,467 |...... 0
Marriott Lincolnshire . | Lincolnshire, IL .101/28/2016.... . 223,300 | oo [ | s | e | (U O o 23,300 23,300 |...... 0
McHenry ROW.........ceoeeeirerieninns Baltimore..........ccoevevvvnerienns MD..covovvns [ e 06/29/2012.... | ceveovererireeenee | eeerreiseriierinens 140,820 | covovevereerrrerienins | rererneerssiseiseninnes | cevesiesseeessnsis | e | oo 0 140,820 | ..ovvvvnneen 140,820 |...... 0
Mountain View.. . AZ [ 06/30/2014.... | oo | errreiinieinneeeeen 5,732 | s [ v | e | e | e 0 [ | e 95,732 95,732 | ...... 0
Old Standard.... o[ CINCINNGL...ev s OH...coovvenes .101/01/2006.... 10,125 | e | e | s | e LU RO ISV 10,125 | oo 10,125 |...... 0
PaCific Park...........coocveenerenniineinnns Santa MONICa.........occorrerrrrrrinnns CA.ovvvvnnes | e 04/30/2018.... | coveoevererieeines | e 495,383 | ..o | s | e | e | s 0 495,383 | ...oocovnnvns 495383 |...... 0
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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

Palomar Commons.. .| Carlsbad.........cccocovirriinnnenas CA .| 10/17/2013.... 03,857 | | s [ s | s | s 0 103,857 | ..............103,857 |........ 0
Pearland . .| 12/06/2013.... 270,206 | oo [ e | e | e | seeees 0 B [ 70,206 | ...............70,206 |....... 0
Residence Inn Sacramento............... SaCTaMENt0........vvvrveerierierieniienirerisnsissssnsseennes | CAueviiviiiens | v 107120130 | oo | v 120,003 | oo [ | e | e | s 0 120,093 | ..............120,093 | ........ 0
Sandestin Destin..... . O7I3120130 [ s [ 312842 | e [ e s | s | s 0 312,642 | ...........312,642 | ........ 0
Semoran Commercenter.. Orlando.... . | FL OBMTI2013. . | e | e BA,BBT | e | et | et | s | e 0 I 84,837 84,837 |........ .0
Stop N' Go Center............ccccoverunnne. Fargo.......ccccoouvunriinrinninnnns |\[D NSRRI N 03/18/2014.... | covvovvreveciens [ e D107 | s [ | e | s | s 0 B 51,073 51,073 | ........ 0
Ulndy Health Pavilion Indianapoalis....... NG 09172015 [ s [ e 221,280 | i [ e | s | e | s 0 221,260 | ..coovrrrnee 221,260 |........ 0
Warner Brothers Burbank.........cccoveeiiieininns CA 2120130 | e | B985 [ e [ e | e | e | s 0 I 69,765 69,765 |........ .0
Whispering Wind...........ccc.coevnninnns PhOBNIX.......oouvierinririis [V A I 05/1712013.... | oo [ eereireiinniinnneennd80,093 | i [ | s | | s 0 e 60,093 | ..ccovennnnn 60,093 |....... 0
Xactware Office Building................... Lehi..iiiciiriiicnsnicsisniccssnsnesnsssnsnns | UT o | 02/24/2014.... | ccooovvvcciieniens [ 159,793 | i [, | s | | 0 . 159,793 | ..occoonace. 159,793 |...... 0
0299999. Total - Mortgages With Partial Repayments, 3,807,944 0 0 ... 0 0 3,807,944 3,807,944 [ 0
0599999. TOtAl MOMGAGES...........oouriieiiiiiiiiiiiiicit it esb bbb 54,777,860 | ..oocccvvvvircrinnnes 0 [V 0. 0 [ 54,777,860 | ......... 54,777,860 [ 0
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1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 O0|Great American Capital Partners Fund Il, LP Los Angeles.. .| CA.... | Great American Capital Partners Fund I, LP... 01/12/2018.... .871,866
000000 00 0|Monarch Capital Partners IV, L.P.......cccccocviiemnerneninrrescieeicens .| New York .| Monarch Capital Partners IV, L.P.........couiirrececeiseeee s 10/30/2017.... .500,000
000000 00 O |PineBridge Private Credit Feeder, LP ................ New York.. . | PineBridge Private Credit FEeder, LP .........cccovueieirieeecee s 1112812018 | coveeeeeens [ e | e 1,390,992
000000 00 0|Sagard Credit Partners, LP .........cccoeveinrirniieiieicierissssssssssissseiessseenes Toronto.. . | Sagard Credit Partners, LP 10/09/2018.... ....1,045,380
000000 00 0| Yukon Capital Partners Il L.P........ s . | Minneapoli MN... | Yukon Capital Partners I L.P...........cooriuririrseeeeieieis e sssenenes 07/17/2014.... 2 ....94,361
000000 00 0] Yukon Capital Partners Il L.P....... s . | Minneapoli MN... | Yukon Capital Partners Il L.P.........ccccviiiiiiminiiiiisieni s enesessssnesssissnienas 07/18/2017.... 2 .987,897
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FiXed INCOME = UNGFAIIAIEA. ... oeuiuieieeiei i siess ceeiietiets sttt sttt ses e ee st s et ses e a8 E e84 e 8 e e 8 eE e84 8 £ e 848 S28 £ 21 eE 1284284212 neE oA ee 842t e e et nesensee et eetensen et et ansenserntsnsennensnns | srsesssnas (] 4,890,496
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|A&M Capital Opportunities Fund, LP Greenwhich . | A&M Capital Opportunities FUNG, LP ..o 10/21/2016.... 3
000000 00 O|AltEnergy Storage Bridge, LLC et Rowayton . | AltEnergy Storage Bridge, LLC.........ccoieriiieieieissesesieee st 03/20/2019.... | cevrererraens | e 369,390
000000 00 O |Arclight Energy Partners Fund VI, LP..........ccccoouviiimiiniiiiniininccscsccinis BOStON.......ovice . | Arclight Energy Partners FUNA VI, LP..........coceiiieiieecenessiesnseeenins 08/04/2015.... 3
000000 00 O |Blackstone Tactical Opportunities IIl, LP. New York . | Blackstone Tactical Opportunities I, LP............ccovvrrnrerinirrerenns 02/08/2019.... | covvereeereeaen | crrereererrerreeeees 147,636
000000 00 0|Bridge Growth Partners L.P..........ccccooviuniiiniiiniinciiinnicireninens New York .| Bridge Growth Partners L.P..........ccccoecunirinrinniivciinns 07/15/2014.... 3 .
000000 00 0|Bridge Growth Partners L.P.-Accedian HOIdINGS I1.........coovvirevriinrirnrieiieicieiissienis New York . | Bridge Growth Partners L.P.-Accedian Holdings II.......... 03/08/2019.... 3 | s 3,500,004
000000 00 O|Cintrifuse Syndicate FUNd I, LLC.........ccoviinririeeieieiriseeiree e Cincinnati . | Cintrifuse Syndicate Fund I, LLC.......... 04/29/2013.... 1 ...58,745
000000 00 O|Cintrifuse Syndicate Fund Il, LLC...... Cincinnati . | Cintrifuse Syndicate Fund Il, LLC 09/18/2017.... 1 .155,001
000000 00 O|Corsair V Financial Services Capital Partners LP ....... New York .| Corsair V Financial Services Capital Partners LP 06/25/2018.... ....70,808
000000 00 O|Energy Impact Fund LP............. New York ... | Energy Impact Fund LP..........cccccooouiiinniinniiciicicccis 05/11/2017.... 577,198
000000 00 O|Foresite Capital Fund IV, LP San Francisco..........coueereerireennees CA.... | Foresite Capital FUN IV, LP..........ocoiiieirieecse e 04/16/2018.... .350,000
000000 00 O |Greenspring Opportunities IV, LP..... Owings Mills.........cccevrererirernnee. . | Greenspring Opportunities 1V, LP...........ooerinrnieieeeeecie e 04/25/2016.... 1 .140,000
000000 00 0|Greenspring Opportunities V, LP...... Owings Mills.. . | Greenspring Opportunities V, LP..........c.coviriiieriiininsiieseissessnsssisesisssienes 01/22/2018.... 1 .665,000
000000 00 O|Greenspring Global Partners VIII, L.P........ccoovininireresceeeeseseesee s Owings Mills.. . | Greenspring Global Partners VIII, L.P.. 07/14/2017.... 1 .168,216
000000 00 O |Greenspring Global Partners IX-B, LP.........cccouuiiiiiiieinierseisesserssisesiesiees Owings Mills..........cveeeernricinrinnns . | Greenspring Global Partners IX-B, LP..........cccouiueiniiiriienieissisceesiseeesierenis 02/08/2019.... | .evvrevrnne L [P 148,548 | ..o 148,548
000000 00 0| Gryphon Partners IV, L.P.........ccouiiiirieieicineinisieeseiseie s essssennees San Francisco... .| Gryphon Partners IV, L.P.........ccrrineescseeeeseeseeeeseees 12/06/2016.... 3 ....63,721
000000 00 0|Gryphon Partners V, L.P........c.cccceinmrimeinneneinnineieens San Francisco... .| GIYPhON Partners V, L.P..........ocuiiieiieieiiseise et 08/29/2018.... 3 951,733
000000 00 O|LLR Equity Partners V, L.P........ccccovvovvriveiniininisnisinis Philadelphia.. . | LLR Equity Partners V, L.P.......cccccoovvvvinrireinnins 03/31/2017.... 3 .840,000
000000 00 O|ManchesterStory Venture Fund, L.P.. Des Moine ManchesterStory Venture Fund, L.P 03/23/2017.... 1 ,956
000000 00 0|Medley Real D (Annuity) LLC.......cccoovumiiiiiiniiiciinicinisieiseiesississsissiiens New York .| Medley Real D (Annuity) LLC.......c..oovouiiiniinniicrieisinniesiseiens 03/21/2016.... 3 ...24,325
000000 00 O |Medley Tactical Opportunities, LLC New York . | Medley Tactical Opportunities, LLC ..o eeeseesesseseens 11/16/2017.... ...45374
000000 00 O |NB Secondary Opportunities Fund IIl L.P. New York.. .| NB Secondary Opportunities Fund Il L.P. .........ccoororinrereeeee 05/23/2013.... 3 .180,000
000000 00 O0|NB Secondary Opportunities Fund IV L.P. ......... . | New York.. .| NB Secondary Opportunities FUNG IV L.P. ..o 04/19/2017.... 3 .600,000
000000 00 O[NB Strategic Co-Investment Partners Il LP. .........cccoeueeee New York . | NB Strategic Co-Investment Partners Il L.P. ..... 10/01/2012.... 3 ...29,139
000000 00 O|NB Strategic Co-Investment Partners IIl L.P. ....... . | New York.. .| NB Strategic Co-Investment Partners IIl L.P. 01/28/2016.... 3 547,041
000000 00 O OVIP, L.Puccooiiiiiieeieiceiseieiesieesesie st ssssessssses Cincinnati... COVIP, LLPee et 0712712017 ... | covvoeveerrnee | verreeirerieeerseesssiseniens | erieseienieens 1,713,600
000000 00 O|PWP Growth Equity FUNG I LLP.......c.coouiiirireiriniineieieeieeeiee e New York.. .| PWP Growth Equity FUND I LLP......cc.vieiieiiiiciieeineseiesieeiieees 08/20/2014.... 3 ..77,703
000000 00 O |Refinery Venture Fund I, LP. . | Refinery Venture FUNd I, LP........ccooiiiiiniiinincrescsecees 11/20/2017.... 149,731
000000 00 O|River Cities Capital Fund VI, LP . | River Cities Capital Fund VI, LP .............. 02/15/2018.... 3 .700,000
000000 00 O|Rivercrest Capital Partners, LP..........ccc.cooviririimiiniieiiesisisssiseiesieseesesssseens Fort Worth. . | Rivercrest Capital Partners, LP...........c.ccouveriiiiiieiinssesisesiesiesisnsi 04/02/2018.... | covvoeereeriees | e | e 1,455,274
000000 00 O |Roark Capital Partners Fund V, LP .... Atlanta .| Roark Capital Partners Fund V, LP 11/01/2018.... .242,958




1'€030

Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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Market Originally | Typeand | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
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000000 00 0| SHAC, LLC.....oouierueieiieriieeseeieiseess st s Carmel. SHIAC, LLC ..ottt 08/21/2015.... | coveorerverernes | verreeeremineesseesssisensens | eereeeenenineens 1,000,000
000000 00 0| Snow Phipps Il, L.P. ..o Wilmington.... | SNOW PhIpps 11, LP. oo 01/08/2010.... 3 ....49,186
000000 00 0| SNOW PhIpps Tl L.P. ...ccooeeieeirieriericeieisiseniesiesssessssessesesnen Wilmington.... .| SNOW PhIpPs T, LP. oo 06/08/2016.... 3 | s | e 1,322,982
000000 00 0|Solamere Capital Fund II, LP ...... . | Boston . | Solamere Capital FUN 11, LP .......ovuiiiieeeinesies et 08/19/2013.... 3 .962,500
000000 00 O|Solamere Capital Fund II-A, LP ....... Boston . | Solamere Capital Fund II-A, LP 08/19/2013.... 3 .505,862
000000 00 O|Solamere Capital Fund Ill, LP ..... . | Boston . | Solamere Capital Fund IIl, LP ettt nen 11/20/2018.... 3 . .963,574
000000 00 0|Solamere Portfolio Company Investments II, LLC ... | Boston . | Solamere Portfolio Company Investments II, LLC.......... 01/18/2019.... | ovveevvvvrres [ e 2,500,000 | oo
000000 00 O|TriArtisan Orlando Partners, LLC . | New York.. .| TriArtisan Orlando Partners, LLC........... 03/1212018..... | .eveveeeirers e | v 5,000,000
000000 00 O Trilantic Capital Partners VI, LP........ccccocrieirininee e NEW YOTK......oovevreirieireieieeeeienies . | Trilantic Capital Partners VI, LP............. 07/25/2018.... ....70,396
000000 00 O Trew HOIdINGS, LLC.......ovuiireiirireiriirireiisessie e sssssenens Hilton Head Island | Trew HoldingS, LLC......vovvvieriiiriesieserce s 02/01/2019..... [ ovvvvveeirerns | rvrrreererrininn 6,896,202 | .....ovvrireirrieireriseienins [
000000 00 0 Vida Insurance Credit Opportunity Fund II, LP......... Austin . | Vida Insurance Credit Opportunity FUnd I, LP.........cooiiiiirireecee s 08/02/2017.... 548,425
000000 00 O [WCIONE, LLC....ouuiiririiiitiinissi s Beverly Hills........ccoeoiiiniiiciinnne, JWCIONE, LLC. oo 08/24/2018.... .875,000
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SEOCKS = UNGMIIBIEA. ... ...eueeiusieieiiiiieisiis ettt ettt st ees et sesees e ee et sesees et se8 o2t e e e seE e84 1 £ eE4eE o £ 8 e e 8 A28 42828848 e e A e et s 28 a2 e et eesee et et antensen et et ensenersetensenssssnsns | srsesssssssessecs 13,561,780 23,535,457
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O |Lubert-Adler Real Estate Fund VII-B, LP Philadelphia..........ccccverieriierirninnns . | Lubert-Adler Real Estate Fund VII-B, LP .........ccoccovverniriniiiereincin 04/07/2017 ... [ ovvevevrrvees [ e | svreseresienns 1,666,667
000000 00 0|Osprey Pointe Sandestin, LLC .........cccovrurriniiniririreieeee s Miramar Beach.. Osprey Pointe SAndestin, LLC ..o eseees 12/19/2018.... [ oo e | e 1,485,618
000000 00 O|PRCP-Aurora Partners, LP OSSOSO Denver . | PRCP-Aurora Partners, LP. 08/22/2016.... .110,000
000000 00 O[PRCP-Key West Partners I, LP..........ccocoeeunrenririnencree e ssseseeesnseens Key West........covrrrencrceinns PRCP-Key West Partners I, LP..........cooerereenrneecrereeseeeenees 02/08/2017.... 175,200
000000 00 O|PRCP-Missouri Partners, L.P...........cccccoeiiueuriimcrereceieeeeeeiese e St. Charles . | PRCP-Missouri Partners, L.P............ccccccoeveivieeiieiieceeenes 10/22/2015.... 144,400
000000 00 O|PRCP-Phoenix Il Partners, LP ..o Phoenix . | PRCP-Phoenix Il Partners, LP ..........ccocvviverniveeniricinnines 08/03/2017.... .200,000
000000 00 O|PRCP-St. John's Forest Partners, LP Jacksonville...........ccocoeeeicererecnnne PRCP-St. John's Forest Partners, LP 03/20/2019.... | cevereeereeees | e 387,716 | .ccvrceeeeeeeeeee
000000 00 O|PRCP-Tempe/Mesa Partners........c.couuvireerermivrernnieissssiersssessessssesessessnes Phoenix . | PRCP-Tempe/Mesa Partners. ..o 05/15/2018.... .277,200
000000 00 O|Water Street O'Connor, L.P..............cooeverreireeieeiceeecceeceen Atlanta . | Water Street O'Connor, L.P............ccccoveevevicrirccr. 10/22/2015.... .250,000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState - UNGMfIIAIEA. ..o ikttt | eniisniias 387,716 | oo 4,309,085
Any Other Class of Asset - Unaffiliated
000000 00 0| MONZa ENETGY, LLC... ...ttt HOUSEON. ... |TX.... | Monza ENergy, LLC.......cciiiuiniiieiiiesi s 04/17/2018.... [ covviviiniiians [ e | e 1,638,640
4299999. Total - Any Other Class 0f ASSEt = UNGFIIBIEA. ..........ovvuiiririiiiisiies ettt ettt esbssess e st es ettt ens | feesdees bbbt ettt (1 I 1,638,640
4499999. Subtotal - Unaffiliated. ........ooivrireiiiriiriseiisriis s ..13,949,496 ..34,373,678
4899999, TORAIS. ...k eheeek iR eheehe et ..13,949,496 ..34,373,678
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1 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 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 Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (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 Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

000000 00 0| Great American Capital Partners Fund I, LP................ Los Angeles............ CA.. | Great American Capital Partners Fund Il, LP .101/12/2018 |02/14/2019 | ...........762,551 0 [ oo | e 762,551 | il 762,551 0 63,888

000000 00 O|Monarch Capital Partners Ill, L.P New York. NY.. | Monarch Capital Partners IIl, L.P.. 01/12/2015 | 03/07/2019 | ........ 1,772,549 0 772,549 0

000000 00 O|NB Private Equity Credit Opportunities Fund LP........... New York.........c...... NY.. | NB Private Equity Credit Opportunities Fund LP.. ...|06/07/2017 |01/01/2019 12,078 0 [ | e 12,078 | 12,078 (1] (12,078)

000000 00 0]Sagard Credit Partners, LP Toronto ON. | Sagard Credit Partners, LP ..........ccccoumenmeineineineinenns 10/09/2018 | 01/25/2019 33,676 0 33,676 0

000000 00 O] TTGA C-1 MMF, LP. Cincinnati OH. [ TTGA C-1 MMF, LP. 12/18/2017 | 02/12/2019 291 0 291 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 2,581,144 0 0 0 0 2,581,144 |...... 2,581,144 0 0
Joint Venture or Partnership Interests That Have Underlying Ch istics of C Stocks - Unaffiliated

000000 00 O|Energy Impact Fund LP New York. NY.. | Energy Impact Fund LP 05/11/2017 | 02/14/2019 258,701 0 258,701 258,701 0

000000 00 O|LLR Equity Partners IV, L.P Philadelphia PA.. | LLR Equity Partners IV, L.P......cc...covmuvrrermmmerrerisserrennns 03/14/2014 | 03/18/2019 0 [ corevvceerneriissenns | 001,093,504 | ... 1,093,504 0

000000 00 0|Medley Credit Opportunitiy Delaware Fund, L.P........... [ New York................ NY.. | Medley Credit Opportunitiy Delaware Fund, L.P . 107/15/2016 |03/29/2019 | ... 0 340,011 0

000000 00 O|NBDyal IVUS Investors, LP New York. NY..|NB Dyal IV US Investors, LP.... 06/11/2018 {03/29/2019 0 ..105,026 0 1,695

000000 00 0|NB Secondary Opportunities Fund Il L.P. New York. NY.. | NB Secondary Opportunities Fund Il L.P. .. | 05/23/2013 {03/29/2019 0 6,450 0 635,284

000000 00 0|NB Secondary Opportunities Fund IV L.P. New York. NY.. | NB Secondary Opportunities Fund IV L.P. .. . | 04/19/2017 {03/29/2019 | ... 0 139,396 0

000000 00 0|NB Strategic Co-Investment Partners Il L.P. New York. NY.. | NB Strategic Co-Investment Partners Il L.P. 10/01/2012 | 01/24/2019 0 . 173,964 0

000000 00 O|NB Strategic Co-Investment Partners Il L.P. ............... New York.........c...... NY.. | NB Strategic Co-Investment Partners IIl L.P. .. | 01/28/2016 | 03/08/2019 18,718 0 0

000000 00 O|PWP Growth Equity Fund | LLP New York. NY.. | PWP Growth Equity Fund | LLP.... .1 08/20/2014 | 03/19/2019 35,346 0 0

000000 00 O|River Cities Capital Fund V, LP Cincinnati OH. | River Cities Capital Fund V, LP 12/31/2012 {01/10/2019 | ...........161,280 0 0

000000 00 0 |SeaPoint Ventures Il, L.P. Wilmington DE.. | Distribution 08/25/2005 | 01/22/2019 18,377 0 [ oo | e 18,377 | i 30,724 | oo | e 12,347 | 12,347

000000 00 0| Snow Phipps Ill, L.P. Wilmington DE.. | Snow Phipps IIl, L.P. 06/08/2016 | 03/29/2019 56,171 0 0

000000 00 0| Solamere Capital Fund Il, LP Boston MA. | Solamere Capital Fund II, LP ... ...|08/19/2013 | 03/26/2019 261,261 0 261,261 0

000000 00 0 |Solamere Capital Fund II-A, LP Boston MA. | Solamere Capital Fund II-A, LP ... ... | 08/19/2013 | 03/26/2019 11,802 (VI IR IR 11,802 0

000000 00 O] Trilantic Capital Partners VI, LP New York. NY.. | Trilantic Capital Partners VI, LP...........ccccccoueivinnrinnerinns 07/25/2018 {01/31/2019 | ... 0 [ oo | e 186,040 0

000000 00 0| Tritium Partners, LLC Austin TX.. | Tritium Partners, LLC 06/26/2015 | 01/10/2019 | ... 0 997,866 0

000000 00 0| Tyson Holdco, LLC New York. NY.. | Final Distribution. 07/20/2016 | 01/25/2019 0 110,943

000000 00 0| Vida Opportunity Fund, LP. Austin TX.. | Final Distribution 12/05/2016 | 02/28/2019 526,745 0 526,745 ..(13,037) | ...
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ccoiiiiiiiiiiiiiiiissisissisissississssrissssssssssssssssins | aeesees 4,390,657 0 0 0 (0] [P | I [ 4,390,657 ..110,253
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 0O | Lubert-Adler Real Estate Fund VII, LP | Philadelphia | PA.. | Lubert-Adler Real Estate Fund VIL LP ......ccoovvvviinnnnenns | 10/15/2013 | 03/11/2019 | ... 0 0 | 1,930,774
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 0 0 0 0 0. 1,930,774
Surplus Debentures - Unaffiliated

677412 AF 5] Ohio National Surplus Note | Cincinnati [oH. [JEFFRIES [07/31/2016 [ 0212512019 .......6,322,919 0 6,322,919 | ....5,938,500 (384,419)
2399999. Total - Surplus Debentures - Unaffiliated 6,322,919 0 0 0 0 6,322,919 | ...... 5,938,500 0 (384,419) 0
Any Other Class of Asset - Unaffiliated

000000 00 0|Monza Energy, LLC [ Houston [1x.. [Monza Energy, LLC [04/1712018 0312212019 | ...... 0 0
4299999. Total - Any Other Class of Asset - Unaffiliated ...........105,284 0 0 0 0 0 0 0
4499999, SUDEOLAL - UNGMAIHIIEG. .. ..errvvveeriiess s eerress s 8L R4t | cneies 14,077,927 0 0 0 (V] I I 14,077,927 |...13,803,760 | ...cooovrvwrrnnnnnn 0 (274,167) | ..... 5,950,281
4899999, TORAIS. .....erreeessereeesseeeeessseeeees e esss s R0 LERE £ttt | e 14,077,927 0 0 0 (V] [ I 14,077,927 |...13,803,760 | ...cooovrrvrannrnn 0 (274,167) | ..... 5,950,281
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Bonds - U.S. Special e and Special A

60416Q  HL 1 |MNHSG FIN AGY A 3.45 03/01/2049.........ccomriirriiiieinireiesisessesssseesesssesneenes 02/08/2019........ RBC CAPITAL MARKETS........coiiiiiiiiiiisiietissisesesi e sssssssssssssnsss | resssssnssesssesisssssssessssssessessessssssessnssans | ssesssessssssssesssesesssssnssns 10,629,502 | ..oovevvreeeeis 10,629,502 |........ 1FE

70879Q DB 6 |PAHSG FIN AGY 128A 3.65 10/01/2032 01/16/2019........ RBC CAPITAL MARKETS......ctitttutiutierssiisisensssrssnsses s sns s enssssensenss | botesessssssssssnssessssssessensssssenssnsssssansnenses | srssessosssesssnssssessssesensnssnes 1,000,000 1,000,000 |........ 1FE

3199999. Total - Bonds - U.S. Special REVENUE aNT SPECIAI ASSESSIMENS. .. ... . tieistrstuiuatssesertesttstismias | eotesssesssesesssssesersessseees a1 eeseseeeeeseeeEse8oE8eE 48 eEE S8 £ 08 e 12848481 £ 088 o848 1L 08 4L 8 S0 8 0181484 E 8 L0188 408804841 e 0 s h 4L ee e heeEeehens | e21ebate et anseseb et sntensen et sesansenensetensenses | ebemsessersssnssssessessasansansns 11,629,502 11,629,502 [ i (U I DS S

Bonds - Industrial and Mi:

00206R  HJ 4 |AT&T INC 4.3503/01/2029........c0evrrrriereririeernsieissnsesensssenes 02/13/2019........ WELLS FARGO BROKERAGE SERVICES........ccoiuviiiireriiisiiiisisierssisienes | ovenssessssiesessssissssssssssssesessssssesses | sesosesessessissessessssssessssnns 9,950,800 | ..o 10,000,000 |........ 2FE

00213R  AB 9 |ARLFR 2012-1A A2 ABS SNR SEQ 3.81 12/42..... 02/06/2019........ CANTOR FITZGERALD & CO.....cvvuririiiiiiiiniiesieiniiscieseesisniesisssesssesissssies | sesssiesisssssssessssisssesssssssssesesssnesessnes 2,501,953 2,500,000 6,085 | 1FE

01448X  AA 3 |ALESC 6A A1 CDO SSNR FLT 03/23/2035 01/17/2019........ CS FIRST BOSTON......ituiiiiriiiiiiseeisieesesierssssssesssi et ensesise | sesesssesssssssssess st ssssssensnes 2,311,258 . 2,417,002 6,413 | 1FE

032095 AH 4 | AMPHENOL CORP 4.35 06/01/2029.. 01/07/2019........ BARCLAY'S CAPITAL. ..ottt ss st essesssenes | onesessssanssessesssss s s ssessessessssssenans | sesresesssessnsssessesssnesessnsanes 9,990,400 | .coooveierrees 10,000,000 |........ 2FE

03331F  AA 8 |ANCHF 2019-7A A CDO SSNR 4.62 04/25/2037......... 02/19/2019........ Greensledge Capital MArket............c.ouceiiieiereiie s riesiessenes | ceseseesiesssee e seees

035240  AQ 3 |ANHEUSER-BUSCH 4.75 01/23/2029.........ccccevmrrrernrineererinsissensnnines 01/10/2019........ DEUTSCHE BANK ...ttt ss st ssssssssne | nessssssssessssssssssssesssssessessssssssessnssans

03765H  AD 3 |APOLLO MNGMT HLD 4.872 02/15/2029 02/04/2019. BANC OF AMERICA SECURITIES. ..ottt sesessesstensees | eoieaeissessessesesessssesesesses s ssssessaseneneas

03835V AG 1 |APTIV PLC 4.35 03/15/2029.......ccrumireiiriiiiieinsieresissees et 02/28/2019........ | BARCLAYS CAPITAL bbbt

038923  AJ 7 |ARBOR REALTY TR 5.75 04/01/24..........coovveomrrrirrerineiniriseineriesinenienes 03/15/2019........ SANDLER & O'NEIL PARTNERS........ooiiiiriiiriiiiieiniiesie s esesssssssesesienes | otessssssssssessessssessesssssssssssssssesssesens

045054  AD 5 |ASHTEAD CAPITAL 4.125 08/15/25 02/07/2019........ BANC OF AMERICA SECURITIES........ccooiiiririeriieieinrineieireeseeisiessessesssssssnnss | essesseisesssessssssssssessesssssssessessessnsassesss | seesssssssesssssesssassessesnsnens 1,930,000

054561 AJ 4 | AXA EQUITABLE HO 4.35 04/20/2028...........ovveoivemrieeienriierieresnseissiiesissssesssesens 01/23/2019........ EXCRANGEA. ...t | esb s | i 43,745,080

05492E  AE 3 |BDS 2019-FL3 B CLO MEZ FLT 01/15/2036. 02/13/2019. AMHERST SECURITIES CORP.........coiviirreiiireiirieeesiseesssesesiesisseesssessssseseess | sesisssesssisssessessssssessessssssessesssssenens | sosessnssssssessensessessnssenine 15,060,938

054968 AB 8 |BFNS 2019-1A A CDO SSNR 4.147 03/25/2030..... 03/20/2019........| NOMURA SECURITIES INTL .35,820,000

05552E  AA 8 |BBCMS 2017-DELC A SEQ SSNR FLT 08/15/36..... 03/22/2019. AMHERST SECURITIES CORP........coiiiiiriiiieiniiciirisisisisssiesisisssessnes | onsssssesisssssssessss st sssssssssesses | sosenesessessssssssssssssssensessaes 4,592,094 S

058933 AN 2 | BAFC 2006-D 5A1 PT SSNR FLT 05/20/2036........ 01/08/2019........ AMHERST SECURITIES CORP........coutiiiiiiiiireriiiieiistisesies s ssssiessessees | sessssesessesisessessssssessssssessesssessessssesesis | sessesesssessessessesssesesssesenes 3,070,243 | ..o 3,202,340 3,297 [1FM

05946X  XP 3 |BAFC 2005-E 3A1 SEQ SNR FLT 05/20/2035, 01/15/2019........ AMHERST SECURITIES CORP..........cootiiiririrriieeiirissiesssiesienesssssssssessens | cesessisesssesssesssssssessessssessesssssessssen 2,298,899 2,344,321 | oo 4472 [ 1FM.ciiiie
05949A W9 7 |BOAMS 2005-B 2A1 PT SNR FLT 03/25/2035 02/07/2019. BREAN CAPITAL, LLC.......... 244,369 253,890 277 |1FM

05949A W9 7 |BOAMS 2005-B 2A1 PT SNR FLT 03/25/2035 11/19/2018........ | BREAN CAPITAL, LLC .

05952G AT 8 |BAFC 2007-D 3A1 PT SSNR FLT 06/20/2037........ 03/07/2019. AMHERST SECURITIES CORP........coiiiiiriiiieriniieeiiisiesierses e sississsesseees | eresssssesississssessssssssessssssssesssssssssesses | eesenssesssessnsssessessssssessssenes 1,044,423 | oo 1,085,737 1,349 (1Z

05952G AV 3 |BAFC 2007-D 3A3 PT SSNR FLT 06/20/37........ 03/07/2019........ AMHERST SECURITIES CORP........coiviiiiiiiierinsieieiisisesiersssssiessssiessesiees | orssssisessssssessessssiesssss st essessssssenis | sebsesesssessssssessessssssessssenes 1,502,868 1,533,539 | v 1,975 | 1FM.ccicc
07090A  AC 7 |BATLN 2019-14A A2 CLO SNR 4.38 04/20/32....... 02/22/2019........ MORGAN STANLEY ...ttt sssssassens | nesssssssssssssesssssssssessssssssessssssssessessans | sesssessssssssessssssssnssnssns 13,860,000 ...14,000,000 | ........ 1FE

07386Y  AE 4 |BSARM 2007-5 3A1 SEQ SSNR FLT 08/25/2047..........ccovvvrrmriernrisieneireisrirereninsins 01/11/2019........ AMHERST SECURITIES CORP.........ccoiiiririiiireiinriieiesieisesiesississesesesesssssesens | soesisseessssisssessessesssessessssesessessssssenene 5,151,550 | oo 5,338,393 8,576 | 1FM

07401C  AS 2 |BSARM 2007-4 21A1 SEQ SSNR FLT 06/25/47........ 01/16/2019........ AMHERST SECURITIES CORP........coviiiiririireiisieeisisissssessssssesessssssssssnns | onssssesessssssssessssssssssssesssssessesssssanses 10,942,188 | .o 7,307,566 | ..oocvverrerciiinicieeieieiees 15,024 [1FM...ooviriiniienne
08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 01/01/2019........ CapitaliZed INTEESL..........urieeicice e | e 11,904 11,904 |........ 4Z

08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 02/01/2019........ CapItAliZEA INTEIESL.... ...t eniseenes | ceseeier bbb 12,043 12,043 |........ 47

08888#  AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 02/28/2019........ Private PIaCEMENL...........ciiiiiiieicn s | e 465,816 465,816 |........ 4z

08888# AA 4 |BIDTELLECT INC 10.00 7/16/2019..... 03/01/2019........ CapItaliZEd INEEESL.........eeceeeicreceiier e nirerenes | seserier et 11,556 11,556 |........ 4Z

09629P  AE 6 |BLUEM 2018-22A B CLO MEZ FLT 07/15/2031......covuivrirerreirerieiseresieissssessersnis 12/07/2018........ CANTOR FITZGERALD & CO.....ouiviirriiiniieiiiiresisisesssiessessssiesssssssssessssssssns | sesesssessssssssesssssssessssssssssessessssssessesss | sioessessssssssssssesssssessesssssessessssssasssenes

096311 ZZ 1 |BLUE TORCH (BTC) CL A-T L+265 03/25/2027...... 03/25/2019........ PrVAtE PIACEMENL........... vt | essesases st eniane | ssenesessensee s 40,000,000
09659W  2G 8 | BNP PARIBAS 4.705 01/10/2025..........ccvviivereiiireiiniieeiesisisssiesiesissssesssessssisesaesisenes 01/03/2019........ BNP PARIBAS........oooutitiietieeiii ettt | etesesst bbbttt enies | erbtesen bbb 5,000,000

11271 AD 4 |BROOKFIELD FINANCE 4.85 03/29/2029. 01/24/2019........ CITIGROUP.......couiiiiitieisist sttt | ensbees bbbttt enesnees | cotebanessens st 14,973,150

114259 AT 1 |BROOKLYN UNION GAS 3.865 03/04/2029........ 02/27/2019........ BANC OF AMERICA SECURITIES . ettt | e | e 10,000,000

115236  AB 7 |BROWN & BROWN 4.50 03/15/2029 03/04/2019........ JP MORGAN SECURITIES INC.......civiiiiriiiieriiciieriniissisiiesiesisssissiinns | sevessiissississsssssssssssssssssesssissssessns | sosssiesssssssissssssissssnenes 9,984,000

124857  AZ 6 |CBS CORP 4.20 06/01/2029........c.coimieeeeeeeeeeeeeeeeeseeeeee et ven s enesesnnns 02/20/2019. BANC OF AMERICA SECURITIES.......o vttt eesessesstenesees | eoieeeissesesesess s e ssesesess s sssssseneneneas ...9,903,300

161175 BR 4 |CHARTER COMM OPT 5.05 03/30/2029 01/14/2019........ [DEUTSCHE BANK.......cccccoevvmrirriieriiens ...9,993,500

16282F  AH 4 | CHECKOUT HOLDING ROLL-UP L+550 8/15/23..........ccocvvrminrinrieiniiieiseisiinis 02/15/2019........ Capitalized INTErESL..........reiiciriic s | s ....1,008

16282F  AH 4 | CHECKOUT HOLDING ROLL-UP L+550 8/15/23.........ccocrermrnrierirerinireierineeerinenens 02/15/2019........ EXCRANGEA. ...ttt | bbb 170,173 212,716 |........ 47

16282F  AJ 0 |CHECKOUT HOLDING DIP-TL B L+10 6/14/19......c.cvvriiieiieieieriseiresesisesssisesenns 01/01/2019........ JP MORGAN SECURITIES INC.....ccovvrrirriririirerisineserssssesesessssesessssssssesens. | sesnsssssssssssessssssssesssssssssssessssssessones 90,334 92,178 | ........ 4z

17307G  TY 4 |CMLTI 2005-3 24A1 SEQ SNR FLT 08/25/2035. 02/13/2019........ AMHERST SECURITIES CORP........cotiiiiieiiierieniieiistisesiesesesssiessssiessessees | senesssesessssissssessssssessessessesssessessssssessns | sesmesesssessessessesssssensenees 4,363,015 | .o 4,586,612 7,640 [1Z

22541Q XS 6 | CSFB2003-23 DB1 SUB 5.8285 09/25/2033, 12/19/2018 AMHERST SECURITIES CORP.........coiiiiiiiiiiriiiiceisieisesiesssisseessssssssssees | soesitesessssisssess s essesssssenine (2) |12
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22942M  BF 2 | CSMC 2006-8 5A1 PT SNR FLT 10/25/2026...........ocvuvvvriererieerieiersesseererisissssssenss 01/03/2019........ AMHERST SECURITIES CORP........coiiiiiiiriierinnicieiiseississsssssie s isssessees | onsssssessssssssesssssssssssssssssssessssssenss | sesosesesssesssssessessssssessssenes 1,005,137 | oo 1,030,910 | oo 983 | 1FM.ciiiicis

22966R  AE 6 | CUBESMART LP 4.375 02/15/2029 . 01/24/2019........ WELLS FARGO BROKERAGE SERVICES...........oooiiiiiiiiiiisinrieinninsienes [ oreissieississesississsessesssssessssssssenss | sesenssessessnsssessessssesessssanes 4,967,800 | ..o 5,000,000 |........ 2FE

233046 AL 5 | DNKN 2019-1A A23 ABS SNR 4.352 05/20/49.......... 03/20/2019........ GUGGENHEIM CAPITAL MARKET........ouutiiiieiieiitirerisisesssiesissisiessesissesesiens | aosssiessessssessssssssessesssssesesssssessesss | oesssesessssssssnsssessasssessnes 13,000,000 | ..covvvvrvrinrieiineirennne.. 13,000,000 | ... 2FE

233851 DT 8 | DAIMLER FINANCE 4.30 02/22/2029 02/19/2019........ CITIGROUP.......coutiiiieiieiisirisiie st sssesine | retestesss bbbttt sss st | Hooestseresen s 4,987,950 | ..oocovvverniiiiniiininnnn.5,000,000 | 1FE

254687  DC 7 |WALT DISNEY CO 3.70 10/15/25........coovvrieriemrineiseinsieresireresinsines 03/26/2019........ EXCRANGEA. ...ttt s | bbb ...4,098,640 2,467 |1FE

254687  EJ 1 |WALT DISNEY CO 6.75 01/09/38.......ccevvrreiiireneierssieiessssiensnines 03/26/2019........ EXCRANGEA. ..o | e ...6,864,350 5,625 |1FE

268427  AA 9 |EF HOLDCO/CAYMAN 144A 5.50 09/01/2022. 02/13/2019........ EXCRANGEA. ...ttt | st 39,875,200 | .oovvrieeiens 40,000,000 |........ 1FE

28853R  AA 7 |ECLO 2019-1A A CLO SSNR FLT 04/15/2029 02/22/2019........ BARCLAY'S CAPITAL. .....ovimitiiitireriiitiesisisessi ettt ssssssenss | resissssssessesssss et neenss 8,000,000 . 8,000,000 |........ 1FE

28853R  AC 3 |ECLO 2019-1A B CLO MEZ FLT 04/15/2029............. 02/22/2019........ BARCLAYS CAPITAL S PO OO OO 4,000,000 | ..o 4,000,000 |........ 1FE

29278N  AG 8 |ENERGY TRANSFER 5.25 04/15/2029 01/08/2019........ BANC OF AMERICA SECURITIES........coiieeiieceiiete ettt esae e senaeas | etessesesessssssessse s esasse s s s ses s sanasaeeas ...9,978,900 ..10,000,000 |........ 2FE

30217A  AB 9 |EXPERIAN FINANCE 4.25 02/01/2029 C 01/24/2019........ MIZUHO SEC USA......o ittt sssss s sssssssnses | nessssssssessssssssssssesssssessessssssassessnssans ...9,991,900 ..10,000,000 |........ 2FE

30259)  AA 1 |FNB CORP 4.95 02/14/2029.........ccrermreriereririrrinsserseiseessesieeseeseseenes 02/11/2019. MORGAN STANLEY......ccovvmrnrieririrerenirnes 8,000,000 8,000,000 |........ 2FE

34960N AN 6 | FCBSL 2015-1A B1R CLO MEZ 4.0851 04/31 01/17/2019........ | BNP PARIBAS . 4,901,000 .5,000,000

34960Y AQ 5 |FCO 2016-7A A1TR CLO SSNR FLT 12/15/2028.... 01/25/2019........ NATIXIS ..ottt | cesetes bbbttt | eetberes et 11,700,000

35041  AA 3 |FFIN 2019-1A A ABS SSNR 3.86 11/15/2034. 03/20/2019........ GOLDMAN SACHS......cooiieiiiirieiintierinsiesee st sss et sssensnnes | stbtesessesssss ettt siessrens | sonebesssssssessssssessesssssesesenes 7,998,760

35137L  AC 9 |FOX CORP 4.709 01/25/2029.... 01/15/2019........ GOLDMAN SACHS........coourimiiiiiirierietisteissiie s ssssessensssseins | etsisssssessesss st ssssessesssenssness | sotessnessesssesssesssesssnsiens 15,000,000

35137L  AC 9 | FOX CORP 4.709 01/25/2029.... 01/16/2019. GOLDMAN SACHS.......ootieiireeiseieresiseiesissssesesse s sssssessessssssssenssins | sesessessesissesessiessesssessensessesssssessenss | oevssesessssssssessessasesessnes 10,126,900

35137L  AC 9 | FOX CORP 4.709 01/25/2029.... 01/17/2019........ | GOLDMAN SACHS..........cccoovrrrenrre 5,070,500

35709C  AS 2 | FREMF 2019-K87 B MEZ 4.3218 12/25/2028.............ccovvvvririniieiriisisiceissisesieisnis 01/23/2019. MORGAN STANLEY .....oiiiiiiiisiiiisissieisisses et ssssisssens | esssinsssss s snsss ..4,170,546

362266 ZZ 4 | GSO FACILITY TL L+200 10/11/2023........coooeeeeririieieieinsieeie s seesssseensesaes 03/12/2019........ PrVALE PIACEMENL........couiviiiciisieicie ittt | esbebsses bbbttt enies | ehenesebsen bttt 31,920,000

362266  ZZ 4 |GSO FACILITY TL L+200 10/11/2023.........ccvumrierierierinieiesiserisseiessseesiesssenesenens 03/29/2019........ Prvate PIACEMENL...........cviiiiiicen s | esssbnss bbb | et 26,733,000

37045X CR 5 | GENERAL MOTORS FINL CO 5.10 01/17/2024........ 01/14/2019. BARCLAY'S CAPITAL. .....oviriiiitireriereiestierissisesesise sttt sesssssanes | eeesesssissesesssessesssessessssssessessssssnssessns | erssesessnesssssnessessnsesessesanns 6,985,020 | ...oovvererriererierenenine 7,000,000 |........ 2FE

378272 AV 0 | GLENCORE FUNDING LLC 4.875 03/12/2029. 03/05/2019........ | JP MORGAN SECURITIES INC.. .14,950,650 5,000,000 2FE

38172F  AA 6 | GOCAP 2017-34A AR CLO SSNR FLT 03/14/31 02/28/2019. NATIXIS ... 29,500,000 | ..oovvvnirerieeciis 29,500,000 |........ 1FE

41161P  CX 9 |HVMLT 2004-1 1A SEQ SNR FLT 04/19/2034....... 01/03/2019........ AMHERST SECURITIES CORP........cotiiiiiiiireiiiicesieisesiesssssseessssssssssens | onsitesesssisssesi s essesssssenine 866,640 . 908,666 | ....couerreriereriieerieienieine 1,395 | 1FM.covnccs

41162G  AA 0 [HVMLT 2006-11 ATA SEQ SSNR FLT 12/19/36........c0ovvvvrrriririeirernniseesississssiseines 01/03/2019........ CS FIRST BOSTON.....ouituiiiiniriieiseessisissssessssssssenssssssesssssssssssssesssssessessns. | sesmsssesssssssssessssssssesssssasssssessasssessnes 3,672,498 | ..o 4,073,482 5,675 [1FM

41283L AU 9 |HARLEY-DAVIDSON 4.05 02/04/2022. 01/31/2019........ JP MORGAN SECURITIES INC......cooviiiiiiieriereieirerireresiseeesesissesesisessenieniens | sesesisessssssssessssisessessessesssessessssssessnes 1,993,040 | oo 8,000,000 |........ 1FE

431282 AR 3 |HIGHWOODS REALTY 4.20 04/15/2029............. 02/26/2019........ JEFFERIES & CO..vvioiiriisinies ettt sssssssnenss | sossssesssssssssessssssssessssssnsssssesssssessanes 6,980,190 | oo 7,000,000 |........ 2FE

44409M  AB 2 [HUDSON PACIFIC 4.65 04/01/2029..........ccceverimrierneieierirtiesissrsesssiesissiessessssesenens 02/20/2019........ BANC OF AMERICA SECURITIES........coeueitirierireieieineineiseseseeeeissesssssssssessess | ovsesseisenssssssssessssssessesssssssssessessssesss | seerssessnsssssesessssessessesnesns 4,933,150 | .o 5,000,000 |........ 2FE

445658  CF 2 |JB HUNT TRANSPORT SVCS 3.875 03/01/2026... 02/26/2019........ SUNTRUST CAPITAL. ...ttt ssssssss s ssesssssesins | stssssessessssssssse st sessessesssssessessesssens | sieesesssssssesssssessesssssesesenes 6,999,580 | ....cooviirerrrircinrireirennnnnn 7,000,000 | ... 2FE

44891A  AZ 0 |HYUNDAI CAPITAL AMERICA 4.30 02/01/2024. 01/28/2019........ CITIGROUP.......couiiiiiticeisist ettt | etebess bbbttt enesnees | cbtebassssens st 14,992,650 ..15,000,000 |........ 2FE

453836 AG 3 |INDEPENDENT BANK QIB 4.75 03/15/2029 03/06/2019........ SANDLER & O'NEIL PARTNERS........oovuiiiirierineieiisriesissiesiesesssseseseensssiees | sevsesessessesissssessssisessessesssssessesssssens | sonesessssssessnsssessssanssesssenes 5,000,000 | ..o 5,000,000 |........ 2FE

46611V AT 2 |JBSUSALUXSATL B 1L L+250 10/30/2022 C 12/24/2018........ BARCLAYS CAPITAL. .....oovtmitiiiiireiiiitiesissisesssiesisss e ss s ssssssenss | ressssssssessessssssssess st senssaes 2,298,152 2,393,909 |........ 3FE

46611V AT 2 |JBSUSALUXSATL B 1L L+250 10/30/2022 C 12/24/2018........ JP MORGAN SECURITIES INC......coovoiriierierriieeireresiseeesesiseesesssenssssenens. | sesesesersssssessessssssssessessesssessessssssessnes (2,304,000) (2,400,000) | ........ 3FE

46611V AT 2 |JBSUSALUXSATL B 1L L+250 10/30/2022 C 12/27/2018........ BARCLAYS CAPITAL. ...ttt sssssents | esbssssssesse bt (3,919) . (4,061) | ........ 3FE

48669R  AA 9 |KCAP 2017-1A A CLO SSNR FLT 12/20/2029 01/07/2019........ CANTOR FITZGERALD & CO.... e | s | e s 7,972,500 | .o 8,000,000 20,853 | 1FE

501044 DL 2 |KROGER CO 4.50 01/15/2029....... . 01/07/2019........ WELLS FARGO BROKERAGE SERVICES..........ccooniiiniiiiiiieriernsinriierines | ceresieriesinsiesinsiessessesssssesesssseessesss | oeressesesssssssnsssessssenessnes 19,880,600 ...20,000,000 |........ 2FE

50209T AA 8 |LMREC 2019-CRE3 A CLO SSNR FLT 12/22/35..... 03/26/2019........ WELLS FARGO BROKERAGE SERVICES.........cooviiiriiiiniririernsisienines | consiessssisiesssissessssssssssessssssessesss | oossssesessssssssssessssnessnes 27,000,000 ...27,000,000 |........ 1FE

50243@ AA 8 |LAS VEGAS CONVENTION CTL 4.92 12/15/2039.........ccovvererrrireirerineineirererincerenenes 03/15/2019. Private Placement...........c.cccoueunee. 3,553,769 3,553,769 |........ 2

512807 AU 2 |LAM RESEARCH 4 03/15/29 02/25/2019........ | GOLDMAN SACHS..........cccoovriivnrre .19,963,800 2FE

52107Q  AK 1 |LAZARD GROUP LLC 4.375 03/12/2029 03/05/2019........ CITIGROUP.......itiiiiiiti s | sebnes st nssens | sbsbanss et enes 9,924,100 1FE

524660 AZ 0 |LEGGETT & PLATT 4.40 03/15/2029. 03/04/2019........ JP MORGAN SECURITIES INC......coouiiviiicirieieieiineiesieiesiesenesiseeesissssesies | stvesesessessessssssessssssessssssessessessessesssens | sonesesssnsssessnsssessessssssesssenes 9,939,100 2FE

53079E  BG 8 |LIBERTY MUTUAL 4.569 02/01/29........cccomvviiiereinniseererssisesenssines 01/28/2019........ EXCRANGEA. .. ..o | ettt | sheniee et 13,671,190 . 2FE

53117C AT 9 |LIBERTY PROPERTY LP 4.375 02/01/2029.........cccovuererriirinirerineirerinsiseseniessenereneees 01/22/2019........ CITIGROUP......otettiettite ettt | £eseseses et 2,992,260 3,000,000 |........ 2FE
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55312H  AA 7 | MMCAP 17A A1 CDO SSNR FLT 12/01/35......ccvivvimrirerieireierineireninnines 03/07/2019........ GUGGENHEIM CAPITAL MARKET........ootiiiiiiitierierssssiesissisiessessssssessees | sosessesssssssssessssssssesssssssssessessssssensnes 207,556 214,390 | oo 177 [AFE e
56577H  AG 2 | MRNON 2019-1A A2A1 CLO SSNR FLT 04/15/31........ 03/27/2019........ MORGAN STANLEY ...ttt sssnsens | essesanssssssesisss s essessesssensessessans | ssesssessssssssesssssesssesensses 12,000,000 | ..coovvvvrerrriieineiennnn.. 12,000,000 | ... 1FE
56577H  AJ 6 | MRNON 2019-1A B CLO MEZ FLT 04/15/2031.......... 03/27/2019........ MORGAN STANLEY ...ttt ssissisens | etesessebses bbbt b st enees | erbsessensebssn s 4,000,000 | ..coovirrerrrircinrincienen.4,000,000 | ... 1FE
571748  BG 6 |MARSH & MCLENNAN 4.375 03/15/2029 01/08/2019........ GOLDMAN SACHS........coouriuiiiiieiieristisssissiie it sessenessssies | etsisssisessesss st esss s sssesssesssenesness | comesensssesssesssesssssesnsiens 19,993,000 | ..coocvvvviviiiiieiieiennnn.e. 20,000,000 | ... 1FE
576433 XW 1 |MARM 2005-2 3A1 PT SNR FLT 03/25/2035........ 03/15/2019........ AMHERST SECURITIES CORP s | s 948,594 988,119 2,064 [1FM
591894 CC 2 |METROPOLITAN EDISON 4.30 01/15/2029.........ccevmiemerirrireierisissssssisssiessersnnes 01/07/2019........ JP MORGAN SECURITIES INC......coouiiiriieirireierisiesssissssssssssssesesssssssses | sessssessesssssssesssssssssssssssssssessesssssens | siosssssssssessssssessosssssassnenss 4,993,900 | .o 5,000,000
61125# AA 6 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 02/13/2019........ Private PIACEMENT...........cvuiiriieieicer s | evsesnss e . 8,129,032 . 8,129,032
61125# AA 6 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 02/25/2019........ PrVALE PIACEMENL. .......cvuiieieiir it | rtesesse bbbt enies | erbeesen bbb 3,483,871 | oo 3,483,871
61125# AA 6 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23. 03/06/2019........ Private PIACEMENL...........couiiriiieic s | esiesnss b 3,716,129 3,716,129
629400 AA 0 |ERL2015-1A A1 ABS SNR 2.707 2/19/2045, 03/21/2019........ CS FIRST BOSTON......tiuiiiirieiiirisesieiseesesiesessssseesss it sessessssssensesine. | sesesssessessstssessssssessesssessesssessessssssessnes . 2,950,829 . 2,980,635
629400 AB 8 |ERL2015-1A A2 ABS SNR 3.585 02/19/45............ 03/14/2019........ CS FIRST BOSTON. ....ouiiriuiirieieiseisssessesssesessssssssssessssssssessssssssesssssasssesses | ssssssesssssssssssesssssssssosssssanssessessassens | siosssssssssessassessossnssasssenes 4,770,000 | oo 4,800,000
629400 AD 4 |ERL2016-1A A1 ABS SNR 3.968 3/46 03/19/2019. CANTOR FITZGERALD & CO.....vvuririieiieiinieresierseiseieseessssiessessssssessessnssns | sesesssesssssssssessssssssessessesssessessssssessnes 3,576,846 3,549,944
629400 AD 4 |ERL2016-1A A1 ABS SNR 3.968 3/46 12/24/2018........ | Exchanged.......cccoovvvviirniircinrinnns 0)].... (0) 1FE
65251X AN 6 |NSBKY 2016-1A AR CLO SSNR FLT 10/25/2028...... 03/29/2019........ CITIGROUP.......ooutiiiiiiieiiesirteie sttt ssiesine | retestesss bbb nt et | Hboestsenes s res 7,500,000 | ..o 7,500,000
65251X  AQ 9 |NSBKY 2016-1A BR CLO MEZ FKT 10/25/2028............ccccovvurirmrniererireiirineieieneereneenes 03/29/2019........ CITIGROUP......o ittt | cesesese bbbt
67077M AT 5 |NUTRIEN LTD 4.20 04/01/2029..........ccruvurrreirierierierienisssisssiesesiesseessenesssessniens 03/19/2019........ MORGAN STANLEY ...ttt sessessssssssiessesssesssssesssssesssnens. | soressseesnsssssssessessssesssesssssssessensssnens
67590B AU 4 |OCT16 2013-1A BR CLO MEZ FLT 07/17/2030......... 12/07/2018 CANTOR FITZGERALD & CO.....rvirirriiireriiiriesierseisseeseesissisessesssesessessenins | sesesssessssssssesssssssssesssessesssessesssesessonss | soomesesssessnssssssesssssessesssssessessessasssesss | oesstssessssssssesssesssssessessnsssessessnssenens
682680 AW 3 |ONEOKINC 4.35 03/15/2029. 03/11/2019........ | BARCLAYS CAPITAL .7,000,000
686330 AL 5 |ORIX CORP 4.05 01/16/2024...........ccovoriiiirnniiieisiseesieissieesinines 01/08/2019. GOLDMAN SACHS.......oiitiiicitiiiesieee ettt sissensees | stsessteebess s bbbttt ssenas 7,500,000
70807# AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23..... 01/25/2019........ PrVate PIACEMENL........c.. vt ense s | esbebss bbbt . 984,127
71424#  AA 3 |PERMIAN HOLDCO 2 14.00 10/15/2021............... 03/31/2019........ CaPItaliZEA INETESE.......oouvirriririi e eres | bbb L1854 | 1,654
714244 ZZ 6 | PERMIAN DD 14.00 10/15/2021........courureriirriiniirerinsieeiesieeseseesiesiseesessssesssssessesissene 03/31/2019........ CapItaliZEd INEEESL.........eureericreiiie s nanerenes | cesesier et
72303# AA 7 |PINEBRIDGE FEEDER 6.00 12/31/2031 01/11/2019........ | Private Placement... .1,428,000
72303# AA 7 |PINEBRIDGE FEEDER 6.00 12/31/2031 01/18/2019. Private PIACEMENL...........couiiriieieicere s esinins | esiesnes e 1,600,125
72303# AA 7 |PINEBRIDGE FEEDER 6.00 12/31/2031 02/20/2019........ PrVAte PIACEMENL........cou vt | esbebss s . 2,899,077 . 2,899,077
72303# AA 7 |PINEBRIDGE FEEDER 6.00 12/31/2031 03/12/2019........ Private PIAaCEMENT. ..o bsines | etbesserte bbbttt enee | eerebte et 1,955,085 | ..o 1,955,085
74042H  AB 3 |PRETSL 19A A2 CDO MEZ FLT 12/22/2035 12/20/2018........ CS FIRST BOSTON.....outiuiiiirieiiiriresieiseesesie i s siessssssessessssssensessne | sesesssessessssssessssssessesssessesssessessssssessnes 2,899 [ s
74042J 1 | PRETSL 21A A1 CDO SEQ SSNR FLT 03/22/38..........coevevmirrirnirnsererisissssssissesnnens 01/28/2019........ BANC OF AMERICA SECURITIES........oviieiecietetiecte et esieisvessses st senasas | eoessssssesssssesssssssesessssessesesesssssasnenens 373,642 405,582
74042W  AA 2 |PRETSL 18A A1 CDO SSNR FLT 09/23/2035 02/06/2019........ BANC OF AMERICA SECURITIES. ..ottt eessessssassienesaes | eeieieissesssssesssssssesesessensesssssssssaseneneas 6,543,476 6,685,544
74351@ 6 | AMAZON OAK CREEK WI CTL 4.067 07/10/2040.........cceveriereririrnniieeieneirerinsisesnens 03/10/2019........ PrVAtE PIACEMENL........couiviiiieiriii it | esbsbs s . 8,500,000 8,500,000
74834L  BA 7 |QUEST DIAGNOSTICS 4.20 06/30/2029............ccouveervenee 03/07/2019........ MORGAN STANLEY ...ttt ssessesssesssssssssssssessens. | costsssssisssisesseesssessssssssessesssesssenssne | revesesssssssnesssesssesssenssneses 9,970,700 | .oooovviees 10,000,000
74949L  AC 6 |RELX CAPITAL INC 4.00 03/18/2029.. 03/11/2019........ WELLS FARGO BROKERAGE SERVICES.........cccoiuiiiiiciniirierierssinsiesinns | e ssssesessenes ...9,883,900 ...10,000,000
749685  AX 1 |RPMINTLINC 4.55 03/01/2029.......cccemmmimirririirerinsissieiensssiesisissesessesssssessesinens 02/25/2019........ WELLS FARGO BROKERAGE SERVICES........cccosiuiiiiiiiiiniiisiiesiiinsines | ot ssssssissssessesees ...9,985,600 ...10,000,000
77775 BV 2 |ROSENTHAL & ROSENTHAL 5.32 01/31/2026...........ccovverereiirineiernnireieeiseeseerenies 01/31/2019........ PrVAtE PIACEMENL........... vt ninie | essessses st b s eniane | ssenesessensee st 20,000,000 | ..oovvrnrerriiceeeieeieines 20,000,000
806851 AH 4 | SCHLUMBERGER HLDGS 4.30 05/01/2029. 01/28/2019........ JP MORGAN SECURITIES INC.....ccouiiniriiiiriiiieisierssiseeesesisseesiessesieniens | cosnseessessssessssssssesssesssssesesssssessnsss | oessssesesssssssssssssssnssnessses 19,986,400 | ..oovvvnverereierieierinis 20,000,000
82671A  AA 1 |SIGNET UK FINANCE 4.70 06/15/2024............... 01/28/2019........ WELLS FARGO BROKERAGE SERVICES...........cotuniiiiieriieririnirinsineiienes. | ceveeiiesssesssssssisesisssessesssssessseens 2,583,750 3,000,000
832248 BB 3 | SMITHFIELD FOODS 5.20 04/01/2029 03/27/2019........ GOLDMAN SACHS.......c.ootiriiiteierieresistie st essesssssseneseneesins | sesesiesiess st sinen
83609N  AE 0 | SNDPT 2016-3A C CLO MEZ FLT 01/23/2029......... 01/02/2019........ RAYMOND JAMES & ASSOCIATES. et | e .
84861C  AB 1 | SPMF 2014-4A A2 ABS SNR 4.6291 01/20/45.........cooeveivierririnerersniresesseees s 01/25/2019. CANTOR FITZGERALD & CO.....ovuririeiirieiiieresierseiseiessesssseesssssssssessessnssns | sesesssesisssssssesssssssssesssssenssessessssesessnes 943,376 943,376 3,397 [1FE
858155 ~ AE 4 | STEELCASE INC 5.125 01/18/2029 01/16/2019........ | JP MORGAN SECURITIES INC ..9,921,300 | ..... ...10,000,000 |........ 2FE
863579  VH 8 | SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035............cceovvmreriiiiriiieisiieisiierinenns 01/10/2019........ AMHERST SECURITIES CORP........coviiiiiiiieiiiiciiisisieississiesississsssnns [ st 2,209,679 . 2,226,377 3,646 [1FM
87233G  AE 0 |TCP 2016-1A A1J CLO SSNR FLT 12/15/2028....... 01/10/2019........ CANTOR FITZGERALD & CO.....rvuririiiiiiiiiiresieissisiessesssseessssissesssinessesins | aesesiesssssseessnsisssesssesssssessessssssessesss | oessstesessssssssnsssessnssnessnes 10,500,000 | ..cooverererriierieieninnis 10,500,000
885220 GB 3 | TMST 2004-4 1A SEQ SNR FLT 12/25/2044 01/03/2019........ AMHERST SECURITIES CORP........coiiiiiririirerinisersisisssiessssssesessssisssssnns | onssssesesssssssssssssssssssssessassessesssssensee 566,293 593,754
89171V AF 4 | TPMT 2015-5 B2 MEZ FLT 05/25/2055..........cccovvmriereriiereinciesireresiseeesissiessesenenes 10/05/2018........ CS FIRST BOSTON.....outiuiiiirieiiiieresieiseesesierssiseeesssissesessessssssessessssssensessne. | sesesssessessssssessssssessesssessesssessessesssessnes
89172P  AE 9 | TPMT 2016-2 B1 MEZ 3.4799 08/25/2055. 10/03/2018 AMHERST SECURITIES CORP.........coiiiiiiiiiiriiiiceisieisesiesssisseessssssssssees | soesitesessssisssess s essesssssenine
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89173H  AC 0 | TPMT 2017-2 M1 MEZ 3.75 04/25/2057. 03/08/2019........ SANDLER & O'NEIL PARTNERS... s | e | e 1,780,875 | oo 1,800,000 2,063 [1FM

89175  AB 6 | TPMT 2017-6 A2 MEZ 3.00 10/25/2057 03/04/2019........ SANDLER & O'NEIL PARTNERS... s | e | e 7,502,500 | ..o 8,000,000 3,333 [1FM

89175  AC 4 | TPMT 2017-6 M1 MEZ 3.25 10/25/2057. 01/17/2019........ SANDLER & O'NEIL PARTNERS... s ..9,674,766 10,500,000 | ovoernrerrriiereeecenie 19,906 | 1FM...ovvoriiiiiines
89176E  AB 6 | TPMT 2018-1 A2 MEZ 3.25 01/25/2058 03/04/2019........ SANDLER & O'NEIL PARTNERS... e ceverennn 1,660,000 ..8,000,000 3,611 [1FE

89176E  AC 4 | TPMT 2018-1 M1 MEZ 3.50 01/25/2058 01/17/2019........ SANDLER & O'NEIL PARTNERS... s | e | feeeesee e 13,870,982 | ..ooveveereerees 14,739,214 | oo 30,093 | 1FM..coviierniicenns
89656C  AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040..........cccecrvrrrrrmrrneirerireissernninines 01/17/2019........ AMHERST SECURITIES CORP ..9,509,253 19,029,558 | ..o 7,817

89821J  AA 6 | TFINS 2019-1A A1 CDO SSNR FLT 02/02/2039..........ccoermeereerienemeerereereinenseseerenseeneees 02/08/2019........ BANC OF AMERICA SECURITIES <erer.10,000,000 70,000,000 |........

902494  BK 8 | TYSON FOODS INC 4.35 03/01/2029.........ccoeumreririnrireeiniecessriesesisseesisesssssssssessssenes 02/13/2019........ MORGAN STANLEY ...ttt sssniens | esbssessssss bbbttt b st enins | sbesisessesises s neesies 11,997,840 | .ooeveiiecs 12,000,000 |........

90342B  AA 1 |USCAP 3A A1 CDO SSNR FLT 12/01/2035.. 01/28/2019. BANC OF AMERICA SECURITIES . 248,729 252,838 | .... 1,311

91823G  AA 6 |VCO 2018-1A A CLO SSNR FLT 07/20/2030 01/15/2019........ WELLS FARGO BROKERAGE SERVICES.........cccooviieriiieiirierirerssinrierines | cernsieriesiseesissiessessesssssesessssssessesss | oossnsesessnssssssnsssesssssnessnes 10,900,313 | oo 11,000,000 | cooovveereieienireneieeeeiens 178,247

91855*  AA 3 |VAPONCE PR CTL 4.35 04/15/2041 03/29/2019........ Private PIAaCEMENT. ..o bsines | etieese ittt nee | sheniee et 15,000,000 ..15,000,000 |........

91913Y AW 0 |VALERO ENERGY 4.00 04/01/2029.........ccoveevrmrireeeriernniniererinrensenes 03/21/2019. CITIGROUP. 12,900,290 13,000,000

92257C  AA 8 |VCC 2019-1 A ABS SSNR 3.76 03/25/2049 03/11/2019........ CITIGROUP......ooiiiti it ..4,987,259 ..4,988,403 22,456

92343V ET 7 |VERIZON COMM INC 144A 4.016 12/03/2029 02/28/2019........ EXChANGEA. ..o 5,108,919 5,103,000

92345Y  AF 3 |VERISK ANALYTICS 4.125 03/15/2029............ 02/27/2019. BANC OF AMERICA SECURITIES 2,983,890 3,000,000

92922F  3Q 9 | WAMU 2005-AR12 2A1 SEQ SSNR FLT 09/25/35.........coovvvirererieririnerierinenienereeins 01/02/2019........ BANC OF AMERICA SECURITIES, 602,667 619,310 208

92922F 8T 8 | WAMU 2005-AR18 3A1 SEQ SSNR FLT 01/25/36..........comrvrerrierenireerniineerenierennns 01/10/2019........ AMHERST SECURITIES CORP . . .4,099,488 ..4,231,730 5,999

947890  AJ 8 |WEBSTER FINANCIAL 4.10 03/25/2029............. 03/20/2019........ JP MORGAN SECURITIES INC.....ccoovvrrieriiriirersiernnisessienees 12,956,710 13,000,000 |........

94978S  AA 7 |WELLS FARGO CAP 5.95 12/15/2036. 01/16/2019........ JP MORGAN SECURITIES INC.....ccooviiiiiiiiriiiirisiieisniseiesssiesiesisisssesnns | s ssssssessnes 2,090,400 2,000,000 10,908

963320 AW 6 |WHIRLPOOL CORP 4.75 02/26/2029.... 02/20/2019........ JP MORGAN SECURITIES INC 12,845,300 ...13,000,000 |........

980236 AQ 6 |WOODSIDE FINANCE 4.50 03/04/2029..........c.ccouvirereririrniniiiesieiieresessssissesesiens 02/25/2019........ CITIGROUP.......otuiiririieeiist st cerenn.9,981,700 ...10,000,000 |........

98878C  AC 0 |ZCCP 2018-1A A2 CLO SSNR FLT 01/16/2031 02/07/2019........ AMHERST SECURITIES CORP . et | e | e 7,870,000 | ..o 8,000,000 | ooocerrerreiniereeieee e 34,419

G9011Y  AA 4 | TRAP 2006-11X A1 CDO SSNR FLT 10/10/2041.......0ovviieiiiniiirnsiseiienississesesenieens 02/12/2019........ SANDLER & O'NEIL PARTNERS... OO OO PO PO OO OO PO PP O OP PO PP PSR OROPOYRTOTSOSl [P YOTOPOOYOP PP POPPROPRYRTOPPOOOt 53,943,172 ...57,007,316 ....190,133

3899999. Total - Bonds - INdUStrial ANA MISCEIIBMEOUS. ........cuu.rurirsririsisrisssisissi s sss s s oesseras s s s 8 E 0808008088088 E 0808080408808 0800808408800 E 8082084080880 80000840840 E a0 b £s o008 eeE et bbbttt | nisinnssnssssnsssssssnssacs 1,278,114,310 ,288,194,699 ,314,296

Bonds - Bank Loans

02376C  AX 3 |AMERICAN AIRLINES 1L B L+200 10/10/2021.......... 01/02/2019........ DEUTSCHE BANK ...ttt ssssnss | eeesesssssssssessssssnssssssessssssesssssssssansesses | srsessesssssnsssssessssssessssanns 1,558,000 | ..o 1,600,000 |........ 3FE

03765V AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022............ccoovvererrriiernriersnirernsisseneerenenees 11/30/2018........ CITIGROUP.....ootiirictice et (4,005) (4,051) | ........ 3FE

03765V AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022...........ccurmrerernrirrirerisinsseesesissesserensnes 12/12/2018........ UBS WARBURG........ccumiimiiiiiretie st ss st ssnns | nessssssssessssssssssssesssssessesssssssnsessnssans (27,953) (28,781) | ........ 3FE

03765V  AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022 12/28/2018........ BARCLAYS CAPITAL.......cccovvvrrrirriren (3,873) (4,051) | ........ 3FE

04685Y  AK 5 | ATHENAHEALTH TL B L+450 02/11/2026 AR 02/26/2019........ Private Placement...........c.ccccoveunee. 2,258,689 2,304,785 | ........ 4FE
05365@ AA 4 |AVETTALLC TL L+525 04/10/2024 AR . 02/14/2019........ Private PIACEMENL...........couiiiiieiiii s | eresess st | eeine s 1,694,023 | oo 1,626,554 | ........ 4

095555  ZZ 4 |BLUE ANGEL BUYER TL L+425 01/02/2025 AR......... 01/02/2019........ Private Placement. 307,403 314,658 |........ 3FE

105666  ZZ 7 |BRAGG LIVE FOOD TL L+575 03/11/2024 AR..........coimivirniirerniiesinsierssiesesi s 03/11/2019........ Private PIaCEMENL.........c.iuiiiieiciiice et | bbbt | eeieb e 4,731,249 | oo 4,886,974 |........ 2FE

14886M  AM 3 | CHECKOUT HOLDING TL EXIT L+750 02/15/23....... 02/15/2019........ EXCRANGEA. ...ttt | esb e 173,719 177,264 |........ 4Z

14886M AN 1 | CHECKOUT HOLDING DIP L+10.50 08/15/2023 02/15/2019........ Exchanged.........ccccvevereivnninceneinnns 171,270 214,088 |........ 47

14886M AN 1 | CHECKOUT HOLDING DIP L+10.50 08/15/2023 03/15/2019........ Capitalized Interest............ w1266 | s 1,682 |........ 4Z

16117L  BS 7 |CHARTER COMM OPE TL B 1L L+200 04/30/25....... 01/02/2019........ BANC OF AMERICA SECURITIES 770,000 800,000 2FE

16384Y  AF 4 |CHEMOURS TL B2 L+175 04/03/2025 11/30/2018. JP MORGAN SECURITIES INC.. (3,970) (4,020) | .. 2FE

16384Y  AF 4 |CHEMOURS TL B2 L+175 04/03/2025 12/07/2018........ JP MORGAN SECURITIES INC.. . (3,935) (4,020) | ........ 2FE

16384Y  AF 4 |CHEMOURS TL B2 L+175 04/03/2025 12/11/2018........ JP MORGAN SECURITIES INC.....covvrricrniiriierseierssiesensienees (3,915) (4,020) ........ 2FE

165333  ZZ 1 |CHESAPEAKE 2A TL L+575 11/07/2023 AR 02/28/2019. Private Placement. 459,498 467,682 3FE

23582L  AK 7 |DANAINC TL B 1L L+225 11/16/2025 01/16/2019........ CITIGROUP......ooteiiiti sttt | etbetese st b s en bbbt narens | sbebesssnts bbb renes 1,591,800 | oo 1,600,000 | ........ 2FE

23582L  AK 7 |DANAINC TL B 1L L+225 11/16/2025 01/17/2019........ CITIGROUP......outriiieiice s ..1,591,850 ..1,600,000 |........ 2FE

23582L  AK 7 | DANAINC TL B 1L L+225 11/16/2025 01/23/2019........ CITIGROUP.....ooititierrie et ..1,024,260 ..1,032,000 2FE
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23582L  AK 7 |DANAINC TL B 1L L+225 11/16/2025 . N 01/24/2019........ CITIGROUP......oo ittt | sesesieb s 794,075 . 800,000 |........ 2FE
23582L  AK 7 |DANAINC TL B 1L L+225 11/16/2025 . . 02/06/2019........ CITIGROUP.......tiiiitiitet et nens | sebresess bbbt nssens | siebanssese et senes 1,586,700 | oo 1,600,000 |........ 2FE
23582L  AK 7 |DANAINC TL B 1L L+225 11/16/2025 . . 03/28/2019........ CITIGROUP......oteiiiti ettt | etbtes sttt siens | Sbebesssse et 1,590,000 | .oooverrenicierieeeriereni 1,600,000 |........ 2FE
23918Y AC 2 |DAVITA HEALTHCARE TL B 1L L+275 06/24/21.... 03/28/2019........ JP MORGAN SECURITIES INC . 3,824,966 . 3,820,000 |........ 2FE
23918Y  AC 2 |DAVITAHEALTHCARE TL B 1L L+275 06/24/21.... 12/20/2018........ JP MORGAN SECURITIES INC......covvriicriririirererirernineeeienens e [ . (2,084) . (2,089) | ........ 2FE
255333  ZZ 2 |DISCOVERY LIFE SCI TL L+650 03/30/24 AR 02/11/2019........ Private Placement. 161,250 . 166,667 |........ 3FE
255777  ZZ 0 |DISPLAY HOLDING TL L+475 03/05/2025 AR . . . 03/13/2019........ Private Placement. . . 2,116,058 . 2,170,316 |........ 3FE
32007U BW 8 |FIRST DATA CORP TL 1L L+200 07/10/2022....... . . 11/28/2018........ CITIGROUP......ooeiii ettt B8 [ s 3FE
32007U  BW 8 | FIRST DATA CORP TL 1L L+200 07/10/2022....... . . 12/27/2018. CITIGROUP.......ovvieiereineieiseireeieinas (75,501) . (78,647) | ........ 3FE
35041@ AC 9 |FOUNDATION RISK 1L DD L+475 11/10/23 AR FEO R 02/12/2019........ Private PIaCEMENt...........cvireiieiircere e 296,756 . 299,754 |........ 2FE
357777  ZZ 7 |FRONTLINE TECH DDTL L+625 09/15/2023 AR 02/15/2019........ Private Placement. 136,783 . 136,783 |........ 3FE
360660 ZZ 0 |FWRHOLDING CORP DDTL L+525 08/21/23 AR 03/25/2019. Private Placement. 247,631 . 247,631 3FE
360888 ZZ 7 |FWRHOLDING DDTL-2 L+575 08/21/2023 AR 02/25/2019........ Exchanged 416,875 . 416,961 3FE
36198M  AD 9 | GAMING & LEISURE TL A1 L+150 04/28/2021 01/09/2019........ JP MORGAN SECURITIES INC.. 2,373,000 . 2,400,000 2FE
36198M  AD 9 | GAMING & LEISURE TL A1 L+150 04/28/2021 . . 02/20/2019. JP MORGAN SECURITIES INC.. . ..3,523,545 . 3,563,636 2FE
36850@ AB 9 | GEHL FOODS TL L+500 01/25/2024 AR . 01/02/2019........ Capitalized INETESt..........cvurrirrir s L6912 | .. 6,990 3PLs
36850@ AB 9 |GEHL FOODS TL L+500 01/25/2024 AR . 02/01/2019........ Capitalized Interest... ..6,979 7,008 |........ 3PL
36850@ AB 9 | GEHL FOODS TL L+500 01/25/2024 AR . 03/01/2019........ Capitalized Interest... . ..6,422 | .. 6,532 |........ 3PL
415222  ZZ 4 |HARVEY TOOLS DDTL L+475 10/12/2024 AR e 01/02/2019........ Private PIaCEMENL...........coiiiiiiicein s | s 729,986 . 737,360 |........ 3FE
43280D AE 3 |HILTON WORLDWIDE TL B2 1L L+175 10/25/23....... . 12/21/2018........ DEUTSCHE BANK.......ccoerrierriicirinee (135,993) | oo (140,380) | ........ 2FE
461444  ZZ 7 |INTRAPAC CANADIAN TL L+550 01/07/2026 AR O 01/11/2019........ Private Placement.............ccccoo.uc.. 780,260 . 798,220 |........ 3FE
461666  ZZ 5 |INTRAPAC INTL US TL L+550 01/04/2026 AR . 01/11/2019........ PrVAtE PIACEMENL........couviiiecirciiii ettt | reesesse et ss bbbt enis | eritesess b rees 1,531,253 | oo 1,566,500 | ........ 3FE
51783Q AP 3 |LAS VEGAS SANDS TL B 1L L+175 03/27/2025........ . 01/03/2019........ UBS WARBURG... 749,059 . 782,307 |........ 2FE
553777  ZZ 9 |MAC LEAN-FOGG DDTL L+475 12/17/2025 AR O 03/20/2019........ Private Placement. . 117,188 . 117,188 |........ 3FE
59511F  AB 0 |MICRON TECH TL B 1L L+175 04/26/2022........ . 01/08/2019........ UBS WARBURG......c.ovuutimriiiciisie ittt | tesesse bbbttt enies | erbeesess b s s raes 1,584,000 | .ooovovreniceieeerei 1,600,000 |........ 2FE
59511F  AB 0 |MICRON TECH TL B 1L L+175 04/26/2022........ . 01/29/2019........ JEFFERIES & CO...oviiieienis e 154,440 . 156,000 |........ 2FE
59511F  AB 0 |MICRON TECH TL B 1L L+175 04/26/2022........ . 11/30/2018........ BARCLAY'S CAPITAL......oviiirririrerieiineiesissisesesise s ssssseneenes . (1,670) . (1,674) | ........ 2FE
600343  ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR BTN 01/17/2019........ Private PlaCeMENT.........c.oiiiciiciiciic et | e w203 | 4,203 |........ 3FE
600343  ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR S 03/04/2019........ Private Placement. ..5,829 | ... 5829 |....... 3FE
600343  ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR BTN 03/21/2019........ Private Placement. . . ..5,829 | ... 5829 | ... 3FE
600343  ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR e 03/28/2019........ Private PIaCEMENL...........ciiiiiiieicn s | e 1249 | s 1,249 | ........ 3FE
62937N AW 7 |NRG ENERGY TL B L+225 06/30/2023. s 11/28/2018........ CITIGROUP......ooieitieeiete e (6,077) . (6,138) | ........ 2FE
62937N AW 7 |NRG ENERGY TL B L+225 06/30/2023. e —————————— 12/11/2018........ DEUTSCHE BANK ...ttt . (4,000) N (4,092) | ........ 2FE
650555 ZZ 1 |NMC SKINCARE DDTL L+475 10/31/2024 AR SO 02/01/2019........ Private PIACEMENL...........cviiieicieiscere e | esssssss e 40,064 40,468 | ........ 2FE
661222 ZZ 5 |NSM SUB HOLDINGS DDTL L+450 10/03/22 AR 01/02/2019........ Private Placement. 27,324 27,324 |........ 3FE
690555 ZZ 3 |OTG MANAGEMENT 4A DDTL L+900 08/26/21 AR . 01/14/2019........ Private Placement. . L OTA | s 7974 | ... 3FE
69345Y  AB 0 |PFC ACQUISITION TL 1L L+250 02/07/2026..... . 02/07/2019........ CS FIRST BOSTON.....ouiuiiuiireiiisissiesiesiseesiesssssssessesissssessssssessessessaseessns | stbetesesssessesssssessssssessessessessessesinsssens | sieesesssnsssessnsssessessssssesssenes 4,950,000 | ..ooreereriierinierieieenens 5,000,000 4FE
702666 ZZ 4 |PATHWAY VET 1L DDTL L+450 12/21/2024 AR 03/21/2019. Private Placement. 104,176 . 104,963 3FE
704966 ZZ 6 |PDIHOLDINGS TL L+450 10/24/2024 AR . . 03/19/2019........ Private Placement. 5,593,271 . 5,599,921 3FE
71571E  AD 1 |PHILADELPHIA ENERGY TL C L+650 12/31/22..... 03/29/2019........ Capitalized Interest... 22,023 29,761 4FE
748222  ZZ 2 |RADIUS AEROSPACE TL L+575 03/20/2025 AR . . 03/29/2019. Private Placement. . 630,076 . 641,299 . 3FE
74966U AP 5 |ROYALTY PHARMA TL B6 1L L+200 04/17/2023..... . 01/03/2019........ WELLS FARGO BROKERAGE SERVICES......... 780,000 . 800,000 |........ 2FE
74966U AP 5 |ROYALTY PHARMA TL B6 1L L+200 04/17/2023..... . 01/29/2019........ DEUTSCHE BANK ...ttt essssssnss | soeesesssssssssessssssnssssssessssssessesssssssnssessns | srsessessssssssssssessssssessssanes 1,737,929 | o 1,755,484 | ........ 2FE
74966U AP 5 |ROYALTY PHARMA TL B6 1L L+200 04/17/2023..... . 12/12/2018. DEUTSCHE BANK (6,568) . (6,693) | .. 2FE
78249L  AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023..... . . 01/10/2019........ MORGAN STANLEY ...ttt sbsisens | etesessssss bbbttt enies | eebatesessessns s s rees 1,588,000 | .ooovvvrerieerieieniereni 1,600,000 3FE
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78249L  AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023..... 12/1712018........ MORGAN STANLEY ...ttt ssssssens | ressssasssesssesssss et sensses (2,020) (2,046) | ........ 3FE
78249L  AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023..... 12/2112018........ MORGAN STANLEY ...ttt ssssssniens. | revsssanssessessssesse s sesssne (1,995) (2,046) | ........ 3FE
80511@ AB 8 | SAVATREE DD L+525 06/01/2022 MD.......ccorivmrmiereriiiceiniieessierssiseeesieiesissenies 01/22/2019........ Private Placement...........c.ccccoueunee. 222,444 222,444 | ... 2FE
80511@ AC 6 |SAVATREE INC TL L+5.25 06/01/2022 MD.........c..ovvorrerrieirieriereneeierisseiesieneneenes 01/22/2019........ Exchanged........ccoouvviviiniricinninnn. 504,863 504,898 |........ 2FE
81683U AN 7 | SEMINOLE TRIBE TL B 1L L+175 07/06/2024......... 12/28/2018........ BARCLAY'S CAPITAL. .....oviriiriirireriritesesisersesssesesissiseeesissssess s esssssessessssssenss. | ressssssssessessssssessessssssessesssessensessessnse (1,965) (2,020) | ........ 2FE
818333  ZZ 2 |SECURAMERICA DDTL A L+675 12/21/2023 AR 01/31/2019........ Private Placement. 64,081 64,810 |........ 2FE
850555  ZZ 9 | SUNSHINE SUB DDTL L+475 05/18/2023 AR 03/18/2019........ Private Placement. 971,607 984,676 | ........ 2FE
866105 ZZ 5 |SUMMIT COMPANIES DD L+625 09/01/2022 MD.......... 01/03/2019........ Private PIaCEMENt..........cvieirieieisciersee s 155,556 155,556 2FE
87239P  AD 6 |VISTRA OPERATION TL B1 1L L+200 08/04/23... 03/28/2019. CS FIRST BOSTON.......cvrviiiirereirieninies ..1,584,000 ..1,600,000 2FE
875999  ZZ 0 |THE DWYER GROUP DD B L+550 08/26/2024 AR..........ccovrmrurernrinieerireisnirererinsenns 02/25/2019........ Private PIaCEMENt...........cvireiieiircere e 203,152 205,463 |........ 3FE
880333 ZZ 5 |THE ULTIMUS GROUP DD L+425 01/31/26 AR 02/01/2019........ Private Placement. 459,855 469,239 |........ 3FE
880555 ZZ 3 |THE ULTIMUS GROUP TL L+425 01/31/2026 AR 02/01/2019. Private Placement. 457,590 466,929 3FE
90932R  AE 4 |UNITED AIRLINES TL B 1L L+175 04/01/2024.......... 11/29/2018........ JP MORGAN SECURITIES INC (6,046) (6,091) 2FE
90932R  AE 4 |UNITED AIRLINES TL B 1L L+175 04/01/2024. 12/07/2018........ JP MORGAN SECURITIES INC.. (2,003) (2,030) 2FE
90932R  AE 4 |UNITED AIRLINES TL B 1L L+175 04/01/2024. 12/14/2018. JP MORGAN SECURITIES INC.. (3,985) (4,061) | .. 2FE
90932R  AE 4 |UNITED AIRLINES TL B 1L L+175 04/01/2024. . 12/18/2018........ JP MORGAN SECURITIES INC.. (3,959) (4,061) 2FE
91136E  AJ 4 |UNITED RENTAL TL B 1L L+175 10/31/2025........ 12/19/2018........ BANC OF AMERICA SECURITIES (3,920) (4,000) | ........ 2FE
91136E  AJ 4 |UNITED RENTAL TL B 1L L+175 10/31/2025........ 12/121/2018........ BANC OF AMERICA SECURITIES (1,950) (2,000) | ........ 2FE
91136E  AJ 4 |UNITED RENTAL TL B 1L L+175 10/31/2025........ 12/28/2018........ BARCLAY'S CAPITAL. ..ottt ssssssssssenss | esssssnsssssssisss s senssns (1,945) (2,000) | ........ 2FE
91839  AA 4 |VPROP OPERATING TL L+950 08/01/2021 AR.......ccvvuieriririrnrineererireiseineserssseeneees 03/01/2019........ Capitalized INEErESt...........rvrriiereeri e 9,138 | ..... 9,138
958100 AQ 4 |WESTERN DIGITAL TL A1 L+150 02/27/2023..... 03/14/2019........ JP MORGAN SECURITIES INC.......cvvuirimrririiniirirsrinerieriienes 3,120,000 3,200,000
95810D AR 2 | WESTERN DIGITAL TL B4 L+175 04/29/2023..... 02/15/2019........ JP MORGAN SECURITIES INC......coouieviiicirriirierinriesierssieneneesisseesissssesies | sevsesessessesssssessssssessessesssssessesssssens | somesssssnsssessnsssessssssssesssenes 1,960,000 | oo 2,000,000
95810D AR 2 | WESTERN DIGITAL TL B4 L+175 04/29/2023..... 02/21/2019........ JP MORGAN SECURITIES INC.. ..1,568,000 ..1,600,000
95810D AR 2 | WESTERN DIGITAL TL B4 L+175 04/29/2023..... 03/28/2019........ JP MORGAN SECURITIES INC.. ..1,558,000
L2324E  AE 1 |DELOS FINANCE TL B 1L L+175 10/06/2023........ 12/18/2018........ DEUTSCHE BANK ...ttt | oenbsebss bbb bbb 2,299 | s
8299999,  TOtAl - BONAS = BANK LOBNS...........cuiiiiiietiiiiiieiiieiiisetete ittt ettt seetetasetesessesessssesesessseses | etssesesessssesassesesessssesesassesesessesesessssesessssesesassssesessesesesassesesassesesessssesesassesesssesesassesesessssesesassesesassesesessssesesassesesessesesass  tessesesssesesessesesessesesessssesesessesesessssesans | avessesessssesesssesessnsesesssona 67,001,014 ...68,013,879
8399997, TOtal = BONAS = PAIt 3.ttt sttt stttk R E et oeEeeEfoEE e Ef oL L e £EE LR EEE SR L LR oL E e eEE R LR E R E e L E SRR L E R E LR R E L EE LR R E bR er b EferbenEentenE ettt | enieresnt e 1,356,744,826 ,367,838,080 | .. ,314,296
8399999, TOIAI = BONUS. ...ttt ettt ettt ettt 1t b e h e h s eE koL E e eh sk ee s e b eee  feEieEeEeLE e D eEEeE oL LR oL E e E oL LR R L E oL E RS EeE S LR LR oL f£E S LE LR E £ E e E oL £EE £ E L E LR eE R EE LR L E oL E e E L E oL E R E e h oL E e h et Eeebe | fheebehene b s h e bt h e n et b s n et nnbens | stbenienses et sne st s 1,356,744,826 | ...oovvviiiiiiiinins 1,367,838,080 | ..o 1,314,296
Preferred Stocks - Industrial and Miscell
14387R 40 1 |CAROLINA FIRST MTGE Al 11.125 01/31/31 01/09/2019........ SANDLER & O'NEIL PARTNERS.........coootiiiiirieieriseeerie e . 112.000 | woovoenieeeeieis 17,471,000 | oo
29402T  2# 5 |ENVEN ENERGY CORP SERIES A CONV. 03/31/2019........ Capitalized INETESt..........cvvrrerriee s 21,841.500 393,147
499188  ZZ 6 |KNOPP BIOSCIENCES LLC C....oouvveericreieieicieeseiseisie s 02/14/2019........ Exchanged.........ccocovvverernricirsennnns 000000:8,283,227.000 | oo 5,654,904
499188  ZZ 6 |KNOPP BIOSCIENCES LLC C...ooueirriieiiericierisisse s 02/14/2019........ Private Placement............cocoouueene ...2,083,333.000 2,500,000
616862 ZZ 1 | MORGAN JOSEPH TRI-ARTISAN GRP D 5.00% 01/03/2019........ Capitalized INEErESL. ... 232.240 LA172
8499999. Total - Preferred Stocks - INAUSHAl AN MISCEIANEOUS.............cuiueiiei ettt ettt et etiets ettetsesasssssessessetesssssessess et sesessessessessesessessetasssesesseesesaeseesetseeseseeses et etensessesesseseeses et aeseesesses et aesessetses et eesessessesansessess | ebsetasssssessessesassessessesnsessassesnsansessessns | soessessesassonsessessnssnsansessess 25,720,223 XXX
8999997, TOtal - PrEfEITEA SIOCKS = PAI ... ... iiueiieiitieitietis sttt etk o0t eEE e E L E o EfEEE LA E L EE L8R E £ E LR f 0L E bbb eekbentene ekttt nnnis | dbsnssssnsssens st res s 25,720,223 XXX
8999999, TOLAl = PrEIEITEA STOCKS...........cucvivieieeiiicectete ittt ettt te b s ae et saeaeteseaetesesssaess  etessssetesasassessssesesasessesasesetes s sstesassesesessssetessssesessnsesebessesesaesesetesassetesanseeesessssetes s sesesssetetessssesesnsetesasassesassesesessnsntass  bamsesesssssesassssesessssesesasessesensssesesassntass | avevssesissesesasssesasssesasesen 25,720,223 XXX
Common Stocks - Industrial and Miscell
02376R 10 2 |AMERICAN AIRLINES GROUP INC... 02/14/2019........ Private PIaCEMENt...........coireiereircrersree e 12,000 [ oo 433 XXX
03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE.. 01/09/2019........ VE CAPITAL TRANSACTION......... 2,500.000 60,314 XXX
03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE.. 01/10/2019. VE CAPITAL TRANSACTION 500.000 11,928 XXX
03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE.. 01/24/2019........ NON-BROKER ..ottt 500.000 11,945 XXX
03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE.......... 01/24/2019........ VE CAPITAL TRANSACTION......... 500.000 12,000 XXX e [U R
03676B 10 2 | ANTERO MIDSTREAM CORP VE 03/13/2019........ Exchanged ..9,810.000 123,017 XXX |
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03676B 10 2 | ANTERO MIDSTREAM CORP VE . . 03/27/2019........ VE CAPITAL TRANSACTION......... N et | e 1,190.000 | oo 15,684 XXX e L
0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE . N 01/09/2019........ VE CAPITAL TRANSACTION......... . . 500.000 ....8,560 XXX e L
0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE . s 01/16/2019........ VE CAPITAL TRANSACTION......... 500.000 ..8,479 XXX |
0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE . e 01/18/2019........ VE CAPITAL TRANSACTION......... 500.000 ...8,634 XXX e |
0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE . s 01/23/2019........ VE CAPITAL TRANSACTION. .....couivuiiiereriiireeineiseesseeriesiseesesieissesesssessssessenes | oessssesessesesessesssssessessesine 1,000.000 | ..oooveeirerereeeeeeeees 16,415 XXX L
0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE . e —————————— 01/28/2019........ VE CAPITAL TRANSACTION......... . 500.000 ....8,080 XXX e |
0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE . N 01/29/2019........ VE CAPITAL TRANSACTION......... . . 500.000 ..8,210 XXX L
0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE . s 03/01/2019........ VE CAPITAL TRANSACTION......... XXX | L
0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE . N 03/07/2019........ VE CAPITAL TRANSACTION......... XXX L
0556EL 10 9 |BP MIDSTREAM PARTNERS LP VE . s 03/29/2019........ VE CAPITAL TRANSACTION......... XXX L
12654A 10 1 |CNX MIDSTREAM PARTNERS LP VE . s 01/07/2019........ VE CAPITAL TRANSACTION......... . . XXX e L
12654A 10 1 |CNX MIDSTREAM PARTNERS LP VE . s 01/15/2019. VE CAPITAL TRANSACTION......... 500.000 ..8,730 XXX e |
12654A 10 1 |CNX MIDSTREAM PARTNERS LP VE . s 01/16/2019........ | VE CAPITAL TRANSACTION.. . 500.000 ...8,798 XXX |
23311P 10 0 [DCP MIDSTREAM LP VE........cccomiimiriiriniieiinreienisesississssiesseeninenes 03/05/2019........ VE CAPITAL TRANSACTION......ovuumrimrimeriiriienireriseissssiesiesssenssssessssessssenss | sveneriesssnsssessssssssssenssinens 1,000.000 | ..o 31,920 XXX L
23311P 10 0 [DCP MIDSTREAM LP VE.......cooiiiiiiniieierircieissieniesssiesssessenenenes 03/07/2019........ VE CAPITAL TRANSACTION......... XXX L
23311P 10 0 [DCP MIDSTREAM LP VE........coooiiiiriiriniieiinreienisesississesiesseesinenes 03/08/2019........ VE CAPITAL TRANSACTION......... . XXX L
23311P 10 0 |DCP MIDSTREAM LP VE.......coiiiiriiniieinrincieiseesie s sseeseneenes 03/11/2019. VE CAPITAL TRANSACTION. .....couivuiirereririseeiersesesesesiesissesessssissesessesssssensenes | oessseesessssisessesssssensessnsens 1,000.000 XXX e L
26885B 10 0 |EQM MIDSTREAM PARTNERS LP VE . . 01/14/2019........ | VE CAPITAL TRANSACTION.. 500.000 XXX |
26885B 10 0 |EQM MIDSTREAM PARTNERS LP VE . . 01/22/2019. VE CAPITAL TRANSACTION......... 500.000 XXX L
26885B 10 0 |EQM MIDSTREAM PARTNERS LP VE . . 02/26/2019........ VE CAPITAL TRANSACTION......... 500.000 XXX |
268858 10 0 |EQM MIDSTREAM PARTNERS LP VE . . 03/15/2019........ VE CAPITAL TRANSACTION......... . . 500.000 XXX L
26885B 10 0 |EQM MIDSTREAM PARTNERS LP VE . . 03/18/2019. VE CAPITAL TRANSACTION . .. 500.000 XXX |
28852N 10 9 | ELLINGTON FINANCIAL INC.......cooiiimiiiiiiiriiinissiesvesi s 03/04/2019........ | EXChANGE. . ..ottt ssssssssenns | sersessssessesssnsssssnses 1,317,309.000 XXX L
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE............. . 01/07/2019. VE CAPITAL TRANSACTION......couivuiiierriiiieieisiissie i ssesessssssssessenes | oessesesesssssssesssssessessnssns 1,000.000 XXX |
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE 01/22/2019........ VE CAPITAL TRANSACTION......... 500.000 XXX |
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE 01/25/2019........ VE CAPITAL TRANSACTION......... 500.000 XXX e |
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE 03/11/2019........ VE CAPITAL TRANSACTION......... XXX L
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS VE . 03/19/2019........ VE CAPITAL TRANSACTION......... . . XXX e L
29414 10 7 [ENVIVAPARTNERS LP VE......oiiiiiiiiiesceeeeesnis 02/19/2019........ VE CAPITAL TRANSACTION......... . . 500.000 XXX L
29414J 10 7 |[ENVIVAPARTNERS LP VE 02/26/2019........ VE CAPITAL TRANSACTION......... . . 500.000 XXX L
30034T 10 3 |EVERIHOLDINGS INC s | s 01/02/2019........ STRATEGAS RESEARCH . . . 25,000.000 128,903 XXX L
30034T 10 3 |[EVERIHOLDINGS INC.......ccccvvvevrrriren. 01/03/2019........ STIFEL NICOLAUS.......ootieieiieintietiesi et . 50,000.000 253,490 XXX L
371927 10 4 | GENESIS ENERGY L.P. VE . . . 01/14/2019........ VE CAPITAL TRANSACTION......... N . 500.000 10,498 XXX L
371927 10 4 | GENESIS ENERGY L.P. VE . SO 01/18/2019........ VE CAPITAL TRANSACTION......... . . 500.000 10,555 XXX L
371927 10 4 | GENESIS ENERGY L.P. VE . DU 01/28/2019........ VE CAPITAL TRANSACTION......... 500.000 10,690 XXX |
428104 10 3 |HESS MIDSTREAM PARTNERS LP VE . 01/14/2019........ VE CAPITAL TRANSACTION......... 500.000 ..9,775 XXX e |
428104 10 3 |HESS MIDSTREAM PARTNERS LP VE . 01/17/2019........ VE CAPITAL TRANSACTION......... 500.000 ....9,860 XXX L
428104 10 3 |HESS MIDSTREAM PARTNERS LP VE . 01/23/2019........ VE CAPITAL TRANSACTION......... 500.000 ....9,965 XXX e |
428104 10 3 |HESS MIDSTREAM PARTNERS LP VE . 01/24/2019. VE CAPITAL TRANSACTION......... 500.000 ...9,990 XXX e |
55336V 10 0 |MPLXLP VE s .1 01/15/2019........ | VE CAPITAL TRANSACTION.. 500.000 16,456 XXX |
55336V 10 0 |[MPLXLPVE......couns 03/05/2019........ VE CAPITAL TRANSACTION......... . . 500.000 16,420 XXX L
55336V 10 0 |MPLXLPVE.....comene 03/27/2019........ VE CAPITAL TRANSACTION......... . e | s 1,000.000 | .ooovereeereriieeeeeeeies 33,121 XXX L
55336V 10 0 [MPLXLPVE.......cccooevennee 03/29/2019........ NON-BROKER ..ottt esssssnes . 500.000 16,430 XXX e |
55336V 10 0 [ MPLXLP VE. ..ot sssssnssesienens | svesssessenanns 03/29/2019........ VE CAPITAL TRANSACTION......... 500.000 16,530 XXX L
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS VE . 01/18/2019. VE CAPITAL TRANSACTION.. 500.000 31,006 XXX | |




L'¥030

Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS VE 02/04/2019........ VE CAPITAL TRANSACTION......... 500.000 29,818 XXX e |
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS VE 03/07/2019........ VE CAPITAL TRANSACTION......... 500.000 29,970 XXX e |
65506L 10 5 |NOBLE MIDSTREAM PARTNERS LP VE. 01/30/2019........ VE CAPITAL TRANSACTION......... 500.000 16,577 XXX |
65506L 10 5 |NOBLE MIDSTREAM PARTNERS LP VE............ 03/25/2019........ VE CAPITAL TRANSACTION......... 500.000 17,660 XXX e |
695114 ZZ 4 |PACIFICO INC......oomiiiiieiiieiieieee ittt 02/15/2019........ EXChANGEA. ...ttt | reseni et 3,829.000 | coouerrirreirie e 86,153 XXX A
822634 10 1 |SHELL MIDSTREAM PARTNERS LP VE 01/07/2019........ VE CAPITAL TRANSACTION. .....cvuiviirererisiesisisissssesssssssssesssssssiessssssssessenss | sessssssesssssssssessssssssessnssas 1,000.000 | cooveeereieieieieene 19,410 XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS LP VE 02/27/2019........ VE CAPITAL TRANSACTION......... 500.000 ....8,885 XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS LP VE 03/18/2019........ VE CAPITAL TRANSACTION 500.000 ....9,655 XXX
87612G 10 1 |TARGA RESOURCES CORP VE. 01/10/2019. VE CAPITAL TRANSACTION.. 500.000 21,270 XXX
87612G 10 1 |TARGA RESOURCES CORP VE. 01/15/2019........ VE CAPITAL TRANSACTION 500.000 21,315 XXX
87612G 10 1 |TARGA RESOURCES CORP VE. 03/07/2019........ VE CAPITAL TRANSACTION 500.000 20,103 XXX
87612G 10 1 |TARGA RESOURCES CORP VE. 03/21/2019. VE CAPITAL TRANSACTION.. 500.000 20,753 XXX
87612G 10 1 |TARGA RESOURCES CORP VE. 03/28/2019........ VE CAPITAL TRANSACTION . 500.000 20,340 XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERSVE 02/28/2019........ VE CAPITAL TRANSACTION......ovuuurimriieriiriienireriseissssiesiesssensssesssiessssenss | sveserinesssnsssesssssssessessinens 9,150.000 | coovvivirneees 306,159 XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERSVE. 03/01/2019. VE CAPITAL TRANSACTION.. 850.000 28,115 XXX
958669 10 3 | WESTERN MIDSTREAM PARTNERSVE 03/11/2019........ VE CAPITAL TRANSACTION......outiuuiiiuiiiiiinniienssssessisssnisessenssenssssessnssssnsenes | aveossssensonssensssnsssssenssesens 1,000.000 32,470 XXX
9099999. Total - CommON StoCkS - INAUSHHEI BNA IMISCEIIANEOUS. ...ttt sms s oetsesese s see e es e eeE s eEE R f e 88 e L8 £E £ £E o088 E R E £ f £ E SRR EE £ E e E b ere EieebseEen b ee et r ettt 22,266,103 XXX
9799997, Total - COMMON SEOCKS = PA ...tttk o448 1 o0 4o E 8404488810888 8 8L 848 E S0 E 84084 E L8888 L8801 108 E 8oL 1814410 E 1 E 1L E 1oL E b0 E 8 enb e EieebeeE e s b e bbbt 22,266,103 XXX
9799999, TOAl - COMMON SHOCKS......cvvoieititieissii ettt b sk o840 808 h o0 E e 0880 £ 08480808000 E 0840800880008 8080084088808 E e E 1808080 E bbb e Eisb et eh bbbkttt 22,266,103 XXX
9899999.  Total - Preferred and COMMON SEOCKS.............cc.ciiiuctiiieiteiiitcteteectete ettt ettt teeesee et esaetetess etessetetessaesessssesesesessesassesetesssetesassssesessssetassssssessssetebesssseseesesesesasansesansesesessnsetes s sesesssetesessssesessnsetesasassesassssesessnsntass  bamsesessssssesassssesesssesesasessesansssesesassesass | avesissessssesesossssesasssesesaess 47,986,327 XXX
9999999. Total - Bonds, Preferred aNd COMMON SHOCKS. .. ... ... iiuuiiuiuiieiirisitiiiiisstieiessieeistesstesssssssessereisee oesesetesstes s s es e eef ek R 8 E 8Lk kL E L8R E L f LR f kLR E 0Lk ekttt es ookt entetesste bbbttt | eebisenesnesssenisnsainnies 1,404,731,153 XXX ,314,296

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.
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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
Current
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Other- Foreign
Than- Exchan NAIC
F Temporar ge Bond Designation
o y Gain Interest / and Admini-
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease)|  Accretion ed (11+12-13) | B.JAC.V. Disposal Date al | onDisposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
312931 A6 5 |FGLMC A84529 PT 4.50 02/01/2039 .| 03/15/2019. | MBS Paydown... 02/01/2039.
31371K LU 3 |FNCL 254239 PT 6.50 3/01/2032 .| 03/25/2019. | MBS Paydown... 03/01/2032.
31388T QZ 9 |FNCL 614372 PT 7.0 1/01/2032 .| 03/25/2019. | MBS Paydown... 01/01/2032.
31416K WP 9 | FNCL AA2453 PT 4.50 02/01/2039. v | . | 03/25/2019. | MBS Paydown... 02/01/2039.
36296 FT 7 |GN 692378 PT 4.50 02/15/2039........cccvververeririrnnes .| 03/15/2019. | MBS Paydown 02/15/2039.
36296T DP 5 | GNSF 700410 PT 5.00 03/15/2039 .| 03/15/2019. | MBS Paydown... 03/15/2039.
38373W 5C 8 |GNR 2002-33 PG PAC 6.50 5/20/32... .| 03/20/2019. | MBS Paydown... N . . . 05/20/2032.
478045 AA 5 | TVA JOHN SEVIER COMB 4.626 01/15/2042........... .1 01/15/2019. | Sinking Fund Redemption............... | ceoveeerveenernnerrnenins | vernerennn 33,702 | i 33,702 | 000 33,702 | 1000 33,702 | oo | e | e 01/15/2042.
64908P AA 1 |NEW VALEY GEN 35.131 01/15/21... .. 01/15/2019. | Sinking Fund Redemption. 2 A20,1371 | [ [(0) ) [ A [(0) [T IR 420,128 01/15/2021.
690353 RX 7 |OVERSEAS PRIV INV 4.44 2/27/27.... .. | 02/27/2019. | Sinking Fund Redemption. 78,922 | ... 78,922 |.... 0 o - 78,922 02/27/2027.
690353 XM 4 |OVERSEAS PRI INV 3.59 12/15/2030...........ccccvueuucee .. | 03/15/2019. | Sinking Fund Redemption............... | cceoververnerecrnneirnns | cererenn 114,286 | .. 114,286 | e 114,286 | .......... 114,286 | oovooeveees | v | ceviieneiinns 0 I 114,286 12/15/2030.
83190A AB 9 |SBA POOL 523402 6.54 PT 01/20/2035...........ccc0vene. .| 03/15/2019. | MBS Paydown ...541,609 1.525,323 [ oo [ s (39,346) | .cvovvvereees [ e (39,346) | ..o 01/20/2035.
841215 AA 4 |SOUTHAVEN CMBD CYL TVA 3.846 08/15/2033..... .| 02/15/2019. | Sinking Fund Redemption. e cnen199,453 | ... 199,453 | ... 0 . 199,453 08/15/2033.
912828 KD 1 |U.S. TREASURY NOTES 2.75 02/15/2019.......c.cc000u. .. 1 02/15/2019. [ MAtUFitY......ooovrviverersnssnisnissisninns | eornsrsnisnssnnsnenenens | aeeen1,000,000 | .......1,000,000 | .......... 988,594 | .......... 999,840 | .ooorrinies | e 160 | oiiriene | e 160 [ o | v 1,000,000 02/15/2019.
0599999. Total - BONAS = U.S. GOVEIMMENL. ... veeiiesieeieseessssessess sttt eeet s 2,356,183 2,356,183 | ....... 2,400,300 2,394,807 | .. 0 (39,585) | ..oocvevnn 0] (39,585) | ..overcrrnens [ I 2,356,183 XXX
Bonds - U.S. Political Subdivisions of States
214489 BE 5 |COOKCNTY IL 5.911 01/15/2023.........ccooveverirerrrinne .| 01/15/2019. | Sinking Fund Redemption...........cc.. | weeeereenrreenernenins | coveveinne 170,000 | .ocvveeee 170,000 | ..coovenee 170,000 | .......e. 170,000 | covouverrrires | v | ceereeeienes 0 01/15/2023.
442331 QM 9 |HOUSTON TX REF PENSION 6.29 3/01/2032 .| 03/01/2019. | Sinking Fund Redemption. .| +enne....405,000 ...405,000 ...498,104 AT8A38 | s [ e, (73,438) | covovvvveees [ e [QETKL:) | E— 03/01/2032.
549188 HE 3 |LUBBOCK 4.742 02/15/2020 .. | 02/15/2019. .| +.....1,000,000 1,000,000 | .......1,000,000 | .......1,000,000 |.... 0 . . 02/15/2020.
549188 HG 8 |LUBBOCK TX4.992 02/15/2022.........cccmvvererercrernens .1 02/15/2019. | Call....vvrrerrercririeieiissierienins [ eereerneenseiseessnns | 1,000,000 | .......1,000,000 | ....... 1,000,000 | ....... 1,000,000 [ ..oceouveevennn [ errvermerinrineeienes v 0 I I 1,000,000 02/15/2022.
64966H HA 1 |NEW YORKNY SER H2 6.491 03/01/2021.... .| 03/01/2019. ...430,021 395,000 03/01/2021.
2499999. Total - Bonds - U.S. Political Subdivisions of States..........ccccoviiviiiinnns ..2,970,000 XXX
Bonds - U.S. Special R and Special A
041083 VB 9 |AR ST DEV FIN SFM A 3.10 07/01/2043 .| 03/01/2019. | MBS Paydown... 217,066 07/01/2043.
130333 CA 3 |CAHSG FIN AGY A 2.90 02/01/2042. .| 03/01/2019. | MBS Paydown... 62,652 62,652 02/01/2042.
130333 CB 1 |CAHSG FIN AGY B 2.90 02/01/2042. .. | 03/01/2019. | MBS Paydown... 53,430 53,564 02/01/2042.
196479 F9 5 |COHSG &FIN AA 3.70 03/01/2048.... .| 03/01/2019. | MBS Paydow 106,259 .103,186 03/01/2048.
196479 V4 8 |COHSG & FIN AUTH BB1 4.20 11/01/204 .. 03/01/2019. | MBS Paydown... ...73,205 11/01/2048.
196479 XM 6 |COHSG &FIN A TXB 3.193 11/01/2027..... .| 02/01/2019. | Partial Call 45,000 11/01/2027.
25477P  NF 8 |DC HSG FIN AGY A REF 3.875 06/15/2045... . 1 03/15/2019. | MBS Paydowi . . 43,418 06/15/2045.
296122 UT 9 |ESCAMBIA CNTY FL SFM A 2.85 11/01/2038 .. 1 03/01/2019. | MBS Paydown... B TN | e 183,727 11/01/2038.
312903 MA 2 |FHR 119 H7PAC 7.51/15/2021.... .| 03/15/2019. | MBS Paydown... 01/15/2021.
312909 3W 2 |FHR 1250-J PAC17.00 5/15/2022.. . [ 03/15/2019. | MBS Paydowi 05/15/2022.
312915 QG 9 |FHR 14911 PAC 7.50 4/15/2023 .| 03/15/2019. | MBS Paydown... 04/15/2023.
313398 P7 8 |FHR 2334 TD PAC 6.5 7/15/2031... .| 03/15/2019. | MBS Paydown... 07/15/2031.
313399 PS 0 |FHR 2347 VP PAC 6.5 3/15/2020... .. | 03/15/2019. | MBS Paydown... 03/15/2020.
313390 2V 9 |FHR 2418 MB SEQ 6.0 2/15/2022...........ccovvvererernecn .| 03/15/2019. | MBS Paydown 02/15/2022. | 1....cvoerrnnee
31339D QZ 4 |FHR 2416 PG PAC 6.0 2/15/2022..........ccccnvvvverrrrenn. .. | 03/15/2019. | MBS Paydown 02/15/2022. | 1...cvvvvrenne
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313373 BU 1 |FHR 1644 K PAC 6.75 12/15/2023.. .| 03/15/2019. | MBS Paydown... (03 ORI I 5,577 12/15/2023.
3133TB 4G 2 |FHR 1991 PG PAC 6.0 9/15/2027 .| 03/15/2019. | MBS Paydow (7) 3,764 09/15/2027.
3133TC HE 1 |FHR 2018 PG PAC 6.35 1/15/2028. .| 03/15/2019. | MBS Paydown... (52) [ oveerierrienes | v 3,413 01/15/2028.
3133TD  3A 2 |FHR 2037 HB SEQ 9.0 3/15/2028... .1 03/15/2019. | MBS PaydOWN.........ocvvmreeiricrinees [ cerveriseernerisnnrnenis | veverneeennes A5 | i 7,465 | 8,164 | il 7744 | | evieiieeenn(221) [ s | e (724) 1 ISR IS 7,465 03/15/2028.
3133TH S8 1 |FHR 2118 PE PAC 6.50 1/15/2029. .. | 03/15/2019. | MBS Paydown... (186) 13,307 01/15/2029.
3133TS  F2 4 |FHR 2303 CK SCH 6.0 4/15/2031.........ccconvvrriverrrnnns .| 03/15/2019. | MBS Paydown (165) 11,975 04/15/2031.
3133TU  S7 4 |FHR 2357 QH PAC 6.50 9/15/2031 .| 03/15/2019. | MBS Paydown... (1725) 1 I I 2,202 09/15/2031.
31358F M5 5 |FNR 1991-12 H PAC 7.0 2/25/2021.... .| 03/25/2019. | MBS Paydown... 0 02/25/2021.
31358G  5J 2 |FNR 91-65Z ZX 6.50 6/25/2021..........cocvvrrrerirnrirenns .. | 03/25/2019. | MBS Paydown 0 06/25/2021.
31358K DY 1 |FNR 1991-G36 ZBX 7.00 11/25/2021.. .1 03/25/2019. | MBS Paydown..........cccrvvvrrevenrerenns | cervrrernnnnirsnnnnins | wvvrnrernneee 1,136 | i 1,136 | v 1,319 | i 112 | s | e (TO4) | e [ (T04) | oo 11/25/2021.
31358N  H3 9 |FNR G92-29 J SCH 8.00 7/25/2022.... we| - | 03/25/2019. | MBS Paydown... 6 07/25/2022.
31358N M5 8 |FNR 92-119Z ZX 8.00 07-25-22........cccvererrrerrrrircnes .. | 03/25/2019. | MBS Paydown 0 07/25/2022.
31358P EE 3 |FNR 1992-117 M PAC 7.0 7/25/2022.. .| 03/25/2019. | MBS Paydown..........cccnvvemererererenns [ ermerirerineennrienirns | vererererneene 15038 | viiiieiiinecn 7,038 | i 7,552 | e 7,062 [ i [ evrerineenend(28) [ i | v (V1) 07/25/2022.
31358Q ZE 8 |FNR G92-59 D TAC 6.0 10/25/2022.... ... | .. | 03/25/2019. | MBS Paydown... 4 10/25/2022.
31358R Y7 2 [FNR G92-66 KB PAC 7.0 12/25/2022..........c.crvvvnrenee .1 03/25/2019. [ MBS Paydown..........cccovvvevrvmrneerenes [ rernrrmernnnnninnnenins | wovvvnnrnnene 810 | e 7410 [ 8,041 | et T448 | s | v (@) | e | i [ 12/25/2022.
31359D H5 5 |FNR 1993-155 PJ PAC 7.0 9/25/2023. .| 03/25/2019. | MBS Paydown... 36 09/25/2023.
31359H NW 0 |FNR 1994-63 PK PAC 7.0 4/25/2024.. .. 1 03/25/2019. | MBS Paydown.........cccovvvvemmrremnnnes | cevvrnrrimnnnirnnnnnnns | cvvvvreeeeeh 298 | i 298 | e 750 | 373 | s [ vierienened(35) | e [ (1) 04/25/2024.
31359H QP 2 |FNR 1994-76 KA PAC 7.0 4/25/2024...........cococvuvvrne .. | 03/25/2019. | MBS Paydown..........cccvvvenrverererenes [ eormerirereneennnnnnenns | vevrneernen 017 | i 017 | 1,025 | 934 [ [ v 17 s | e L 04/25/2024.
31359L  ZF 5 |FNR 1995-19 ED SEQ 6.50 1/25/2022 .| 03/25/2019. | MBS Paydown... . . 2706 | e | e | e [, (V1 01/25/2022.
31359N  2W 0 |FNR 1997-19 PG PAC 7.0 4/18/2027.. ... |.. [ 03/18/2019. | MBS Paydown... ..3,006 ..3,006 ...3,037 (10) | oveererrienes | v 3,006 04/18/2027.
31359V GF 4 |FNR 1999-1 PJ PAC 6.50 2/25/2029..........ccconuvernce. .. | 03/25/2019. | MBS PaydOWN.........cvereermeererieens [ rormerrnerienirncennseinns | cveerinees 31,718 | o 31,718 | oo 33732 | 32,462 (683) 31,718 02/25/2029.
313603 BQ 4 |FNR 1989-79 D PAC 9.0 11/25/2019.. .. | 03/25/2019. | MBS Paydown (VOO O 418 11/25/2019.
3137BL AR 9 |FMMV M036 A 4.16 12/15/2029 .1 03/15/2019. | Partial Call...........cccrvvernrverrrrrerrenes [ eorverrerirncessicsirins | e 110,000 | ......110,000 | ......... 113,025 | oo 111,609 [ oo | e (1,609) [ s | e (1,609) [ oo | eevererereens 110,000 12/15/2029.
313921 JK 5 |FNR 2001-57 PD PAC 6.50 10/25/2031.........ccocvvneecn .| 03/25/2019. | MBS Paydown () SIS I 3,126 10/25/2031.
31392B SC 1 |FNR 2002-6 L SEQ 6.0 2/25/2032 .| 03/25/2019. | MBS Paydown... (295) 15,162 02/25/2032.
31392C EM 2 |FNW 02-W2 AF5 SEQ HEL STP 6/25/32 .| 03/25/2019. | MBS Paydown... 287 [ e | s 8,868 06/25/2032.
31392E  PC 8 |FNR 2002-58 PG PAC 6.0 9/25/2032. .| 03/25/2019. | MBS Paydown... (554) 26,234 09/25/2032.
31392K  5C 6 |FHR 2455 GK PAC 6.50 5/15/2032. .| 03/15/2019. | MBS Paydow (280) 14,504 05/15/2032.
31392K LR 5 |FHR 2450 PH PAC 6.0 5/15/2022... .| 03/15/2019. | MBS Paydown... (301) 85,773 05/15/2022.
31392M  5R 9 |FHR 2448 TX PAC 6.0 5/15/2032. .| 03/15/2019. | MBS Paydown... (189) 14,634 05/15/2032.
31393X  VH 7 |FNW 2004-W3 A6 PAC 5.50 5/25/2034.. . | 03/25/2019. | MBS Paydowi 326,231 336,304 2,090 340,489 05/25/2034.
34074M  JB 8 |FL HSG FIN CORP A 2.80 07/01/2041... .. 1 03/01/2019. [ MBS Paydown..........ccrvvvirnmrneerenes | cervvrermrnnrinnsnrenins | e 264,244 | ... 264,244 | ... 264,244 | ... 264,244 0 264,244 07/01/2041.
34074M JC 6 |FLHSG FIN B TXBL 2.80 07/01/2041 .| 03/01/2019. | MBS Paydown 0 207,637 07/01/2041.
34074M LW 9 |FL HSG FIN CORP A 3.20 07/01/2030 . [ 01/01/2019. | Partial Call. 0 85,000 07/01/2030.
34074M ND 9 |FL HSG FIN TXBL REF 1 3.125 07/01/203 .| 03/01/2019. | MBS Paydow 0 335,106 07/01/2037.
34074M  PF 2 |FL HSG FIN CORP A 2.45 01/01/2043 .| 03/01/2019. | MBS Paydown . . (5) 204,520 01/01/2043.
443730 FT 8 |HUDSON NJ IMPT TXB 6.64 02/01/2024... ..102/01/2019. | Sinking Fund Redemption. ...125,000 ..125,000 | .o 131,150 | 127,912 [ | e 2912) [ i [ (VX ) ) I ISR 125,000 02/01/2024.
45201Y YL 5 |ILHSG DEV AUTH B 2.75 06/01/2043.............cocovnne. .1 03/01/2019. | MBS PaYdOWN.........ovvvmrvmerierirees | corerireenneeisernenins | ceveveinns 165,998 | ..ccooveee 165,998 | ... 160,811 | ooiri 161,227 | s | e 1,839 | i [ 1,839 | oo | e 165,998 06/01/2043.
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45203L  CT IL HSG DEV AUTH 3.50 09/01/2034 .. | 03/26/2019. | MBS Paydown 31,108 31,132 09/01/2034. | 1FE.
462467 NW 7 |IA ST FIN SF MTGE SER 3 2.90 2/01/2042 .| 03/01/2019. | Partial Call. 120,000 02/01/2042. | 1FE.
485077 AW 1 |KS CITY MO DEV REV 5.50 01/01/2020 .| 01/01/2019. | Sinking Fund Redemption. 01/01/2020. | 1FE.
49130T PR 1 |KY ST HSG CORP A 4.25 07/01/2033 .| 03/21/2019. | Partial Call . . 190,000 07/01/2033. | 1FE.
49130T PS 9 |KY HSG CORP A 3.00 11/01/2041 .| 03/01/2019. | Partial Call ..100,000 | ......... . ...100,000 100,000 11/01/2041. | 1FE.
49130T PT 7 |KYHSG CORP B 3.00 11/01/2041.......cvervvririrrcrenns .1 03/01/2019. | Partial Call...........ccceevereerrernerirenes [ eoverinerieeerneeiieni 205,000 | .......... 205,000 205,000 205,000 205,000 11/01/2041. | 1FE............
57419R D6 9 |MD CMNTY DEV HSG A 3.50 09/01/2047. .| 02/27/2019. | Partial Call .685,000 ...685,000 709,324 ...696,452 685,000 09/01/2047. | 1FE.
57419R L7 8 |MARYLAND ST CMNTY A 4.416 09/01/2037. .. | 02/27/2019. | Partial Call 495,000 | .......1,495,000 | .......1,495,000 | ......1,494,928 | ... ..1,495,000 09/01/2037. | 1FE.
57419R PL 3 |MARYLAND CMNTY DEV E 2.857 09/01/2040......... .. | 02/27/2019. | Partial Call...........cccevereerrrenerienes [ v 485,000 | .......... 485,000 | ......... 485,000 | .......... 485,000 | oo [ e | e 0 B [T 485,000 09/01/2040. | 1FE............
57586N UR 0 [MA ST HSG FIN A 4.375 01/15/2046 .. | 03/15/2019. | MBS Paydown... .28,067 28,039 | i [ v 194 | | 194 | oo | v 27,958 01/15/2046. | 1FE.
59334H FU 4 |MIAMI-DADE CNTY TXBL A 2.875 11/01/2038......... | .. | 03/01/2019. | MBS Paydown... . . .26,065 | ... .26,065 |.... 0 26,065 11/01/2038. | 1FE.
60416Q FW 9 |MN HSG FIN REF 2.70 09/01/2041...........coscvvrvrrrn .1 03/01/2019. | MBS PaydOWN..........cvvrrerieerienes [ coreeineirneeiinsinenins | coveneens 112,071 | oo 112,071 | o 109,270 | ..oovveeee 109,467 | coovvevvinnne | vervrrrneeenn 2B | s | s 257 [ e | e 112,071 09/01/2041. | 1FE............
60416Q GK 4 |MN STHSGFIN AGY D 2.73 08/01/2046.. .| 03/01/2019. | MBS Paydown... 57,720 0 57,720 08/01/2046. | 1FE.
60416Q GM 0 |MN HSG FIN AGY E 2.35 10/01/2046 ... |.. [ 03/01/2019. | MBS Paydown... .31,760 |.... 0 36,537 10/01/2046. | 1FE.
60416Q HA 5 |MNHSGFIN AGY A 3.30 03/01/2048..........ccccevurnrene .. 1 03/01/2019. [ MBS Paydown..........ccrevvvreevernrirnis | cervvrrverienserennnnne | vereenenn 178,415 | 1 178,415 | 178,415 | e, 178,415 | v [ e (0) [ | i [(0) [ IR 178,415 03/01/2048. | 1FE............
60416Q HE 7 |MNHSG FIN AGY E 3.45 09/01/2048 .| 03/01/2019. | MBS Paydown... 270,135 [ [ e 156 | | s LTI [N IS 170,685 09/01/2048. | 1FE.
60416Q HG 2 |MNHSGFIN AGY G 3.75 11/01/2048.... .| 03/01/2019. | MBS Paydown... 66,546 0 66,546 11/01/2048. | 1FE.
60416Q HJ 6 |MNHSGFIN AGY [3.60 01/01/2049..........ccoocvvrirenee .1 03/01/2019. | MBS Paydown..........ccovvvnerererenens [ corrererncenerienernenins | veereennnni 20,048 | 20,048 | ......20,048 | ...iiri20,048 | oo | v [, 0 20,048 01/01/2049. | 1FE............
60636Y MJ 7 |MO ST HSG DEV REF SER 14.20 01/01/2040.. .| 03/01/2019. | MBS Paydown... 0 28,568 01/01/2040. | 1FE.
60636Y ML 2 |MO HSG DEV REF TXBL 2 3.875 10/01/2036.... .| 03/01/2019. | MBS Paydown... 0 37,799 10/01/2036. | 1FE.
60637B FA 3 |MISSOURI HSG DEV C 2.97 08/01/2036.................. .1 03/01/2019. | MBS Paydown..........ccervvmereerrnens [ corereneerneninnrnenins | veervenens 30,814 | i 57,814 | 1 57,814 | Ll BT814 | i | e | e 0 e 57,814 08/01/2036. | 1FE............
606378 ML 1 |MO HSG DEV REF TXBL C 2.40 06/01/2044. .. 1 03/01/2019. | MBS Paydown.........c..ouvvvemmrvennenes | ceverenrirnnrirnnnnrnns | ceverenn 716,056 | 1. 716,056 | ..........692,784 | ..o 894,679 | oo [ 5,941 | i [ 5,941 | oo | e 716,056 06/01/2044. | 1FE.
647200 2G 8 |NM MTGE FIN B TXBL 2.75 08/01/2035 ... |.. [ 03/01/2019. | MBS Paydown... 0 52,101 08/01/2035. | 1FE.
647200 4S 0 |NEW MEXICO ST MTGE B 2.60 09/01/2040............. .1 03/01/2019. | Partial Call..........occoveereremerrerireees [ corverirseiseriseinees | e 125,000 | ... 125,000 | ....er.r.125,000 | 0 125,000 | cooovvrcirnens | eevreerneinerieninns | e (V1 ORI ISV 125,000 09/01/2040. | 1FE............
64972C BD 4 |NYC HSG DEV A TXBL 3.05 06/15/2036. .| 03/15/2019. | MBS Paydown... (V1 PPN ISP 7,798 06/15/2036. | 1FE.
64972C M6 7 |NYC HSG TXBL REMIC A 3.098 10/01/2046. .| 03/01/2019. | MBS Paydown... 9 53,511 10/01/2046. | 1FE.
649883 TM 7 |NY MTGE AGY-172 4.203 10/01/2027... .. 101/01/2019. [ Partial Call.........ccccevveerernrerernirens | cerveirererssrsrinerins | 10eeer.860,000 | ..........860,000 | ..........863,433 | ........861,194 | oo | v (1,194) | i [ v (1,194) 860,000 10/01/2027. | 1FE.
658207 MA 0 |NC HSGFIN AGY 4.00 01/01/2030. . [ 01/01/2019. | Sinking Fund Redemption. 0 130,000 01/01/2030. | 1FE.
658207 MA 0 |NC HSG FIN AGY 4.00 01/01/2030.... .| 03/01/2019. | Partial Call 35,000 01/01/2030.
677377 2N 2 |OH HSG FIN AGY 1 7.50 07/01/2035. .| 03/01/2019. | Partial Call 163,381 07/01/2035.
677377 2P 7 |OHIO ST HSG FIN AGY SF 2.65 11/01/2041. .| 03/01/2019. | Partial Call. 635,000 11/01/2041.
67756Q XK 8 |OH HSG FIN AGY A 3.80 09/01/2038 .| 03/01/2019. | Partial Call 15,000 09/01/2038.
686087 MP 9 |ORHSG & CMNTY SVCS C 2.891 07/01/2033.. .| 01/01/2019. | Partial Call 0 .105,000 07/01/2033.
708797 AN 5 |PAHSGFIN AGY 3.60 08/01/2035..... .. | 03/26/2019. | MBS Paydow 23,760 23,760 08/01/2035.
882750 NE 8 |TXHSG & CMNTY AFFAIRS 2.875 07/01/2041........ .| 03/01/2019. | Partial Call 80,000 07/01/2041.
88275F NU 9 | TEXAS ST DEPT OF HSG A 3.20 09/01/2039.... .| 03/01/2019. | Partial Call . . . 30,000 09/01/2039.
88275F PA 1 | TX ST DEPT OF HSG & CMNTY C 3.10 9/1/47. ..103/01/2019. | MBS Paydow 28,316 | ... .28,316 .26,745 | ... 59 . 28,316 09/01/2047. :
91528N  AA 9 |UNM SANDOVAL REG MD 4.50 07/20/2036............. .| 01/20/2019. | Sinking Fund Redemption...........cc.. | cereeereernreenernenns | covveinne 155,000 | ..coveeee 155,000 | ..........155,000 | .......... 155,000 | ovouvverries | verrerrrneerenineenns | ceereeeienes 0 B [T 155,000 07/20/2036. | 1FE............
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928120 Q3 5 |VASTHSG DEV D 4.30 12/25/2043 . | 03/25/2019. | MBS Paydown... ...108,817 0 B [T 108,818 12/25/2043. | 1FE.
928120 Q4 3 |VAHSGDEV A 3.50 10/25/2037. . | 03/25/2019. | MBS Paydowi 0 337,723 10/25/2037. | 1FE.
928120 Q6 8 |VAHSGDEV AUTH PT A 3.10 06/25/2041 . | 03/25/2019. | MBS Paydown... 0 225,091 06/25/2041. | 1FE.
928120 XA 1 |VA ST HSG DEV A 6.00 3/25/2038. . | 03/25/2019. | MBS Paydown... . . . X 2,184 60,541 03/25/2038. | 1FE.
92812U XB 9 [VIRGINIA ST HSG B 6.00 3/25/2038.. . 1 03/25/2019. | MBS Paydown... T1137 | . 71137 | .. .76,650 75,410 (208) 71,137 03/25/2038. | 1FE.
92813T EE 6 |VIRGINIA HSG AUTH SER A 3.25 08/25/2042.......... .. | 03/25/2019. | MBS PaYdOWN........coucvvmrrmerieriiens [ corerireereeinerinenins | cevneenns 369,976 | .......... 369,976 | .......... 369,825 | ......... 369,833 | .. | e 36 | 36 369,976 08/25/2042. | 1FE............
93978X EQ 9 |WAHSG FIN A REF TXBL 3.00 09/01/2040... . 1 03/01/2019. | Partial Call ...540,000 ...540,000 ...540,000 1.536,064 | ..o | i 3,936 | .o [ e 3,936 | oo | e 540,000 09/01/2040. | 1FE.
93978X ER 7 |WAHSG FIN B REF TXBL 3.15 05/01/2041... . | 03/01/2019. | Partial Call .........310,000 | ..........310,000 | ..........310,000 | ..........310,000 . 0 . 310,000 05/01/2041.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .......vuiis  wrrrrrisrisiemsaseseesssssssssssens e sensssssssssssssssenssssssssssssssssnes | e 12,768,677 | ..... 12,768,676 | ..... 12,823,027 | ..... 12,762,111 | oo 0 | e (3,951) | oo [V (3,951) [ oo 0 [ e 12,768,676 XXX
Bonds - Industrial and Miscellaneous
000366 AA 2 |AASET 2017-1A A ABS SNR 3.967 05/16/2042......... .| 03/16/2019. | MBS Paydown..........ccoueerrreeriienns [ comerrnerieeeseenisninns | rveens 3,482,362 | ...... 3,482,362 | ....... 3,482,344 | ....... 3,482,358 | ..o [ s K20 OO R KT PR IS 3,482,362 05/16/2042.
00085B AB 9 |ABPCIV L+225 01/24/2028 . . [ 03/07/2019. [ PAYAOWN........cvouivrrirricireiiiniins | cevereerieeiseissnsiinees | eenas 49,000,000 | ..... 49,000,000 | ..... 49,020,898 | ... 49,021,268 | ...ooovvrverer | v (PATLi1:) L R [VAIVL31:) | RIS IS 49,000,000 01/24/2028.
00077B  4W 0 |AMAC 2002-9 A30 NAS 5.75 12/25/2032 . | 03/25/2019. | MBS Paydown... ..286 ..285 ..288 .275 A | e | 285 12/25/2032.
000780 NL 6 |AMAC 2003-12 2A SEQ 5.50 12/25/33... ... | .. | 03/25/2019. | MBS Paydown... 152 | ... L1562 L. .154 149 (V1 ORI IO 152 12/25/2033.
001406 AA 5 |DCAL 2015-1A A1 ABS SEQ SNR 4.213 02/40......... .1 03/15/2019. [ MBS Paydown..........corvrurernirrrernnes [ rorereenninerinninserenns | cvervveinnd 65,927 | .oovvennd 65,927 | .o 65,900 | .....c..c. 65,906 | ..coovvirinn [ v i 1 65,927 02/15/2040.
00164T AA 6 |AMC EAST COMM LLC 5.74 01/15/2028... .1 01/15/2019. | Sinking Fund Redemption. ...219,809 (37) 214,546 01/15/2028.
00175L  AE 2 |AMMC 2014-14A X CLO FLT 07/25/2029... ... | .| 01/25/2019. | MBS Paydown 0 24,100 07/25/2029.
00176C AL 5 |AMMC CLO 2013-12A X FLT 11/10/30.....cc.cvvvrerrrnee .1 02/10/2019. | MBS Paydown...........ccovvvverererencns [ cervererneenerennrnenns | sevrvenene 1,500 | i 17,500 | v 17,500 | i 17,467 | i | cververreeenne(216) | e (216) 17,500 11/10/2030.
00176D AE 9 |AMMC CLO 2013-13A X FLT 7/24/2029. . [ 01/24/2019. | MBS Paydown...........ccccneevnneeneinns | cevvrmerrneninseernenenees | wovervenen 5878 | oviiiaecen 1,875 | et 1875 | e T874 | s | i | i [, (V1 ORI ISP 7,875 07/24/2029.
00176 AH 9 |AMMC CLO 2015-16A XR FLT 04/14/29.... .| 01/14/2019. | MBS Paydown... 17 20,000 04/14/2029.
00178L AA 7 |AMMC CLO 2017-21A X FLT 11/02/30........cccevurrnnee .. | 02/02/2019. | MBS Paydown...........ccvvverererenens [ covererneeneeienernenins | seerverene 12,500 | viviii012,500 | v 12,500 | 012,500 | oo | e (1) [ (1) 12,500 11/02/2030.
00192 AA 4 |APS 2016-1 1A SEQ SSNR FLT 07/31/2057 RE .| 03/27/2019. | MBS Paydown... 255,645 268,266 (384) 286,839 07/27/2057.
00206R CE 0 |AT&T INC 3.90 03/11/2024. v [+ [ 03/1172019. [US BANCORP.......cooovvvrrererirrirnens | cveverererseeissernernens | 006,101,640 | .......6,000,000 | ....... 5,981,760 | ....... 5,989,651 | ovvvvvverres | cverrerrinenen359 | e [ 359 [ e | e 5,990,010 03/11/2024.
00214M AA 1 |ARLFR 2014-1A A1 ABS SNR 2.92 06/15/2044........ . [03/15/2019. [ MBS Paydown...........ccccneernveenernns | cevvrmeeneeinseirneesnees | verernenn 381,379 | 1100 381,379 | e 370,074 | .......... 373,219 381,379 06/15/2044.
00432C CW 9 |ACCSS 2005-B A3 ABS SNR FLT 07/25/2035... . | 01/25/2019. | MBS Paydown... 2169,349 [ [ e 1,830 [ | e 1,830 [ | e 178,222 07/25/2035.
00436M AA 3 |AALLC 2018-1 A ABS SSNR 3.87 12/02/2033.... . | 03/02/2019. | MBS Paydown... 328,619 12/02/2033.
004375 FG 1 |ACCR 2006-1 A4 SEQ SNR FLT 04/25/2036.. . | 03/25/2019. | MBS Paydown... .992,730 04/25/2036.
004421 HR 7 |ACE 2004-HE3 M2 MEZ FLT 11/25/2034... . | 03/25/2019. | MBS Paydowi .(3,630) 11/25/2034.
006346 AS 9 |ADMSO 2018-1 A ABS SSNR 4.81 11/15/2048......... | .. | 03/15/2019. | MBS Paydown... . (2) 11/15/2048.
007036 GS 9 |ARMT 2005-2 2A1 SEQ CSTR 06/25/2035................ .| 03/25/2019. | MBS Paydown... .14,909 (2,471) 15,935 06/25/2035.
007036 SE 7 |ARMT 2005-9 5A1 SEQ SSNR FLT 11/25/2035. . | 03/25/2019. | MBS Paydowi .30,801 .(4,728) .44 153 11/25/2035.
00703Q AD 4 |ARMT 2006-3 4A11 SEQ SSNR FLT 08/25/2036...... .. | 03/25/2019. | MBS Paydown... (672) 250,783 08/25/2036.
009090 AA 9 |AIR CANADA 2015-1A 3.60 03/15/2027 . | 03/15/2019. | Sinking Fund Redemption. 0 325,681 03/15/2027.
009090 AB 7 |AIR CANADA 2015-1B 3.875 03/15/2023 .| 03/15/2019. | Sinking Fund Redemption. 103,772 03/15/2023.
009503 AA 1 |AIRSP 2007-1A G1 ABS SNR FLT 06/15/2032..........| C| 03/15/2019. | MBS Paydown . . ...644,407 646,105 06/15/2032.
009503 AB 9 |AIRSP 2007-1A G2 ABS SNR FLT 06/15/2032..........| C| 03/15/2019. | MBS Paydown... 4,651,956 3,980,532 4,237,908 . RO IO 288,776 ..4,651,956 06/15/2032.
01447y AB 0 |ALESC 1A A2 CDO MEZ FLT 10/15/2033 « | .. | 01/15/2019. | MBS Paydown... 14,102 | ... 14,102 11,483 10,828 (34,193) | oo [ s (34,193) 14,102 10/15/2033.
01448Q AA 8 |ALESC 4A A1CDO SSNR FLT 07/30/2034............... .| 01/30/2019. | MBS PaYdOWN.........oevvmrvmerierirens | corerireerneeiserinenin | cevveenns 250,632 | .......... 250,632 235,681 233,660 | ..o | v (31,185) | ovvvcvereees [ e (31,155) 250,632 07/30/2034.
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01448X AA 3 |ALESC 6A A1 CDO SSNR FLT 03/23/2035.... .| 03/23/2019. | MBS Paydown... 26 | [ 116 23,028 03/23/2035. | 1FE.
01448Y AB 9 |ALESC 7A A1B CDO SSNR FLT 07/23/2035. .| 03/23/2019. | MBS Paydow 90,888 07/23/2035. | 1FE.
014495 AB 1 |ALESC 13A A1 CDO SSNR FLT 09/23/2037.. .| 03/23/2019. | MBS Paydown... ...233,180 ...216,324 302,831 09/23/2037. | 1FE.
01449T AA 1 |ALESC 9A A1 CDO SEQ SSNR FLT 06/23/2036...... .| 03/23/2019. | MBS Paydown... . 233,728 223,008 320,172 06/23/2036.
01449W AA 4 |ALESC 10A A1 CDO SSNR FLT 09/23/2036............. .. 1 03/23/2019. | MBS Paydown... 1,192,500 | ....... 1,037,475 | ....... 1,011,174 ..1,192,500 09/23/2036.
01450A AA 8 |ALESC 11A A1A CDO SEQ SSNR FLT 12/23/36...... .. | 03/23/2019. | MBS PaYdOWN.......ccouevvmrvmerierirens [ corerineerneeinsrinenin | cevneenns 570,000 | ..........570,000 | ..........428,925 | .......... 393,043 570,000 12/23/2036.
01450B AA 6 |ALESC 15A A1 CDO SSNR FLT 12/23/2037 .| 03/23/2019. | MBS Paydown... ..238,577 ...216,065 238,577 12/23/2037.
02146P AF 2 | CWALT 2006-HY12 A5 NAS CSTR 08/25/2036. .| 03/25/2019. | MBS Paydown... . 143,899 | ... 143,899 | ...c...ee92,305 | oo 94,400 [ [ e 9,760) [ i | eeerere(9,760) [ s | e 143,899 08/25/2036.
02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ .| 03/25/2019. | MBS PaydOWN........ccvereerrreerieees [ reeerrnerieniseensninns | cvvverennees 25,537 25,537 06/25/2036.
02146T AL 1 |CWALT 2006-24CB A11 SEQ 5.75 06/25/2036........ .. 1 03/25/2019. [ Pass-Through LOSS..........covverernees [ vernrerermnrnninnnenins | cvvrnerennnnneinne | vernenennnedh 150 [ i ,799 | o [ e | e | vevsninniens [rovnenennnndd [ |, 06/25/2036.
02150V AA 3 |CWALT 2007-HY7C A1 SEQ SSNR FLT 08/25/37.... | .. | 03/25/2019. | MBS Paydown.........c.ccocveeeerneeeneens [ onervrmerrnernenirnceinns | cvvnerernn81,716 | i 81,716 | .. 49,866 | ..eeoee 50,651 61,716 08/25/2037.
02150V AA 3 |CWALT 2007-HY7C A1 SEQ SSNR FLT 08/25/37.... | .. | 03/25/2019. | Pass-Through LOSS............cccccocc I 505 08/25/2037.
02315Q AA 6 |AMBAC LSNI LLC L+500 02/12/23 C | 03/31/2019. | Partial Call. B 487 02/12/2023.
023654 AW 6 |AMER WEST AIR 1999-1 7.93 01/02/2019. o 01/02/2019. | MALUFIEY.......cvvvererereieiierieeinienns [ eevenieeiseesnniinnns | cereeenn: 885,061 | 11r485,067 | 1o 511,123 | 1485,132 | e | e (80) [ o | erineieene(80) | oo [ i 485,051 01/02/2019.
02377B  AB 2 |AM AIRLN 15-2 AA 3.60 09/22/2027..........ccovvvrevrncn ..103/22/2019. | Sinking Fund Redemption...........cc.. | cevererernerernnnns | vernrine 307,922 | .......... 307,922 307,922 09/22/2027.
023770 AB 0 |AMER AIRLINES 2013-2 4.95 01/15/2023................. .| 01/15/2019. | Sinking Fund Redemption. ..934,727 ...934,727 934,727 01/15/2023.
02660L AA 8 |AHMA 2006-4 1A11 SEQ SSNR FLT 10/25/2048...... | .. | 03/25/2019. | MBS Paydown 17,656 10/25/2046.
02660T AR 4 |AHM 2004-1 4A SEQ SNR FLT 04/25/2044............... .. | 03/25/2019. | MBS Paydown 72,833 04/25/2044.
02660T CS 0 |AHM 2004-4 4A SEQ FLT 02-25-2045.... .| 03/25/2019. | MBS Paydown... . 182,921 02/25/2045.
02660T DH 3 |AHM 2005-1 6A SEQ FLT 06/25/2045.... .| 03/25/2019. | MBS Paydown... ...102,104 91,686 102,104 06/25/2045.
02660T EQ 2 |AHM 2005-2 4A1 SEQ FLT 09/25/2045..............coccen. .. | 03/25/2019. | MBS Paydown..........cccoevevrvnerenenns [ eoreerverireeesennnennns | cvverernen TLAT8 | s 77178 | e 66,193 | e 69,952 77,178 09/25/2045.
02660V AE 8 | AHMA 2005-1 3A11 SEQ SSNR FLT 11/25/2035...... .. | 03/25/2019. | MBS Paydown... ..2,054 ..1,675 1,734 B 2,054 11/25/2035.
02665U AA 3 |AH4R 2014-SFR2 A ABS SSNR 3.786 10/17/36....... .| 03/17/2019. | MBS Paydown... .89,921 .90,660 .90,342 89,921 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A ABS SSNR 3.678 12/17/36....... .| 03/17/2019. | MBS Paydown..........ccvvenereerernees [ cenerrrneiserianeiinninns | cereennn 148,826 | covnevce. 148,826 | .......... 150,367 | ..ovvvvnee 149,823 | .oovvvcvrinen | (19 | e [ (19) | e | e 148,826 12/17/2036.
02666A AA 6 |AH4R 2015-SFR1 A ABS SEQ SNR 3.467 04/45...... .| 03/17/2019. | MBS Paydown... ...194,576 ...196,237 195,596 [ [ e (19) [ | (19) [ | v, 194,576 04/17/2052.
02666B AA 4 | AH4R 2015-SFR2 A ABS SSNR 3.732 10/17/45....... .| 03/17/2019. | MBS Paydown... 37,697 37,680 37,698 10/17/2045.
026929 AA 7 |AHM 2006-3 11A1 SEQ SSNR FLT 12/25/2046........ .1 03/25/2019. [ MBS Paydown..........ccrvvvevevenrirenes | vervvrirernninnernnnenins | cvereeneneen 19,968 | i 75,968 | ovevrnnns 59,540 | ........... 60,250 75,968 12/25/2046.
030728 JC 0 |AMSI 2003-8 AF4 SEQ 5.32 10/25/33. .. | 02/25/2019. | MBS Paydow 2,270,095 2,262,506 ..2,270,309 10/25/2033.
030728 RC 1 |AMSI 2004-FR1W A6 SEQ STP 05/25/203: .| 03/25/2019. | MBS Paydown... 59,567 05/25/2034.
031162 AZ 3 |AMGEN INC 5.7 02/01/19. .| 02/01/2019. | Maturity 16,782,000 02/01/2019.
03215P BN 8 |AMRES 1997-1 A7 SEQ 7.61 03/25/27 . | 03/25/2019. | MBS Paydowi .6,194 03/25/2027.
03215P DM 8 |AMRES 1998-1 A5 SEQ STP 10/25/27... .. | 03/25/2019. | MBS Paydown... 0 12,037 10/25/2027.
03235T AA 5 |ACEF 2014-1A A ABS 8.00 12/20/24.. .| 03/20/2019. | MBS Paydown... 0 20,320 12/20/2024.
03522A AD 2 |ANHEUSER-BUSCH 3.65 02/01/26. .| 02/07/2019. | Cash Tender.. cevn. 14,967,685 .(418,735) 02/01/2026.
03524B AE 6 |ANHEUSER-BUSCH INBEV FIN 3.70 02/01/2024..... | .. | 02/07/2019. | Cash Tender..........ccccccouvvrerermrvivens [ covvvvervnerverrennnns | +..31,057,774 | .....31,180,000 | .....32,458,741 | .....31,968,736 | ....ccccoovvvee | orvrrenee(14,286) [ ovvevrvcrs | orers(14,286) [ oo | o 31,954,450 ....(896,675) 02/01/2024.
03766K AA 1 |AASET 2016-1A A ABS SNR 4.875 03/17/2036......... .| 03/15/2019. | MBS Paydown... ..273,446 ...273,446 ...269,547 271,500 [ e [ e FSXCT: 0 TN IR (5] I IO 273,446 03/17/2036.
038779 AA 2 |ARBYS 2015-1A A2 ABS SEQ SNR 4.969 10/45....... .. | 01/30/2019. | MBS Paydown... 17,500 17,500 17,500 17,500 0 17,500 10/30/2045.
040555 CL 6 |ARIZONA PUB SERV 8.75 03/01/19........cccnvvvrrrenn 11 03/01/2019. | MAEUFIEY.......ocvvrrererereeirerieernenns [ ereerirerieninseesenins | e 4,000,000 | ....... 4,000,000 | ....... 3,997,800 | ....... 3,999,949 | oo | s (5 I OO IR 51 | e | s 4,000,000 | ..ocverens | cererireerenins 03/01/2019.
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04249@ AD 3 |ARMY & AIR FORCE 4.95 10/15/2024 .| 03/15/2019. | Paydown 35,598 35,598 35,598 10/15/2024.
04544P AD 1 | ABSHE 2006-HE5 A4 SEQ FLT 07/25/2036 .. | 03/25/2019. | MBS Paydow 188,451 07/25/2036.
05178T AA 9 |AURORA MILITARY 5.82 07/15/2034 .| 01/15/2019. | Sinking Fund Redemption. 5,244 07/15/2034.
05279@ AA 9 |AUTOLIV ASP A-1 CTL 4.101 05/15/2034 .| 03/15/2019. | Paydown 0 16,282 05/15/2034.
05352P  AA 5 | AVNT 2018-A A ABS SSNR 3.09 06/15/2021. .. | 03/15/2019. | MBS Paydown.........c.covvvvemervernnnnes | eeverenrernneirneninnns | 21,829,501 | .......1,829,501 | ....... 1,829,456 | .......1,829,378 | ..coovvvvrinns | covvvnriirenenn BB [ i [ 55 | o | v 1,829,501 06/15/2021.
05381N  AA 5 |AVISON YOUNG CA 9.50 12/15/2021.......c.ccvvverennee 1| 01/31/2019. | Call..ovvovrirerceirieieriesierienins [ e | 05,768,974 | .......5,250,000 | ....... 5,148,675 | ....... 5,183,876 | .oooovvvvcrree | wrrrreennn86,124 | i [ e 66,124 | .ooovrererns | s 5,250,000 12/15/2021.
054561 AG 0 |AXA EQUITABLE HLDGS 4.35 04/20/2028.... .1 01/23/2019. | EXChanged..........cccnvvvmreneiveriincns [ coveeirseiserisseinennns | 43,745,080 | .....46,000,000 | ..... 45,414,820 | ..... 45,446,297 | ..o | v 2,924 | s | 2,924 | e 04/20/2028.
05532E BB 0 |BCAP 2009-RR10 15A1 SEQ SSNR 5.50 3/3 .. | 03/26/2019. | MBS Paydow o e | 83,476 | 83476 | e 62,524 | ............ 63,160 (106) 03/26/2036.
05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37....... .. | 03/26/2019. | MBS Paydown..........cccoveernrenerrneens [ eovmernerineineesnninns | cviverrnen 46,813 | 146,813 | i 13,516 | coovvrennee 22,923 | .o | (16,725 | oo | v QLR PL) | E— 06/26/2037.
05532E CE 3 |BCAP 2009-RR10 9A2 MEZ SSUP 6.00 5/26/37 .. | 03/26/2019. | Pass-Through Loss. 0 o 06/26/2037.
05532M AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036. .. | 03/26/2019. | MBS Paydown..........ccoveenermerenens [ cerverineenerisseinens | e 288,418 | ........288,418 | ....... 157,109 | ...ccoonee 149,241 | oo | e (114,342) | oo | e (114,342) | covooevnne . 05/26/2036.
05532M  AG 2 |BCAP 2009-RR15 4A2 MEZ 6.00 5/26/2036.............. .. 1 03/26/2019. | Pass-Through LOSS.............ccccvereeee | crvemmrveirmnnirnnninnns | oveevrnnnersenenene | eeveneeeen1,529 [ it e | v | e 79,825 | .coovevvicnes | e 79,825 | .o 05/26/2036.
055330 AG 1 |BCAP 2010-RR7 1A7 SUB CSTR 04/26/2035 RE..... .| 03/26/2019. | MBS Paydown... ...471,887 04/26/2035.
055336 CN 7 |BCAP 2010-RR9 6A1 SEQ SSNR 6.00 10/26/35....... .| 03/26/2019. | MBS Paydown... I [ S R 398,847 | ... RO 10/26/2035.
05533H AK 3 [BCAP 2010-RR10 1A10 SEQ CSTR 09/27/36 RE..... .1 03/27/2019. [ MBS PaydOown..........ccoevvrirrernrineins | cerrnererenineisennniens | vernnenes 255,468 | .......... 255,468 | .......... 247,165 | .......... 254,002 | ..ovvvieree | i 1,466 | .o | e 1,466 | oo | e 255,468 09/27/2036.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...... .. | 03/26/2019. | MBS Paydown 160,844 ...160,844 240,917 | 145,079 [ [ ereirenenen(988) [ s | erveereenn(98B) [ s | e 160,844 06/26/2037.
05533N  AJ 3 |BCAP 2010-RR12 1A9 MEZ FLT 06/26/2037 RE...... .. | 03/26/2019. | Pass-Through Loss e 14,885 | ... 15,361 06/26/2037.
055350 BG 8 |BCF 1997-R2 3-B1 MEZ 7.00 12/25/35..........cocconncc. .| 03/25/2019. | MBS PaydOWN..........cverrerrenerienes [ remrrinerienirseesnseins | eveverieens 31,667 | .ocvennee. 31,667 | . 30,535 26,859 31,667 12/25/2035.
05539B AD 6 |BCAP 2012-RR3 1A44 SUB 4.5 12/26/2037 RE........ .| 03/26/2019. | MBS Paydown... . . 738,519 12/26/2037.
05540X BK 8 |BCAP 2012-RR4 5A5 SUB SSNR CSTR 05/36 RE... | .. | 03/26/2019. | MBS Paydown... cerennn 287,627 | .........291,508 . 277,018 05/26/2036.
05541D AU 0 |BCAP 2012-RR8 4A3 SUB FLT 11/20/2036 RE......... .| 03/20/2019. | MBS Paydown...........ccvevnereerinens [ cererineenerissennerins | cereennnn 361,583 | ........361,583 | ... 298,758 | .......... 330,150 | ..ovvvrerrener | crrverrrned(11467) [ o | eeeen(11,467) | o | i 361,583 11/20/2036.
05545J AJ 8 |BCAP 2015-RR3 4A1 SEQ SSNR FLT 02/37 RE...... .. | 03/25/2019. | MBS Paydown... ..112,704 .. 117,694 126,279 02/27/2037.
05570W AE 8 [BNPP 2009-1 A5 SUB 6.0 08/27/2037 RE................. .| 03/27/2019. | MBS Paydown... 1,699,971 0 . ..1,699,971 08/27/2037.
05570W AJ 7 [BNPP 2009-1 A6 MEZ 6.00 08/27/2037 RE............... .| 03/27/2019. | MBS Paydown 58 B 6,516 08/27/2037.
05583W AA 1 |BSPRT 2017-FL1 A CLO SSNR FLT 06/15/27.......... | .. | 01/15/2019. | MBS Paydown... . (54) 868,648 06/15/2027.
05583W AC 7 |BSPRT 2017-FL1B CLO MEZ FLT 06/15/27............. .| 02/15/2019. | MBS Paydown... 2,399,975 | covoovevvcrnes | 2D | e [ 25 [ e | e 2,400,000 06/15/2027.
05584@ AA 9 |GEHUNTSVILLE CTL 3.47 08/15/2035 .| 03/15/2019. | Paydown 0 B [ 118,292 08/15/2035.
05584A AA 8 |HGVGI 2017-1A A ABS SNR 2.94 05/25/2029 . | 03/25/2019. | MBS Paydowi 8 224,094 05/25/2029.
05586* AA 9 | GE SPARTANBURG CTL 3.97 07/15/2032.... ... | .| 03/15/2019. | Paydown 0 79,258 07/15/2032.
05587 AA 8 |FEDEX GROUND CTL 4.26 03/15/2037.................... .| 03/15/2019. | Paydown.... .76,869 0 76,869 03/15/2037.
05588* AA 7 | OERLIKON HUNTERSVILLE CTL 4.43 5/15/2038.... | .. | 03/15/2019. | Paydown .58,082 0 58,082 05/15/2038.
05590# AA 9 |BP CORP NA CTL 3.54 11/15/2032........ccocrvrvrvirnrene .. | 03/15/2019. | Paydown.... 37,727 0 37,727 11/15/2032.
05607M AA 5 |BAA FUNDING LTD 4.875 07/15/2021 03/28/2019. | Consent Fee.. 0 07/15/2021.
058927 AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036 .. | 03/20/2019. | MBS Paydow 49,921 1,689 02/20/2036.
058927 AG 9 |BAFC 2006-A 3A2 PT SSNR FLT 02/20/2036.... .. | 03/20/2019. | Pass-Through Loss. o 02/20/2036.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036... .1 03/25/2019. | MBS Paydown..........cccoveernrenerrnenes [ rovmreimeereeiseinnnnns | woreeennn 120,297 | 100000120,297 | e 98,116 | .ovvvrnees 92,725 | .ovvvverren | e (30,425) | cvovvveres [ e (30,425) | ..o . 03/25/2036.
058931 AD 8 |BAFC 2006-3 2A1 SEQ SSNR 6.0 03/25/2036.......... | .. | 03/25/2019. | Pass-Through Loss. 0 03/25/2036. ..
058931 BL 9 |BAFC 2006-3 5A8 SEQ 5.50 03/25/36............ccevvvnnee .1 03/25/2019. | MBS Paydown..........cccveerveenerireens [ eormernerireneseennninns | cvvverennen 13,933 | 113,933 | i 14,154 | ............ 12,424 | oo | e, (VL) ] — (28) 13,933 03/25/2036. | 1FM...........
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058931 BL 9 |BAFC 2006-3 5A8 SEQ 5.50 03/25/36............ccevvvnnes .. | 03/25/2019. | Pass-Through Loss... 03/25/2036. | 1FM.
058933 AN 2 |BAFC 2006-D 5A1 PT SSNR FLT 05/20/2036........... .1 03/20/2019. | MBS Paydown..........cccnveenerrcrenees [ cermeriseeserisseinnens | cereennnn 116,189 | 116,189 | ..o 111,397 05/20/2036. | 1FM.
058933 AN 2 | BAFC 2006-D 5A1 PT SSNR FLT 05/20/2036........... .. | 03/20/2019. | Pass-Through Loss... 752 05/20/2036. | 1FM.
05946X H7 1 |BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035........ .| 03/20/2019. | MBS Paydown..........cccvveemevrerenens [ ceverinseenerisseinens | e 301,018 | ...r..301,018 | ..o 273,934 11/20/2035. | 4FM.
05946X H7 1 |BAFC 2005-H 3A1 SEQ SSNR FLT 11/20/2035........ .. | 03/20/2019. | Pass-Through Loss... 152 11/20/2035. | 4FM.
05946X XP 3 |BAFC 2005-E 3A1 SEQ SNR FLT 05/20/2035. .| 03/20/2019. | MBS Paydown.. 17,416 05/20/2035. | 1FM.
05946X XP 3 |BAFC 2005-E 3A1 SEQ SNR FLT 05/20/2035........... .. | 03/20/2019. | Pass-Through Loss... 05/20/2035. | 1FM.
05946X Y7 2 |BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036........ .. | 03/25/2019. | MBS Paydown 01/25/2036. | 3FM.
05946X Y7 2 |BAFC 2005-8 2A8 NAS SSNR 5.75 01/25/2036........ .. | 03/25/2019. | Pass-Through Loss... 01/25/2036. | 3FM.
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035........... .. | 03/20/2019. | MBS Paydown 09/20/2035. | 1FM.
05946X YV 9 |BAFC 2005-F 2A1 SEQ SNR FLT 09/20/2035. .. | 03/20/2019. | Pass-Through Los! .1 09/20/2035. | 1FM.
05948K ZB 8 |BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035 .| 03/25/2019. | MBS Paydown 05/25/2035. | 1FM.
05948K ZB 8 |BOAA 2005-4 CB2 SEQ SSNR FLT 05/25/2035........ .. | 03/25/2019. | Pass-Through Loss... 05/25/2035. | 1FM.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035..........ccocevnee. .| 03/25/2019. | MBS Paydown 05/25/2035. | 1FM.
05948K ZF 9 |BOAA 2005-4 CB6 SEQ FLT 5/25/2035 .. | 03/25/2019. | Pass-Through LOSS...........ovvurveeeres [ cormerrneinrireniinnnies | vevrvmrirenisnnnsnins | eerrrenennnn8,305 | oviiieiiieiiinniiniis [ [vnnnnssienns [ evvssissisesnnnnens | rosmsinnsinns | eevnsssennnnn [ e [ e 05/25/2035. | 1FM.
05948X 5S 6 |BOAMS 2004-C 2A1 SEQ CSTR 04/25/34.. .| 03/25/2019. | MBS Paydown.. 04/25/2034. | 1FM.
05948X 5V 9 |BOAMS 2004-C B1 MEZ FLT 04/25/2034.... .. | 03/25/2019. | MBS Paydown 04/25/2034. | 1FM.
05948X T2 7 |BOAMS 2004-A 2A2 PT SNR FLT 02/34 .. | 03/25/2019. | MBS Paydown 02/25/2034. | 1FM.
05949A H8 6 |BOAMS 2005-A 2A1 PT SNR FLT 02/25/2035.......... | .. | 03/25/2019. | MBS Paydown . 02/25/2035. | 1FM.
05949A H9 4 |BOAMS 2005-A 2A2 PT SSNR FLT 02/25/2035........ .. | 03/25/2019. | MBS Paydown..........cccuvvenrrereriinens [ eeverirerinrrvnninnnns | cerenneenn211,301 | 1000 211,301 | 0.205,754 | 1.0 206,174 | e | e 1196 [ | e 1,196 | s | i 211,301 02/25/2035. | 1FM.
05949A W9 7 |BOAMS 2005-B 2A1 PT SNR FLT 03/25/2035.......... .. | 03/25/2019. | MBS Paydown 29,269 03/25/2035. | 1FM. .
05949A W9 7 |BOAMS 2005-B 2A1 PT SNR FLT 03/25/2035.......... .. | 03/25/2019. | Pass-Through LOSS.............uerveneres | covermrreirnnniirnnnninnns | cvverrirneniiineniinnns | eervennreenesn889 [ e85 [ i [ vvvevinnnins [ v | coveevnneens [ eevvnenrinnenn0 e | oo 889 03/25/2035. | 1FM...........
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. .| 03/25/2019. | MBS Paydown..........cccuvvererirerenens [ coverrveenersnnninerns | cereeneen 117,376 | 10 117,376 | e 114,356 | ... 100,789 | oo [ evvrerirrenree(383) [ o | v [R5X) ) IR 117,376 09/25/2035. | 1FM.
05949C GW 0 |BOAMS 2005-8 A9 PAC 5.50 9/25/35.. ..| .| 03/25/2019. | Pass-Through Loss... 27,075 09/25/2035. | 1FM.
05949C HM 1 |BOAMS 2005- 1A1 SEQ SSNR CSTR 10/25/35....... .. | 03/25/2019. | MBS Paydown 10/25/2035. | 1FM.
05949C HM 1 |BOAMS 2005- 1A1 SEQ SSNR CSTR 10/25/35....... .. | 03/25/2019. | Pass-Through Loss... . 10/25/2035. | 1FM. .
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... .. 1 03/25/2019. | MBS Paydown.........c..couevveverrernnees 11/25/2035. | 2FM..........
05949C KS 4 |BOAMS 2005-J 2A3 SEQ SSNR CSTR 11/35........... .. | 03/25/2019. | Pass-Through Loss... 11/25/2035. | 2FM.
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035............ .| 03/25/2019. | MBS Paydown v 148,942 | 141,694 12/25/2035. | 2FM.
05949C NN 2 |BOAMS 2005-11 1A10 SEQ 6.00 12/25/2035............ .. | 03/25/2019. | Pass-Through LOSS.........c..everrveens [ rormerierineinniinnins | v | cevvenenienns 4,964 4,722 12/25/2035. | 2FM.
05950M AJ 9 | BAFC 2006-G 3A3 PT SSUP FLT 07/20/2036........... .. 1 03/20/2019. | MBS PaYdOWN.......ccouevrmrvnerierirnees [ corerireenneninsinenins | cerreennsd 439,828 | ......... 439,828 | ......... 421,685 | .......... 423,667 | .ovvvvvcns | v 3,364 | i [ 3,364 | ..439,828 07/20/2036.
05950P AF 0 |BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046........... .1 03/20/2019. [ MBS Paydown..........ccoevvnrerernrineins | cerrnererenineirennniene | vernnies 173,706 | ........ 173,706 | .......... 152,216 | .......... 41,947 | e [ virenenn(3,095) | s [ eeeeen(3,095) | e 173,706 09/20/2046.
05950P AF 0 |BAFC 2006-H 2A3 PT SSNR FLT 09/20/2046. .. | 03/20/2019. | Pass-Through Los! .| 09/20/2046.
05950T AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... .. 1 03/20/2019. | MBS Paydown.........co.ourvvemnrvemenees | cevirerrimnnnirnneinnns | ceervenene 703 | 703 | 3,888 | oo 4108 | | e (4,156 [ | e (4,156) | 11/20/2046.
05950T AC 9 |BOAMS 2006-B 2A1 SEQ SSNR CSTR 11/20/46...... .| 03/20/2019. | Pass-Through Loss... 3,460 11/20/2046.
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037.................. .| 03/25/2019. | MBS Paydown..........cccnvvemevrerenees [ cermerrreeirneernnninnnnns | cerermeernen 611 | i 1011 | 1,830 | i 1,164 | | evieiieeennn(325) [ s | eerreeeenn(325) | o 01/25/2037.
05951F AB 0 |BAFC 2007-1 TA1B SEQ AFC 1/25/2037..........ccc0nne. .. 03/25/2019. | Pass-Through Loss... 368 01/25/2037.
05951K AN 3 | BAFC 2006-7 1A12 SEQ SSNR 6.00 09/25/36, . | 03/25/2019. | MBS Paydown 09/25/2036.
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05951K AN 3 | BAFC 2006-7 1A12 SEQ SSNR 6.00 09/25/36... .. | 03/25/2019. | Pass-Through Loss. .| 09/25/2036. | 1FM....
059510 AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.. . | 03/25/2019. | MBS Paydown... ...1,604 ..103 10/25/2036.
05951U AC 5 |BAFC 2006-8T2 A2 SEQ 5.7908 10/25/2036.. .. | 03/25/2019. | Pass-Through Loss. .| 10/25/2036.
05951V AV 1 | BAFC 2006-I 6A1 SEQ SSNR FLT 10/20/2046... .| 03/20/2019. | MBS Paydown... 35,345 (15,623) | oo | s (15,623) 10/20/2046.
059522 AA 0 |BAFC 2007-C 6A1 SEQ SSNR FLT 05/20/2047. .. 1 03/20/2019. | MBS Paydown... ..472,705 822,999 | | 18,433 | | e 18,433 05/20/2047.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036........... .. | 03/20/2019. | MBS PaYdOWN.......ccouevvmrvmerieriinens [ coreeireenneeinerinenin | cevreennsd 423,190 | ..........423,190 | ..........391,276 | .......... 387,980 | ..o | 3,654 [ s | 3,654 05/20/2036.
059522 AU 6 |BAFC 2007-C 1A2 PT SSNR FLT 05/20/2036........... | .. | 03/20/2019. | Pass-Through Loss. 0 .| 05/20/2036.
059523 AX 8 |BAFC 2007-5 7A1 PT SSNR FLT 07/25/2047............ .. | 03/25/2019. | MBS Paydown..........cccvvverrrrerennns [ corverirereneenerinnnnns | verererernenh339 | i 4,339 | 2,534 | e 2,394 | s | 278 | [ 278 07/25/2047.
059523 AX 8 |BAFC 2007-5 7A1 PT SSNR FLT 07/25/2047............ .. | 03/25/2019. | Pass-Through LOSS.........ccuveerereens [ comerimeinennnnninnnnns | veevirereneenssninneens | sevrnenenn 18,114 | 110,578 [ e v [ v (3) [ | v, (3) 07/25/2047.
05952X AL 8 | BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037. .. | 03/26/2019. | MBS Paydown ...546,409 | .........393,928 | .......... 467,398 | ..o [ e (346,569) | oo [ e (346,569) 03/26/2037.
05952X AL 8 |BAFC 2010-R4 2A4 SEQ SSUP 5.50 3/26/2037. .. | 03/26/2019. | Pass-Through Loss. ..(41,593) | . 20,556 (V10 T B 0 03/26/2037.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37........cccoco. .1 03/25/2019. | MBS Paydown..........cccoveevmnienernnnes [ revmrrnenirnriseinnnnns | cevveneneen 18,714 | i 18714 | i 16,351 | oo 14,835 | oo [ e QL) — (165) 18,714 05/25/2037.
05953Y AH 4 |BAFC 2007-4 TA1B SEQ STP 05/25/37 .. | 03/25/2019. | Pass-Through Loss. 0 05/25/2037.
05954D AL 0 |BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37. .1 03/20/2019. | MBS Paydown..........cccveermrenerrnenes [ rovmrrmenieeiseinnninns | cvvverrnen43,126 | 43,126 | oo 37377 | v 35,590 | coverrrieries | e YAVL: 720 I B L7 I 09/20/2037.
05954D AL 0 [BAFC 2007-E 6A1 PT SSNR CSTR 09/20/37............ .. 1 03/20/2019. [ Pass-Through LOSS..........cververnnns | cernrrrereriseerennninns | srorernriiennnseenenns A | e [ | s | e 0 [ e | s 09/20/2037.
05955V AH 8 | BAFC 2010-R1 1A4 SEQ SSNR 5.50 1/26/2036. .| 03/26/2019. | MBS Paydown... . 220,518 01/26/2036.
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE.... .. | 03/26/2019. | MBS Paydown... ...135,046 155,180 . 07/26/2036.
05990E AD 2 |BAFC 2012-R6 2A2 MEZ FLT 07/26/2036 RE........... .. | 03/26/2019. | Pass-Through LOSS..........ceeuurveeees [ roverrerirrerneeienins | cevvereriresencesnenis | cevees 28,292 28,353 27,760 | .oocovers | s (27,760) | ........ (27,760) | ..vovvvrcvrres 07/26/2036.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.... .| 03/26/2019. | MBS Paydown..........ccnveemerrnerenees [ ceverineirnerinseinnens | e 251,008 | ........251,098 | .......... 159,252 | ..ccoonee 195,586 251,098 | ..ovvvvens [ e | e | 2,155 | 08/26/2037.
05990H AH 6 |BAFC 2010-R2 1A3 MEZ 6.00 8/26/2037.... ... | .. | 03/26/2019. | Pass-Through Loss. 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 MEZ FLT 07/26/2035 RE........... .. | 03/26/2019. | MBS Paydown...........ccvevnermrerinens [ coreriveenerisseninenns | e 109,544 | ... 109,544 | ... 106,498 | .......... 106,286 07/26/2035.
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.... .. | 03/26/2019. | MBS Paydown 73,344 73,344 | ... 58,815 | .ccovune 63,058 . 08/26/2036.
05990H AT 0 |BAFC 2010-R2 4A3 MEZ 6.25 8/26/2036.... ... | .. | 03/26/2019. | Pass-Through Loss. .11,389 . L0 | 08/26/2036.
07274E AG 8 |BAYER US FINANCE 3.375 10/08/2024.................... .1 03/21/2019. | BARCLAYS CAPITAL......cooumrvrmrine [ cormrrrnerieeiseininninns | v 3,886,960 | ....... 4,000,000 | ....... 3,960,440 | ....... 3,975,527 | covevvvvcrnes | verrverirneennn895 [ i [ rriennnnn895 | i | i 3,976,422 | .cooovvrs | e (89,462) | ........ (89,462) 10/08/2024.
07274N AL 7 |BAYER US FINANCE |1 4.375 12/15/2028.. .| 03/20/2019. | GOLDMAN SACHS... 9,780,000 | ..... 10,000,000 | ....... 9,927,100 | ....... 9,929,845 ..9,931,119 (151,119 | e (151,119)| ... ... | 12/15/2028.
07274N AL 7 |BAYER US FINANCE 11 4.375 12/15/2028.. .| 03/21/2019. | GOLDMAN SACHS... 879,580 | ....... 9,000,000 | ....... 8,934,390 | ....... 8,936,860 ..8,938,049 (58,469) | ........ (58,469) | ... .| 12/15/2028.
07274N AL 7 |BAYER US FINANCE I1 4.375 12/15/2028.. ..103/22/2019. | BNP PARIBAS.. 9,000,000 | ....... 8,917,230 | ....... 8,919,905 ..8,921,426 ..7,024 12/15/2028.
07274N AL 7 |BAYER US FINANCE 11 4.375 12/15/2028.. .| 03/25/2019. | BNP PARIBAS.. 4,875,770 4,878,200 ..4,880,522 ...81,678 81,678 12/15/2028.
07274N AL 7 |BAYER US FINANCE |1 4.375 12/15/2028.. .. 03/27/2019. | BNP PARIBAS.. ..4,889,709 108,441 | ....... 108,441 12/15/2028.
07274N AW 3 |BAYER US FIN 11 3.375 07/15/2024..........cccocrvvernecn. .1 03/20/2019. | BNP PARIBAS.........cocormrummrinrrnens [ coverrerirsvinnninnnns | 003,871,160 | .......4,000,000 | .......3,994,498 | ......3,891,733 | ..coccvivees | corerireeenc3,973 | i | 3,973 [ e | v 3,895,706 (24,546) | ........(24,546) | .... 07/15/2024.
07325D AF 1 |BAYV 2006-C 1A5 NAS SNR 5.852 11/28/2036. .. | 03/28/2019. | MBS Paydow 44,433 0 11/28/2036.
07384M Q8 8 |BSARM 2004-3 2A SEQ SNR FLT 07/25/2034.......... .. 1 03/25/2019. | MBS Paydown..........cccovvrvvnvernnerenn | cervrererrmnsnrnnnnnns | ceenennnen39,395 | 1ii00059,395 | 11000 59,582 | 159,667 | oo | e 188 | i [ 188 [ | v 59,395 0 07/25/2034.
07384M S7 8 |BSARM 2004-5 2A SEQ SNR FLT 07/25/2034... .| 03/25/2019. | MBS Paydown... 81,305 .0 07/25/2034.
07384M S8 6 | BSARM 2004-5 3A SEQ SNR FLT 07/25/2034. . | 03/25/2019. | MBS Paydowi 19,257 .0 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A SEQ 5.5 09/25/2033 .| 03/25/2019. | MBS Paydown... 81,625 0 09/25/2033.
07384Y TL 0 |BSABS 2004-SD2 A4 SEQ SNR FLT 03/25/2044...... .| 03/25/2019. | MBS Paydown... ...14,706 0 03/25/2044.
07386H PD 7 [BALTA2004-12 2A1 SEQ SNR FLT 01/25/2035........ .. | 03/25/2019. | MBS Paydown... ...120,326 ..120,326 | ..........110,399 | .........110,234 . 120,326 0 01/25/2035. ..
07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35........ .. | 03/25/2019. | MBS PaYdOWN..........cvemrveereerirnens | corerireenneeinerinenins | ceveveinns 147,340 | .ccooeeee 147,340 | covvvenee 126,291 | .ovevenee 121,326 | oo | e (1,811) | s [reenec(1811) | s | e 147,340 04/25/2035. | 1FM...........
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07386H QZ 7 |BALTA2005-2 2A3 SEQ PT SNR FLT 04/25/35 .. | 03/25/2019. | Pass-Through Loss. .| 04/25/2035. | 1FM....
07386H UG 4 |BALTA 2005-521A1 SEQ SSNR FLT 07/25/35.. .| 03/25/2019. | MBS Paydown... ..1,183 ..(14) 07/25/2035.
07386Y AE 4 |BSARM 2007-5 3A1 SEQ SSNR FLT 08/25/2047...... .| 03/25/2019. | MBS Paydown... 280,666 08/25/2047.
07386Y AE 4 |BSARM 2007-5 3A1 SEQ SSNR FLT 08/25/2047...... | .. | 03/25/2019. | Pass-Through Loss. .64,303 .| 08/25/2047.
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37 v | . | 03/25/2019. | MBS Paydown 275 | 919 [ | (1,999) 04/25/2037.
073870 AG 2 |BALTA2007-2 2A1 SEQ SSNR CSTR 04/37............. .. | 03/25/2019. | Pass-Through Loss. 0 04/25/2037.
073879 GN 2 |BSABS 2004-AC5 A2 SEQ FLT 10/25/2034.............. .| 03/25/2019. | MBS Paydown... . . . . 10/25/2034.
073879 M5 4 |BSABS 2005-AC6 21A1 SEQ SNR 5.25 09/2020...... . | 03/25/2019. | MBS Paydown... 37,876 | ... .37,876 .38,326 | ... .38,088 09/25/2020.
073880 AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047....... .. | 03/25/2019. | MBS PaYdOWN.......ccoeevmrveerieriinees [ cornerineesnseinsssnenins | cerneenns 264,312 | .......... 264,312 | .......... 227,161 | ... 219,754 02/25/2047.
073880 AG 1 |BSARM 2007-1 3A1SEQ SSNR FLT 02/25/2047....... .. | 03/25/2019. | Pass-Through Loss. 02/25/2047.
07389N AC 9 |BSABS 2006-SD4 2A1 SEQ SSNR FLT 10/25/36...... .. | 03/25/2019. | MBS Paydown..........cccoveenermerenens [ corverineenerinsnnnenns | corneneenn 114,397 | 1 114,397 | e 102,707 | oo 98,809 | ..ovvvrereiens | e 1,395 10/25/2036.
07401C  AS 2 |BSARM 2007-4 21A1 SEQ SSNR FLT 06/25/47........ .. 102/25/2019. | MBS Paydown.........cc.ovvvvemervenenees | crverenrvrnnnirnnnnrens | cveeveneneceBAT | it BAT | 415 | s i [ e (2,182) 06/25/2047.
097023 AW 5 |BOEING CO 6 03/15/19 .. | 03/15/2019. | Maturity 207 500,000 03/15/2019.
09774X AU 6 |BCM 1999-A A3 SEQ 5.98 01/15/2018 ... | .. | 03/15/2019. | MBS Paydow LI ST [P 5,654 01/15/2018.
107265 AE 0 [BRENT 2006-1A B CLO MEZ FLT 02/01/2022.......... .1 02/01/2019. [ MBS Paydown..........cccrevrevreneerenns | cervnrerernnnnrnnnenens | veerens 1,367,158 | 10000 1,367,158 | ... 1,311,618 | ... 1,367,158 | ovoviivies | e | vevvenienins 0 [ o | v 1,367,158 02/01/2022.
11042A  AA 2 |BRITISH AIRWAYS 4.625 06/20/2024.... .| C| 03/20/2019. | Sinking Fund Redemption. ...196,275 ...196,502 196,390 [ [ e ([0 I I (14 — 196,275 06/20/2024.
11042B AA 0 |BRITISH AIRWAYS 5.625 06/20/2020.... .... | C| 03/20/2019. | Sinking Fund Redemption. v 197,118 197,118 | ... 197,118 0 197,118 06/20/2020.
12189P AE 2 |BURLINGTON NORTH 7.16 01/02/20............coccone... .| 01/02/2019. | Sinking Fund Redemption............... | woveeeveenevvniinerns | e 382,285 | e 382,285 | .......... 423415 | ... 382,285 | ..ovvviennins | cereennrinenineeens | s 0 382,285 01/02/2020.
12189P AJ 1 |BNSF 01-1 TRUST 6.727 07/15/2022.... .| 01/15/2019. | Sinking Fund Redemption. ...103,027 (74) . 87,466 07/15/2022.
12189P AL 6 |BUR NTH/SAN FA 5.943 01/15/2022 .| 01/15/2019. | Sinking Fund Redemption. 220,734 | 121,029 [ [T [ | LI TN 120,734 01/15/2022.
123262 AN 7 |BJETS 2018-1 A ABS SSNR 4.335 02/15/2033......... .| 03/15/2019. | MBS Paydown..........ccvvvvnerierenens [ coveriveenersseninenns | e 301,672 | ...r...301,672 | ... 301,666 | ......... 301,729 | oo | e (19) [ (19) 301,672 02/15/2033.
12326R  AA 0 |BJETS 2018-2 A ABS SSNR 4.447 06/15/2033......... | .. | 03/15/2019. | MBS Paydown... ...552,136 4 552,146 06/15/2033.
12479L  AA 8 |CAI 2012-1A A ABS 3.47 10/25/2027 ... | C| 03/25/2019. | MBS Paydown... rereerendB82,931 [ | e 728 | s | s 728 e 692,625 10/25/2027.
12479L  AC 4 |CAI2013-1A A ABS 3.35 03/27/2028.........ccconvvenncc. C | 03/25/2019. | MBS Paydown...........cocvuererneerneeens [ oneerneriesninerneninnee | reernenn367,500 | ..........367,500 | ..........362,589 | .......... 364,824 | ..o | e 18T i | s 181 | oo | e 367,500 03/27/2028.
12479R  AD 9 |CAUTO 2017-1A A1 ABS SNR 3.87 04/15/2047. .| 03/15/2019. | MBS Paydown... .19,996 0 20,000 04/15/2047.
12479R  AE 7 |CAUTO 2017-1A A2 ABS SNR 4.18 04/15/2047. .| 03/15/2019. | MBS Paydown... 12,499 0 12,500 04/15/2047.
124857 AL 7 [CBS CORP 2.30 08/15/2019 .. | 03/07/2019. | Make Whole Call... 5 5,266,558 | ....cooveeres | vervrereenee(1,958) [ oo [ (1,958) | oo | v 5,265,000 08/15/2019.
12489W EL 4 |CBASS 2002-CB1 B1 SUB FLT 08/25/30... .. | 03/25/2019. | MBS Paydown 15,236 08/25/2030.
12489W JQ 8 |CBASS 2004-CB4 A6 NAS SNR 5.872 05/25/35....... .1 03/25/2019. | MBS Paydown..........cccnreemrirnerennees [ eevmernneineinninnnins | cervererneene ST | iiiicn 3411 | 003402 | 3,381 [ [ v (38) s | (34) [ i | s 3,411 05/25/2035.
12489W NN 0 |CBASS 2005-CB6 A3 SEQ SNR 5.12 07/25/35.. .| 03/25/2019. | MBS Paydown... 176,346 07/25/2035.
12527E  AD 0 |CFCRE 2011-C1 A4 SEQ CSTR 04/15/44.. . | 03/15/2019. | MBS Paydown... .181,525 04/15/2044.
12528A AL 9 |CFIP 2013-1A AR CLO SSNR FLT 04/20/29.. ..103/13/2019. | CANTOR FITZGERALD & CO.. 9,981,000 | ..... 10,107,662 ....(126,662) 04/20/2029.
125431 AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36.... .. | 03/20/2019. | MBS Paydown 24,912 06/20/2036.
125431  AH 9 |CWHL 2006-HYB4 2A1 SSNR SEQ CSTR 36 . | 03/20/2019. | Pass-Through Loss. 0 .| 06/20/2036.
12543X AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... | .. | 03/25/2019. | MBS Paydown..........ccccouveevermrenens | corrvrenrrevnnrnervenns | vvverneee 78,847 | i 78,847 | 1 72,567 | oo, 60,428 | ..oovvvrreis | v 33,583 33,583 01/25/2037.
12543X AD 8 |CWHL 2006-19 1A4 SEQ SSNR 6.0 01/25/37........... .| 03/25/2019. | Pass-Through Loss. 0 01/25/2037.
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ .. 1 03/25/2019. [ MBS Paydown..........ccrvvrvervnrneerenes | cervvrermrnerininnnenins | cvereereeen02,297 | 1i000n62,297 | ... 48,485 | oo 46,612 | o [ v 1,299 | v | e 1,299 | v M 09/25/2037.
12544B  AE 3 |CWHL 2007-HY5 3A1 SEQ SSNR CSTR 09/37........ .. | 03/25/2019. | Pass-Through LOSS.........cc.cveueererens | corererneerneeinernenins | evererneerssninninenes | eveennennennne 1T | [ | e | e | e 0 [ coreeerrrereeis | e | e | e | e LU I 09/25/2037.




Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

6'5030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Current
Year's
Other- Foreign
Than- Exchan NAIC
F Temporar ge Bond Designation
o y Gain Interest / and Admini-
r Unrealized Impairme Total Total Foreign (Loss) Stock Stated strative
ei Prior Year | Valuation | Current Year's nt Changein | Exchange Book/Adjusted on Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted | Increase | (Amortization) / | Recogniz| B./A.C.V. | Changein | Carrying Value at | Dispos | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease)|  Accretion ed (11+12-13) | B.JAC.V. Disposal Date al | onDisposal | Disposal | During Year Date Indicator (a)
12550T AL 9 |CIFC 2015-4A A1B CLO SEQ SSNR 3.45 27. .| 01/20/2019. | MBS Paydown...........covveverererenens [ conererseereeesnernenens | +..13,000,000 | .....13,000,000 | .....13,000,000 | ..... 13,000,000 13,000,000 | ..eceovees [ woveererinrrnrens | vrrrerernernen0 [ s 112,125 | 10/20/2027.
125585 AF 6 |CIT 1995-1 A5 SUB 9.05 8/15/2020.... . 1 03/15/2019. | MBS Paydowi 08/15/2020.
12558M AG 7 |CITHE 2002-1 AF6 SEQ STP 02/25/203 .| 03/25/2019. | MBS Paydown... 02/25/2030.
125634 AG 0 |CLIF 2013-1A ABS 2.83 03/18/2028 .| 03/18/2019. | MBS Paydown... . . 03/18/2028.
125634 AL 9 [CLIF 2013-3A A ABS 3.67 11/18/2028.... .. 1 03/18/2019. | MBS Paydown... N .35,800 | ... .35,800 .35,727 35,800 11/18/2028.
125634 AN 5 |CLIF 2014-1A A ABS PT SNR 3.29 06/18/29............. .. | 03/18/2019. | MBS PaYdOWN........cocvvmrreerierirees [ corerireenneeinerinenin | ceveveinne 181,949 | .ccooneee 181,949 | ........1181,874 | .......... 181,498 | oo | v 19 | s [ 19 | s | e 181,949 06/18/2029.
125634 AQ 8 |CLIF 2014-2A A ABS SNR 3.38 10/18/2029... .| 03/18/2019. | MBS Paydown... ...989,868 ..1,006,508 10/18/2029.
12563L AA 5 |CLIF 2016-1A A ABS SNR 4.21 02/18/41 ... | .. | 03/18/2019. | MBS Paydown... ...165,349 02/18/2041.
12566U AN 4 |CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. .| 03/25/2019. | MBS Paydown..........cccnvevrevenerennes [ eomerreeiseenerinsnnns | cerereeernenh862 | i 4,862 | 003,668 | i 3,530 02/25/2037.
12566U AN 4 |CMALT 2007-A2 1A13 SSNR SEQ 5.7 R4-2............. .. | 03/25/2019. | Pass-Through Loss. 0 o 67)].. 02/25/2037.
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... .. | 03/25/2019. | MBS Paydown N . 21743 | e 19,033 | oo 17,240 | oo [ v 109 | oo | s 109 | v | e 21,743 04/25/2037.
12566V AE 2 |CMALT 2007-A4 1A5 SEQ SSNR 5.75 04/25/37....... .. | 03/25/2019. | Pass-Through LOSS.........c.veerrerees [ cormerinrineiisiinnsins | ceerieriseisnseinneins | ceveeeenneens T856 | covoerireireeineinns | cerieriineesneineins | eevvessseenies | eereesesessssesenin | eeseesesenes 0 I O 04/25/2037.
12585@ AA 4 |CHP (FRESNO) CTL 3.19 02/15/2028 .| 03/15/2019. | Paydown ...329,266 0 o 329,266 02/15/2028.
12639M AQ 8 |CSMC 2010-15R 2A3 SUB SSNR 3.5 05/36 RE. .. | 03/26/2019. | MBS Paydow ] I [ S R reereeeenn2B7,007 [ oo | e 5,143 | oo [ e, 5,143 | oo | e 272,150 05/26/2036.
12640W AC 4 |CSMC 2008-3R 1A2 MEZ FLT 07/26/2037 RE.......... .. 1 03/25/2019. [ MBS Paydown..........corvvurernirrrernnes [ corveennierinninsrenns | cvvvvveinnns 29,053 | .oovreeee 29,053 | .o 26,644 | ... 26,082 | ..o [ e (3,401) | cvovvvvrrers | v (3,401) | oo | e 29,053 07/26/2037.
12640W AC 4 |CSMC 2008-3R 1A2 MEZ FLT 07/26/2037 RE... .. | 03/25/2019. | Pass-Through Loss. 0 .. anf.. 07/26/2037.
12641P  AD 6 |CSMC 2009-6R 1A2 SUB SSUP 5.75 1/26/36........... | .. | 03/26/2019. | MBS Paydown e 25228 | oo 25228 | ... 25,119 [ o | i (KL ) — (135) o 25,228 01/26/2036.
12641P  AM 6 |CSMC 2009-6R 2A2 SUB SSUP 5.50 10/26/35......... .. | 03/26/2019. | MBS PaYdOWN..........cvemrveerierinens [ corerireennmeinerinenin | cevveenns 290,526 | ......... 290,526 | ......... 290,526 | .......... 289,461 | ..oovvvvrrenr | s 125 | e | e 125 ol 290,526 10/26/2035.
12641P AR 5 |CSMC 2009-6R 2A6 MEZ SSUP 5.50 10/26/35.. .| 03/26/2019. | Pass-Through Loss. 403 0 10/26/2035.
12641P  AZ 7 |CSMC 2009-6R 4A3 SUB SSUP 5.50 11/26/35.. .| 03/26/2019. | MBS Paydown..........cccovvvevrenervenns [ rovmrrverirerinninenens | cvirerernen 92,723 | 100 92,723 | e 91,025 | .oirie092,306 | oo | eererrerirneeenn(29) | e e 29) | o | 92,723 | s | errrrinnnen0 [ 11/26/2035.
12641P  BC 7 |CSMC 2009-6R 4A6 MEZ SSUP 5.50 11/26/35......... .. | 03/26/2019. | Pass-Through LOSS.........c.ueeeeeenees [ womernerirererneeinsninns | cevrverreriineenenins | eerreerneni80,236 | vovevinnes T1A18 | e v v (1) [ | (1) [ | e 272) e | e 272 | 272 | s 11/26/2035.
12641P BM 5 | CSMC 2009-6R 6A2 SUB SSUP 5.50 9/26/35.... .| 03/26/2019. | MBS Paydown..........cccoceenvineivenns [ rovmrivevirerinnieniens | cvvvennenn 15,185 | 115,165 | L 15,029 09/26/2035.
12641P  BR 4 |CSMC 2009-6R 6A6 MEZ SSUP 5.50 9/26/35.... .. | 03/26/2019. | Pass-Through Loss. e 312 09/26/2035.
12641P  CH 5 |CSMC 2009-6R 9A3 SUB SSUP CSTR 4/26/36........ .. | 03/26/2019. | MBS Paydown..........cccoveermrenerrinnes [ eovmrrmeeieeiseennnnns | ceverrneni1,683 | 021,683 | oo 21,683 04/26/2036.
12641P  CK 8 |CSMC 2009-6R 9A5 MEZ SSUP CSTR 4/26/36 .. | 03/26/2019. | Pass-Through Loss. 21 04/26/2036.
12641P CW 2 |CSMC 2009-6R 11A3 SUB SSUP 5.50 1/26/36 .. | 03/26/2019. | MBS Paydown..........ccoveenermerenens [ correriseenerinseinens | e 168,918 | .. 168,918 | ..o 168,918 | ......... 168,281 | .ooocvevciees | e L1072 I L1072 .168,918 01/26/2036.
12641P DG 6 |CSMC 2009-6R 12A6 MEZ SSUP 5.00 4/26/35.. .. 1 01/26/2019. | MBS Paydown.........cccovevvemmrvennnnes | cevirerrirnneirneeinnns | cerrereenni20,881 | 1100 20,881 | oo 5,070 | .oovvrennn. 20,881 0 20,881 04/26/2035.
12641Q AA 0 | CSMC 2009-7R 3A3 MEZ 6.00 9/26/37 .. | 01/26/2019. | Pass-Through Loss. 0 .| 09/26/2037.
12641Q AA 0 |CSMC 2009-7R 3A3 MEZ 6.00 9/26/37.. .| 03/26/2019. | MBS Paydown..........ccnvvenerenerinnes | werneeineineninneinenns | cevernenneneendy 542 | i, 542 | i 2871 | 002,280 [ | evvivciiencennn(825) [ i | v [C725) ) I . 4,542 09/26/2037.
12641Q  AF 9 |CSMC 2009-7R 4A2 SUB CSTR 7/26/37.... .. | 02/26/2019. | MBS Paydown...........ccnvverrvverinnns [ corverirerineinnninnins | evrneeeend2,138 | 10000 52,138 | 049,880 | .o 38,648 | i | v 9,444 | | 9,444 | oo | s 52,138 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 MEZ 6.00 7/26/2037.. .. | 03/26/2019. | Pass-Through Loss. 0 . (1,582) | .. .| 07/26/2037.
12641Q AN 2 |CSMC 2009-7R 5A1 SEQ EXCH 5.50 11/26/35......... .. | 03/26/2019. | MBS Paydown..........ccoovvvnrvemrirenes [ cormerrneirnsisniiinnins | cerennnn 105,418 | 000 105,418 | ... 105,418 | 105,418 | oo | v (0) [ | e, [(0) ] S 105,418 11/26/2035.
12641Q AS 1 |CSMC 2009-7R 5A5 MEZ 5.50 11/26/2035 ... | .. | 03/26/2019. | Pass-Through Loss. 11/26/2035.
12641Q AW 2 | CSMC 2009-7R 6A1 SEQ EXCH 5.50 09/26/35.. . | 03/26/2019. | MBS Paydown... 09/26/2035.
12641Q AY 8 |CSMC 2009-7R 6A3 MEZ 5.50 9/26/35 .. | 03/26/2019. | Pass-Through Loss. I 09/26/2035.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36 .| 01/26/2019. | MBS Paydown..........cccnevvnrenererenes [ eormernerincisseinenns | cverneernnni 28,004 | 128,054 | oo 4,975 | oo 7,801 .(5,380)| ... 12/26/2036.
12641Q BF 8 |CSMC 2009-7R 7A4 MEZ FLT 12/26/36. .. | 03/26/2019. | Pass-Through Loss. e . (26,773) | ... 12/26/2036.
12641Q BQ 4 |CSMC 2009-7R 8A6 MEZ STP 5/26/36..................... .| 03/26/2019. | MBS Paydown..........cccnvvenrvneriinnns | cormerrerincenseininns | vevreeernenn 8,494 | 6,494 | i 5,391 | s 2,073 | oo | e (2,104) 05/26/2036.
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12641Q BW 1 |CSMC 2009-7R 9A3 SUB 5.25 8/26/35.... .. | 03/26/2019. | MBS Paydown .26,334 0 26,916 08/26/2035. | 1FM.
12641Q CH 3 |CSMC 2009-7R 11A1 SEQ EXCH 2/26/3! .. | 03/26/2019. | MBS Paydown 82,934 | 082,669 | s | e 188 | i [ 82,934 02/26/2035. | 1FM.
12641Q CR 1 |CSMC 2009-7R 12A4 SUB 5.75 1/26/36 .. | 03/26/2019. | MBS Paydown..........cccvvverrrvereinnes [ crverrerinninnnennins | verrererneeee 3,973 | i 3,973 | s 3,973 3,973 01/26/2036. | 1FM.
12641Q CS 9 |CSMC 2009-7R 12A5 MEZ 5.75 1/26/36. .. | .. | 01/26/2019. | Pass-Through Loss... 6 01/26/2036. | 1FM.
12641Q CW 0 |CSMC 2009-7R 13A1 SEQ EXCH 6.00 06/26/37....... .. | 03/26/2019. | MBS Paydown.........cccouevvemervennnnes | cevvmnneernnninneninens | eerrereen0,311 | 180,311 | i 50,562 06/26/2037. | 1FM.
12641Q CZ 3 |CSMC 2009-7R 13A4 MEZ 6.00 6/26/37..... .. | 03/26/2019. | Pass-Through Los! 879 .| 06/26/2037. | 1FM.
12641Q DM 1 |CSMC 2009-7R 15A1 SEQ EXCH FLT 4/26/37......... .| 01/26/2019. | MBS Paydown..........cccovcerneenerneees [ rovmrineeirneirseinnnnns | cvvvernen 14,008 | .o 14,008 | .o 12,468 04/26/2037. | 1FM.
12641Q DQ 2 |CSMC 2009-7R 15A4 SUB FLT 4/26/37..........ccouvuenee .. | 03/26/2019. | Pass-Through Loss... 04/26/2037. | 1FM.
12641Q DV 1 |CSMC 2009-7R 16A1 SEQ EXCH 5.75 2/26/36......... .. | 02/26/2019. | MBS Paydown 02/26/2036. | 1FM.
12641Q DW 9 |CSMC 2009-7R 16A2 MEZ 5.75 2/26/36................... .. | 03/26/2019. | Pass-Through Loss... 02/26/2036. | 1FM.
12641Q EA 6 |CSMC 2009-7R 17A1 SEQ EXCH FLT 03/26/37. .| 03/26/2019. | MBS Paydown.. 1,840 .61,840 ...61,840 03/26/2037. | 1FM.
12641Q EK 4 |CSMC 2009-7R 18A1 SEQ EXCH STP 3/26/37......... .. | 03/26/2019. | MBS Paydown ...66,231 66,231 66,231 03/26/2037. | 1FM.
12641Q EV 0 |CSMC 2009-7R 1A1 SEQ EXCH 5.75 3/26/36. .. | 03/26/2019. | MBS PaydOWN..........cvemrrveirierirnens [ corerireesnreinernenins | coveveinne 150,116 | .........150,116 | .......... 150,116 | .oevvee 149,585 | oo [ e8| i [ (51 0 ISR 150,116 03/26/2036. | 1FM.
12641Q FD 9 |CSMC 2009-7R 2A2 SUB 5.50 08/26/35 . |- [03/26/2019. | MBS PaydOwn..........cveueermeennerens | cervmeerneniseirnenienees | ceverneens 123,140 | ........123,140 | .......... 123,140 0 123,140 08/26/2035. | 1FM.
12641T AB 2 [CSMC 2009-5R 1A2 SEQ SSUP CSTR 07/49 RE..... .1 03/26/2019. [ MBS PaydOown..........ccevrvrerrenrineins | cerrnererenseerennniene | vernnens 381,575 | oo 381,575 | ......... 290,895 | .........307,368 | ..coccoviviv | cererrnnnn(48,818) [ v [ e (48,818) 381,575 06/26/2036. | 1FM.
12642N BQ 0 |CSMC 2009-15R 3A1 SEQ SSNR CSTR 3/26/36...... | .. | 03/26/2019. | MBS Paydown.. .155,892 155,892 ...150,435 ..155,892 03/26/2036. | 1FM.
12646U AK 4 |CSMC 2013-IVR1 A2 SEQ SNR 3 0 3/25/2043.......... .. | 03/25/2019. | MBS Paydown...........cccovvvniieverieens [ corerierinniinniseiins | oo 154,988 154,988 144,914 154,988 03/25/2043. | 1FM.
12646W AH 7 |CSMC 2013-IVR2 A2 SEQ SNR 3.0 04/25/43........... .| 03/25/2019. | MBS PaydOwN..........cvevrerrirerienes [ revmrrinerierirssennsnins | cvevereeend 69,738 | .ovvvrnen 69,738 | .overerns85,162 | it 85,638 | oo | vereeneenn(3,554) | o [ reeenn(3,554) | i | e 69,738 04/25/2043. | 1FM.
12646X AJ 1 |CSMC 2013-IVR3 A2 SEQ SNR CSTR 05/25/43....... .. | 03/25/2019. | MBS PaydOWN..........ceereeerierinnes [ coreeineirneriinernensn | cereneenns 284,282 | .......... 284,282 284,282 05/25/2043. | 1FM.
12647G  BZ 0 |CSMC 2013-IVR4 A20 SEQ CSTR 07/25/2043......... .| 03/25/2019. | MBS Paydown..........cccuvermreenrirenes [ e | cvvverinees 28,449 | ... 28,449 28,449 07/25/2043.
12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE.......... .. | 03/28/2019. | MBS PaYdOWN........couevvmrrmerierirens [ coreeireeneeisernenin | cevneennd 950,886 | .......... 950,886 | ..........690,103 | ..........749,267 | ....cccoovvves | corrrennnn86,084 | s | 950,886 12/27/2036.
12647H BC 9 |CSMC 2013-8R 4A2 MEZ FLT 12/27/2036 RE.......... .. | 03/28/2019. | Pass-Through LOSS..........ceveurrernees [ rormrerneiierinniinniinns | coerieeriesiseisneins | oveerseeenns (7,221) [ o [ [ | e | e (V1 ORI VSOOI 12/27/2036.
12647P  AK 4 |CSMC 2013-7 A6 SEQ SNR 3.50 08/25/2043.. .. | 03/25/2019. | MBS PaydOWN..........couurrvenerierinens [ corerireesneeinernenins | cevevninne 122,909 | .ocvveeee 122,909 | ... 118,454 | ... 118,524 | ..cooovvvvrcs | orveeea(12512) [ s | s (12,512) | oo | v 122,909 08/25/2043.
126650 AN 0 |CVS CAREMARK 6.204 10/10/25. .1 03/10/2019. | Sinking Fund Redemption...........c... [ ooeeereererencennenns | cvvverinees VAT YT - 71,876 (11) 71,876 10/10/2025.
126650 AW 0 |CVS CAREMARK 5.298 01/11/27.... .| 03/10/2019. | Sinking Fund Redemption 52,843 01/11/2027.
126650 BQ 2 |CVS CAREMARK 6.943 01/10/2030. .. | .. 1 03/10/2019. | Sinking Fund Redemption 72,656 01/10/2030.
126650 BV 1 [CVSPT TRUST 5.773 01/10/2033......coovvvevvrrriernns .. 1 03/10/2019. | Sinking Fund Redemption............... 44,787 01/10/2033.
126650 BY 5 |CVS CORP 5.926 01/10/2034 .| 03/10/2019. | Sinking Fund Redemption............c... [ voveeerereneevnninerins | eerenneen 109,167 | 1100000 109,157 | .. 110,684 | 110,273 | e | e (12) e | verineeeeen(12) | s | v 109,157 01/10/2034.
12665V AA 0 |CVS PASS-THRU TR 2014 4.163 08/10/36. .. | .. 1 03/10/2019. | Sinking Fund Redemption 0 66,915 08/11/2036.
126670 CJ 5 |CWL 2005-11 AF4 SEQ 5.21 2/25/2036.................... .| 03/25/2019. | MBS Paydown...........ccovvvnereeriinens [ coverernrennrnnnrnenns | coveenen 127,899 | 1000000 127,899 | ... 127,895 | oot 112,412 | | e (11,830) | oo | e (11,630) [ oo | eevererireens 127,899 02/25/2036.
126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36..... | .. | 03/20/2019. | MBS Paydown 12 83,944 02/20/2036.
126670 JP 4 |CWHL 2005-HYB9 1A1 SEQ SSNR FLT 02/20/36..... .. 03/20/2019. | Pass-Through Loss... ..0 02/20/2036.
126670 NY 0 |CWL 2005-16 2AF3 SEQ 5.669 5/25/2036 .| 03/25/2019. | MBS Paydown.. 0 05/25/2036.
126671 D4 5 |CWL 2003-3 2A2 SEQ FLT 11/25/33 .. | 02/25/2019. | MBS Paydown ...1,293 .0 11/25/2033.
12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035... .. | 03/25/2019. | MBS Paydown..........cccovvenerveriinens [ coverrerinnrensineins | e 114776 | i, 114,776 .0 04/25/2035.
12667F 4N 2 | CWALT 2005-7CB 2A3 NAS 5.5 04/25/2035... .. | .. [ 03/25/2019. | Pass-Through LOSS..........ccvevereeene | servmremerrenineinnenns [ evneinseiiiesineninens | oveevneein 8,749 .0 04/25/2035.
12667F 5E 1 |CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35....... .. | 03/25/2019. | MBS Paydown .0 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 SEQ SNR 5.25 04/25/35. . | 03/25/2019. | Pass-Through Loss... .0 .| 04/25/2035.
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12667F EG 6 |CWALT 2004-J2 3A3 PAC 5.50 4/25/2034.. .. | 03/25/2019. | MBS Paydown..........ccceeerrenerneens [ eorvrrnerieeenennsenns | crererrnenn 98,230 | oo 98,230 .97,540 (38) 98,230 04/25/2034. | 1FM.
12667F RE 7 |CWALT 2004-J6 1A1 SEQ 5.5 08/25/2024.. .. | .. | 03/25/2019. | MBS Paydown 260 95,882 08/25/2024. | 1FM.
12667F RG 2 |CWALT 2004-J6 2A1 SEQ SNR 6.50 11/25/31.......... .| 01/25/2019. | MBS Paydown ... 347 b10 1 T 347 11/25/2031. | 1FM.
12667G  AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35.......... .. | 03/25/2019. | MBS Paydown ..182,585 CR I T4 | RS IO 216,710 05/25/2035. | 1FM.
12667G AA 1 |CWALT 2005-13CB A11 SEQ SNR FLT 05/35.......... .. | 03/25/2019. | Pass-Through Loss... 0 05/25/2035. | 1FM.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35. .| 03/25/2019. | MBS Paydown.. ....25,421 05/25/2035. | 1FM.
12667G AC 7 |CWALT 2005-13CB A3 SEQ 5.5 5/25/35 .. | 03/25/2019. | Pass-Through Loss... 05/25/2035. | 1FM.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... .. | 02/25/2019. | MBS Paydown 01/25/2036. | 1FM.
12668A 4C 6 | CWALT 2005-IM1 A2 MEZ SSUP FLT 1/25/2036...... .. | 02/25/2019. | PasS-Through LOSS.........cccvreuereees [ corerimeirneriinsineiins | oevereeesseesssinenes | cevnneenns 110,072 01/25/2036.
12668A XL 4 |CWALT 2005-63 5A1 PT SSNR FLT 12/25/35........... .. 03/25/2019. | MBS Paydown..........cccovvrvvrveniirenns | cervrrernninnirsnsenens | vernnen 149,926 | i, 149,926 | .......... 136,527 12/25/2035.
12668A XL 4 |CWALT 2005-63 5A1 PT SSNR FLT 12/25/35. .. | 03/25/2019. | Pass-Through Los! 7,570 6,893 .| 12/25/2035.
12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. .. 03/25/2019. | MBS Paydown...........ccovvecerivciiinnns [ eovvriveniisnienicnnins | eevvernenn 1,613 | il 1,613 | 1,392 05/25/2036.
12668B YA 5 | CWALT 2006-7CB 1A9 SEQ 6.0 5-25-36. .. | 03/25/2019. | Pass-Through Loss... 992 0 .| 05/25/2036.
126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/35.. ..| .| 02/20/2019. | Pass-Through Loss... 0 10/20/2035.
126694 BE 7 |CWHL 2005-HYB6 1A1 SEQ SNR FLT 10/35............ .. 1 03/20/2019. | MBS Paydown (751) 10/20/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/3 .| 03/20/2019. | MBS Paydown.. 258,003 252,635 5,641 294,601 04/20/2036.
126694 D5 4 |CWHL 2006-HYB2 3A1 SEQ SSNR FLT 04/20/36..... | .. | 03/20/2019. | Pass-Through Loss... 0 [ o [ e 04/20/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36..... | .. [ 03/20/2019. | MBS Paydown............ccoveeeiveneienns | cervverrerirereseeennes | verernnrn260,698 | .........260,698 | .......... 237,851 | .......... 238,340 | oo | 21,092 | | 21,092 260,698 04/20/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 SEQ SSNR FLT 04/20/36..... | .. | 03/20/2019. | Pass-Through Loss... L [T FSUUTOOURRTOUROR VPUPPRORTRPTI VPUPPPOPTURPOURPRURORN VPURTRRRPORE FURPPRUOPPUPPOO | I EOUPUOPOURRURRRITS ISOTORTOO 1,673 04/20/2036.
126694 HP 6 |CWHL 2005-25 A10 SCH 5.50 11/35 6R-4. .. | 03/25/2019. | MBS Paydown..........cccovvvevrvrereinnes [ wormerrerinrinnncnnins | evreeenne 10,631 | 010,631 | i 9,104 | oo 8,055 | v [ e 395 395 10,631 11/25/2035.
126694 HP 6 |CWHL 2005-25 A10 SCH 5.50 11/35 6R-4. .. | 03/25/2019. | Pass-Through Loss... . W, (V1 OO TR 11/25/2035.
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35..... | .. [ 03/20/2019. [ MBS Paydown............cccnviumrievererns | corvrrerineernseiensienns | revereniens 62,771 | coovvrns 62,771 | ovvvirnes 56,985 | ..coooneen 57,568 | .oovvverreres | e (30,109) | .voovvvrres [ e (30,100) [ .ooovvverrirens | e 62,771 12/20/2035.
126694 QJ 0 |CWHL 2005-HYB8 4A1 SEQ SSNR FLT 12/20/35..... | .. | 03/20/2019. | Pass-Through Loss... 2,204 (VSO O 2,160 12/20/2035.
126694 UJ 5 |CWHL 2005-31 1A1 SEQ SSNR FLT 01/25/2036...... .. | 03/25/2019. | MBS Paydown..........cccnveeneenerennes [ eermrernenineinnennenns | cvveeernen 18,647 | it 18,647 | i 18,137 | i 15,717 [ [ eireeeenn(13,240) | s | eee(13,240) [ oo | s 18,647 01/25/2036.
12669D US 5 |CWHL 2002-39 A18 PAC 5.75 2/25/2033.................. .. | 03/25/2019. | MBS Paydown 21,521 02/25/2033.
12669F V8 3 |CWHL 2004-HYB4 3A SEQ SNR FLT 09/20/2034..... | .. [ 03/20/2019. [ MBS Paydown...........ccccnvvemnerrnerenns | cervmerirerineennsninnnns | cverennennd 15,821 | 015,821 | 015,845 | 15,851 | v | e 79 i [vveeenn79 | | e 15,821 09/20/2034.
12669F VH 3 |CWHL 2004-6 2A1 SEQ SNR FLT 05/25/2034.......... .1 03/25/2019. [ MBS Paydown..........cccovvueveveneerenes | cerveererineeeirennenins | vereneen 195,094 | 1000 195,094 | 195,455 | 194,620 | o | v e [ i | v 195,094 05/25/2034.
12669G A5 0 |CWHL 2005-HYB3 1A1 PT SNR FLT 06/20/2035...... .. | 03/20/2019. | MBS Paydown ..157,482 06/20/2035.
12669G BY 6 |CWHL 2004-HYB7 1A1 SEQ SNR FLT 11/20/34....... .| 03/20/2019. | MBS Paydown ....36,743 11/20/2034.
12669G BZ 3 |CWHL 2004-HYB7 1A2 SEQ SNR FLT 11/20/34....... .| 03/20/2019. | MBS Paydown ..107,018 11/20/2034.
12669G R4 5 |CWHL 2005-15 A8 NAS 5.5 08/25/2035.............ccccene .. | 02/25/2019. | Pass-Through Loss... 280 . 08/25/2035.
12669G R4 5 | CWHL 2005-15 A8 NAS 5.5 08/25/2035.............c...... .1 03/25/2019. [ MBS PaydOown..........ccevvvrerernrinnins | cernrrverenseirennniens | verenees 106,715 | ... 106,715 299,580 | ieierenn90,907 [ oo | ererieenen(3,518) | o | eeeeend(3.515) [ | e 106,715 08/25/2035.
12694* AA 4 |CVS (NEW ALBANY IN) CTL 5.14 01/15/2041 .| 03/15/2019. | Paydown... 6,098 .36,098 36,098 |.. 01/15/2041.
12697# AA 7 |BGS THORTONS CTL 4.56 03/15/2042.................... .. | 03/15/2019. | Paydown... ...20,405 .20,405 20,405 03/15/2042.
12707 AA 9 |CVS(NC SC PA & VA) CTL 4.880 01/15/2044........... .| 03/15/2019. | Paydown O I 109,384 | .......... 109,384 ...109,384 . B [T 109,384 01/15/2044.
12803P AB 4 |CAJUN 2017-1A A2 ABS SNR 6.50 08/20/2047........ .| 02/20/2019. | MBS Paydown.. I [ 82,500 | .ocovnnees 82,500 rerernerenne82,015 [ | s 17 17 . 82,500 08/20/2047.
14312) AL 6 |CGMS 2015-5A A1B CLO SEQ SSNR 3.338 1/28..... | .. | 02/20/2019. | DiStrDUHON. .......cvooververrrrerrcrriienies | cererreeiieessienniiees | v 18,000,000 | ..... 18,000,000 | .....18,000,000 | ..... 18,000,000 0 B 18,000,000 01/20/2028.
14312) AN 2 |CGMS 2015-5A A2B CLO MEZ SEQ 4.208 01/28 .. | 02/20/2019. | Distribution.... .......5,000,000 | .......5,000,000 ,011,827 ,011,589 01/20/2028.
144531 EW 6 |CARR2006-NC1 A3 SEQFLT 01/25/2036................ .. 1 03/25/2019. | MBS Paydown.........ccccevvemrvennnees | ceveeemriineeiiinnniiens | eevienns 121,224 | ... 121,224 | .......... 93,570 | .......... 115,538 121,224 01/25/2036.
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144531  FL 9 |CARR 2006-OPT1 A3 SEQ FLT 02/25/2036 .. | 03/25/2019. | MBS Paydown..........ccovvvvereerinens [ cerveriveernerisnerinenins | cereernnn 243,230 | covnnvene 243,230 243,230 02/25/2036.
14575H AA 6 |CAUTO 2016-1A A ABS SNR 4.55 02/15/2046.... .| 03/15/2019. | MBS Paydown..........ccnvvereveerernees [ cenerrrneineninneiineiens | eerennenn 107,902 | e 107,902 | .00 107,862 | oo 107,877 | s [ v T [ Lo [ | e, 107,902 02/15/2046.
14855) AB 1 |CLAST 2016-1 A ABS SSNR 4.45 08/15/2041. .| 03/15/2019. | MBS Paydown..........cccvvvererereriinens [ corverierinnriennineiins | cereenen 564,299 | coonice. 564,299 564,299 08/15/2041.
14855L AB 6 |CLAST 2017-1 A ABS SNR 3.967 07/15/42 oo |+ [03/15/2019. | MBS PaydOwn..........evereermrenernes | cervnerrneeineesenennes | verernnn 494,645 | L 494,545 | ... 494,541 | 494504 | | e 2) e 1) e | i 494,545 07/15/2042.
14856C AA 7 |CLAST 2018-1 A ABS SSNR 4.125 06/15/2043......... .1 03/15/2019. [ MBS Paydown..........cccoevviveverneereies | cerveererineeeirnninerens | vereeenn300,253 | ........300,253 | ..........300,027 | ........300,043 | .oooovovirovne | v 115 i [ 115 [ | s 300,253 06/15/2043.
161546 CW 4 |CFAB 2002-3 1A5 5.407 06/25/32... .| 03/25/2019. | MBS Paydown.. 72,991 06/25/2032.
16162W NB 1 | CHASE 2005-S3 A1 NAS SSNR 5.50 11/25/35......... .. 1 03/25/2019. | MBS Paydown..........ccvvrenevenerennes [ ceverineiseisneinsnnns | coreeeenni 273,232 | 10000000 273,232 | 110000 273,275 | 100000 266,138 | oo | e, 819 [ | 819 | s [ i 273,232 11/25/2035.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... .. | 03/25/2019. | MBS Paydown 01/25/2036.
16162W PV 5 | CHASE 2005-A2 1A1 SEQ SSNR CSTR 01/36......... .. | 03/25/2019. | Pass-Through Loss... 01/25/2036.
16162X AD 9 |CHASE 2006-S3 1A4 SEQ SSNR FLT 1136.............. .. | 03/25/2019. | MBS Paydown.. 11/25/2036.
16282F AC 5 |CATALINA MARKETING TL B L+350 04/09/2021..... | .. | 02/15/2019. | Exchanged .| 04/09/2021.
16282F AG 6 |CATALINA MARKETING NM A L+10. 06/14/2019..... | .. | 02/15/2019. | Exchanged.... 06/14/2019.
16282F AH 4 |CHECKOUT HOLDING ROLL-UP L+550 8/15/23...... .| 02/15/2019. | Exchanged.... 08/15/2023.
16282F AJ 0 |CHECKOUT HOLDING DIP-TL B L+10 6/14/19........ .1 02/15/2019. | EXChANGEd........courvvrrererrrrineriieies [ e | cvverinees 90,334 90,334 06/14/2019.
16877# AA 0 |VA CHARLOTTE CTL A1 3.652 01/05/2036.... .1 03/05/2019. [ PAYOWN.......oovvrrereirrinieirsriernnes | ceerenreresissisennninne | vernnees 159,620 | ..........159,620 | .......... 159,819 59,789 | e [ (@) | i | e (2) [ | e 159,620 01/05/2036.
17181C  AA 6 |CIMLT 2018-1A A ABS SNR FLT 03/20/2043.. .| 03/20/2019. | MBS Paydown.. .599,355 ...599,355 ..599,313 599,355 03/20/2043.
17307G  E8 7 |CMLTI 2005-8 1A4A SEQ SSNR FLT 10/25/35......... .. 1 03/25/2019. | MBS Paydown.........coccrrvereriinnees | cevvremeiieeenineeiiees | eevevenes 191,023 161,915 | oo 161,314 | i | e (@2713) | e | oo (B2,713) [ | i 191,023 10/25/2035.
17307G E8 7 |CMLTI 2005-8 1A4A SEQ SSNR FLT 10/25/35......... .. | 03/25/2019. | Pass-Through Loss... 9,122 | oo | eevrvenienine [ e | e [0 | | 8,895 10/25/2035.
17307G  ED 6 |CMLTI 2004-HYB2 3A SEQ CSTR 03/25/2034........... .1 03/25/2019. | MBS Paydown..........ccnveemerrerernees [ wemernmeenernnrinnenns | eoreeneen 111,331 | i 111,331 | i 100,755 | coorrrre98,252 | i [ eeerineeene(T132) e [ e (T132) [ e | e 111,331 03/25/2034.
17307G  FM 5 |CMLTI 2004-RR2 A2 SEQ SSNR CSTR 05/25/34..... | .. | 03/25/2019. | MBS Paydown 45849 | oo BT,097 | e | e 1723 i [ 1723 | | e 49,234 05/25/2034.
17307G  RE 0 |CMLTI 2005-2 1A4 SEQ FLT 05/25/2035.................. .. | 03/25/2019. | MBS Paydown .64,222 68,987 05/25/2035.
17307G  TY 4 |CMLTI 2005-3 24A1 SEQ SNR FLT 08/25/2035........ .. | 03/25/2019. | MBS Paydown 93,730 98,534 08/25/2035.
17307G  TY 4 |CMLTI 2005-3 24A1 SEQ SNR FLT 08/25/2035........ .. | 03/25/2019. | Pass-Through Loss... 129 | i [ [ [ | e [ | e 136 08/25/2035.
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35....... .1 03/25/2019. | MBS Paydown..........cccveermrenerrinnes [ rovmrrnenieeirseinnnnns | coivererneni22,261 | 022,261 | oo 19,169 12/25/2035.
17307G U2 2 |CMLTI 2005-10 1A5A SEQ SSNR FLT 12/25/35....... .. | 03/25/2019. | Pass-Through Loss... 0 12/25/2035.
17307G VN 5 |CMLTI 2005-WF2 AF7 SEQ STP 8/25/2035.............. .. 1 03/25/2019. | MBS Paydown..........coneevnrrerennns [ corneernerineesnriinenns | cerrerernenn 473 | i 2473 | 2,059 | oo 783 | s [ e LT O M5 | e 2,473 08/25/2035. .
17307G W9 5 |CMLTI 2005-11 A3 SEQ SNR FLT 11/25/2035.......... .1 03/25/2019. [ MBS Paydown..........cccoevververnierenes | cerveerernnnenenerins | verennen 137,897 | 10000 137,897 | 133,459 | 134,093 | s | e 2771 | e [ e 2,771 | e | e 137,897 11/25/2035. | 1FM...........
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.... .. | 03/25/2019. | MBS Paydown (2,135) 98,444 04/25/2036.
17309A AD 1 |CMALT 2006-A1 1A4 NAS 5.75 04/25/36.... .. | 03/25/2019. | Pass-Through Loss... 04/25/2036.
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036 .| 03/25/2019. | MBS Paydown...........ccuvvenerereriinens [ wovverierennivnninnins | e 135,814 | .00 135,814 | .. 128,779 | ... 04/25/2036.
17309A AF 6 |CMALT 2006-A1 1A6 SEQ 6.0 04/25/2036 .. | 03/25/2019. | PasS-Through LOSS.........ccveeeerees [ corerierinneeneninnins | cveriereseesneeinnnins | cevveeenenes 4,097 04/25/2036.
17312H AF 6 | CRMSI 2007-2 A6 NAS 6.265 6/25/2037...........co0on... .. | 03/25/2019. | MBS Paydown 06/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37.. .| 03/25/2019. | MBS Paydown.. 03/25/2037.
17312V AA 6 |CMLTI 2007-6 1A1A SEQ SSNR CSTR 3/25/37........ .. | 03/25/2019. | Pass-Through Loss... 03/25/2037.
17314Q AD 9 |CMLTI 2009-11 2A2 RR MEZ SSNR CSTR 1/36....... .. | 03/25/2019. | MBS Paydown 01/25/2036.
17315C AP 2 |CMLTI 2009-3 5A2 SUB SSNR 6.00 2/25/2037......... .. | 03/25/2019. | MBS PaYdOWN.........oeevrreerierirnees [ coreeineirneriineinenin | cevneenns 360,790 | .......... 360,790 . 360,790 02/25/2037.
17315N  AD 5 | CMLTI 2009-8 2A1 SEQ 6.1 04/25/2037...........c.ovvvuve .1 03/25/2019. [ MBS PaydOown..........ccevmrerernrineins | cernerereniseirensniens | vernnees 118,860 | .......... 118,860 | .......... 118,860 ..128,589 118,860 04/25/2037.
17315Q AV 8 |CMLTI 2010-4 4A4 MEZ CSTR 10/25/2035 RE . 1 03/25/2019. | MBS PaydOwN............vvereemeenerins | cervreriensrseenneeinnns | veverneens 416,941 416,941 ..359,545 416,941 10/25/2035.
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17315X  AE 1 |CMLTI 2009-9 2A2 RR SUB SSNR CSTR 11/35....... .| 03/25/2019. | MBS Paydown... (26,737) | v | s (26,737) 11/25/2035. | 1FM....
17315X  AF 8 |CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35 RE. .. | 03/25/2019. | MBS Paydow 11/25/2035.
17315X  AF 8 | CMLTI 2009-9 2A3 SEQ SSUP CSTR 11/35 RE. .. | 03/25/2019. | Pass-Through Loss. 11/25/2035.
17316A  AQ 3 |CMLTI 2009-10 4A1 SEQ SSNR 6.00 05/25/37.. .| 03/25/2019. | MBS Paydown... . . ...155,062 . 157,424 05/25/2037.
17322N AA 2 |CMLTI 2014-J1 A1 SEQ SSNR 3.50 06/25/44............ | .. | 03/25/2019. | MBS Paydown... ...110,869 ...110,869 111,319 L111,273 110,869 06/25/2044.
17322N  AD 6 |CMLTI 2014-J1 A2 SEQ SNR SSUP 3.5 06/44......... .. | 03/25/2019. | MBS PaydOown..........ccovrvmerierenens [ correrirneerneriisernenens | veereennnn 36,285 | .ce.36,285 | ...........36,069 | .......c.... 35,783 36,285 06/25/2044.
194230 AB 6 |CASL 2018-A A2 ABS SSNR 4.13 12/26/2047.......... | .. | 03/25/2019. | MBS Paydown... 2185143 [ e B) [ | e (B) [ | e 155,206 12/26/2047.
20267U AA 7 |CBSLT 2016-B A1 ABS SNR 2.73 10/25/2040........... .| 03/25/2019. | MBS Paydown... ...383,115 383,206 10/25/2040.
21051A  AA 9 |CLUB2017-P1 A ABS SSNR 2.42 09/15/2023.......... .| 03/15/2019. | MBS Paydown..........ccmvvenerrerenees [ coverrneerseeisssisnnens | ceeee..808,034 | ..........808,034 | ..........808,010 | .......... 808,023 808,034 09/15/2023.
21075W CJ 2 |CONHE 1996-1 A7 SEQ 7.00 3/15/2027. .| 03/15/2019. | MBS Paydown 0 [ o | e 1,641 03/15/2027.
212168 AA 6 |CONTINENTAL WIND 6.00 02/28/2033.. ... | .| 02/28/2019. | Sinking Fund Redemption. 0 281,552 02/28/2033.
21872M  AA 0 |CAFL 2018-2 A ABS SSNR 4.026 11/15/2052........... .. | 03/15/2019. | MBS Paydown.........cc.couvvvemmrvemenees | ceverereernneirnenirnns | evvreen.853,418 | 1...853,418 | ........853,411 | .......853,399 | oo [ evviveeeeec(1,512) s [ 1512) | s | v 853,418 11/15/2052.
21872M  AG 7 |CAFL 2018-2 B ABS MEZ 4.559 11/15/2052............. .| 01/15/2019. | MBS Paydown .86,632 86,635 11/15/2052.
22160@ AA 6 |COSTCO MONTEREY PARK CTL 3.91 06/20/2043.. | .. | 03/20/2019. | Paydown . .26,223 26,223 06/20/2043.
22541Q CZ 3 |CSFB2003-AR154M2 MEZ FLT 06/25/2033............ .. 1 03/25/2019. [ MBS PaydOown..........covvuernrrreennes [ coreeennierinsinsirenns | coervveinns 31,398 | oo 31,398 | oo 31,398 31,398 06/25/2033.
22541Q FV 9 |CSFB2003-17 1A4 NAS 5.50 06/25/33 .| 03/25/2019. | MBS Paydown... e 97,387 06/25/2033.
22541Q XS 6 |CSFB2003-23 DB1 SUB 5.8285 09/25/2033.. .. | 03/25/2019. | MBS Paydown..........cccvvvemrenernnnes [ eormrinneneinninniies | cvrererssni28,576 | ciiiire 28,576 | civeerrre28,594 | 110ii0i028,593 | o [ i 130 [ | e 130 [ | e, 28,576 09/25/2033.
225418 PJ 1 |CSFB2004-AR6 CB1 MEZ FLT 10/25/2034.............. .. | 03/25/2019. | MBS Paydown 10/25/2034.
225458 LD 8 |CSFB 2005-3 6A1 SEQ 5.75 07/25/2035 .| 02/25/2019. | MBS Paydown... ...479,400 ...479,400 07/25/2035.
225490 AA 3 |CSABS 2018-LD1 A ABS SSNR 3.42 07/25/24......... | .. | 03/25/2019. | MBS Paydown... 1,708,908 07/25/2024.
2254W0 FJ 9 [CSFB2003-1 1A1 SEQ 7.00 2/25/2033...........ccnvvvnne .. | 03/25/2019. | MBS Paydown..........cccnveerrvererernens [ womerirerirneenneinnnnns | verreeennenn8,210 | ciiiiiinin8,210 | 08,435 | 8,345 | [ T1) [ | (T s | s 6,210 02/25/2033.
227170 AE 7 |CRNN 2013-1A A ABS 3.08 04/18/2028 . 03/18/2019. | MBS Paydown............cccveervenervens [ wernrrvrnneireeniinenns | v 183,250 | 10000000 183,250 | ... 180,983 | oot 181,697 | v | e s i1 e | s 183,250 04/18/2028.
227170 AF 4 |CRNN 2014-1A A ABS SNR 3.04 08/18/29. ....| C|03/18/2019. | MBS Paydown... 280,374 08/18/2029.
22942M  BF 2 |CSMC 2006-8 5A1 PT SNR FLT 10/25/2026............. .| 03/25/2019. | MBS Paydown 12,757 10/25/2026.
22944P  AA 5 |CSMC 2013-TH1 A1 SEQ SSNR 2.13 02/25/43........ .. | 03/25/2019. | MBS Paydown 150,901 02/25/2043.
22960* AA 0 |OCHSNER CLINIC FOUNDATION 5.26 12/15/28..... .| 03/15/2019. | Paydown 186,424 12/15/2028.
22965@ AA 3 |WAG EDINAMN CTL 4.59 7/15/2037..........oocvvvvrnnee .. | 03/15/2019. | Paydown.... 38,483 07/15/2037.
22969* AA 1 |WAL-MART GREENVILLE CTL 3.52 12/15/2029 .| 03/15/2019. | Paydown 113,276 112,155 12/15/2029.
22970* AA 8 | BNSF RAILWAY SER 2015 4.07 05/15/2034............. .| 03/15/2019. | Paydown.... ...107,876 107,876 05/15/2034.
22973@ AA 3 |GREAT WEST 2015 4.62 12/15/2037 .| 03/15/2019. | Paydown.... 48,657 48,657 12/15/2037.
22977@ AA 9 |CRIC BLUE BELL LLC CTL 3.87 12/15/2038. .| 03/15/2019. | Paydown... 52,675 52,675 12/15/2038.
23242L AB 9 |CWHEL 2006-F 2A1A SEQFLT 7/15/2036 v |+ | 03/15/2019. | MBS Paydown..........oveevererierinnnees [ verenineernnneinnnns | cvvrerennni 23,245 [ 100000 23,245 | 116,242 | 020,881 [ e [ cvveerennd(10,748) [ s [ ereeen(10,746) | oo | v 23,245 07/15/2036.
232456 AB 7 |CWALT 2006-0OC9 A2A SEQ SSNR FLT 12/25/36.... | .. | 03/25/2019. | MBS Paydown... 55,531 12/25/2046.
23248A  AJ 0 |CWL 2007-SEA1 2A1 SEQ FLT 05/25/47... .| 03/25/2019. | MBS Paydowi 162,172 05/25/2047.
233046 AD 3 | DNKN 2015-1A A2Il ABS SNR 3.98 02/20/45. .| 02/20/2019. | MBS Paydown... 37,500 02/20/2045.
233046 AE 1 | DNKN 2017-1A A2I ABS SNR 3.629 11/20/47.... .| 02/20/2019. | MBS Paydown... 45,000 11/20/2047.
233046 AF 8 |DNKN 2017-1A A2Il ABS SNR 4.03 11/20/47 .. | 02/20/2019. | MBS Paydown... 52,500 11/20/2047. :
233046 AH 4 |DNKN 2017-1AW A2l ABS SNR 3.35 11/47............. .. | 02/20/2019. | MBS Paydown 30,000 11/20/2047. | 1FE............
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23305U AA 5 |DBRR 2011-LC2 A4A SEQ 4.537 04/12/2021 .| 03/12/2019. | MBS Paydown... 46,378 (664) 45,769 07/12/2044. | 1FM....
233320 AD 6 |DSLA 2004-AR1 A2B SEQ SSNR FLT 09/19/44. . 103/19/2019. | MBS Paydowi ..2,449 152,533 09/19/2044.
23341B AC 9 |DRB 2016-B A2 ABS SNR 2.89 06/25/2040 ... | .| 03/25/2019. | MBS Paydown... 52 399,682 06/25/2040.
24023# AA 7 |DC DEPT OF CORRECTIONS CTL 4.57 03/15/33.... | .. | 03/15/2019. | Paydown . . . . 0 54,329 03/15/2033.
247367 BH 7 |DELTAAIR LINES 6.821 08/10/2022...........ccouvvrvrenee ..102/10/2019. | Sinking Fund Redemption. . .81,068 | ... .81,068 .81,068 | ... 81,064 | | e 0 0 81,068 08/10/2022.
24736X AA 6 |DELTA AIR LINES 15-1AA 3.625 07/30/2027............ .| 01/30/2019. | Sinking Fund Redemption...........c.. | ceeeereernreenernenins | covvveenne 153,409 | ..ccooneee 153,409 | .......... 153,409 | .......... 153,407 | cooovevirnes | v 0 [ o [ (V1 OO ISR 153,409 07/30/2027.
24736Y AA 4 |DELTA AIR LINES 15-1A 3.875 07/30/2027 .| 01/30/2019. | Sinking Fund Redemption. 76,705 | i 76,705 | i 76,705 | ot 76,704 | s [ s 0 0 76,705 07/30/2027.
24763L FN 5 | DELHE 1999-2 A7F NAS 7.03 08/15/30 ... | .| 02/15/2019. | MBS Paydown .26,880 0 . 26,880 08/15/2030.
25150M AC 0 |DBALT 2007-RMP1 A2 SEQ SSNR FLT 12/25/36..... | .. | 03/25/2019. | MBS PaydOwN..........cccovevueremeenees | correererinernsenienens | cevineinnns 98,755 | .vvererna 98,755 | it TTT70 | 83,824 | s | i (1,052) [ coovvrereee | v (1,052) [ oo | e 98,755 12/25/2036.
25150N  AB 0 |DBALT 2006-AR5 1A2 SEQ SSNR FLT 10/25/36...... .. | 03/25/2019. | MBS Paydown... 3,071 98,147 10/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. .| 03/25/2019. | MBS Paydown... (945) 10,241 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36.............. .| 03/25/2019. | Pass-Through LOSS.........c..cveerrveens [ cornermneernerinneinninns | everivseeneninnninenes | veremennseense LT | i 710 e e | e | e 0 02/25/2036.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037...... .| 03/25/2019. | MBS Paydown..........cccvvverevenerirnens [ coverireneneensiinnnns | crnenen 169,674 | 10000 169,574 | .......... 156,439 | .......... 156,976 | ..ovvvrrvcr | v (862) | vvvvvererer [ e (862) [ vvvvverreraeene 02/25/2037.
25150R AD 7 |DBALT 2006-AR6 A4 SEQ SNR FLT 02/25/2037...... .| 03/25/2019. | Pass-Through Loss. 0 02/25/2037.
251510 CV 3 |DBALT 2005-1 1A1 SEQ FLT 02/25/2035............c0.... .. 1 03/25/2019. [ MBS Paydown..........corvrurernirreernnes [ roreeenninerinninenenns | covvvveinns 79,452 | oo 79,452 | 57,702 | oo 59,446 | ...covvvver | v (7,972) | covvvvvees | v (A1) — 02/25/2035.
251510 EP 4 |DBALT 2005-3 5A1 SEQ FLT 6/25/2035.................... .. | 03/25/2019. | MBS Paydown 164,524 | .........164,524 | ......... 123,486 | .......... 126,912 | cooovvvvviees | v (12,926) | ..cvovvvreeer [ e (V272 | - 06/25/2035.
251510 LM 3 |DBALT 2006-AR15A1 SEQ SSNR FLT 02/25/36...... .. | 02/25/2019. | Pass-Through Loss 0 02/25/2036.
251510 LM 3 |DBALT 2006-AR1 5A1 SEQ SSNR FLT 02/25/36...... .. | 03/25/2019. | MBS Paydown..........cccvvvenrrererernens [ wormerrerineeneniennnns | evreeennen 10,393 | 010,393 | i 9,330 | covvrirens 8,695 | .ovviricries | i (1,345) | oo | e (1,345) | ..o 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36... . 103/25/2019. [ MBS Paydown............cccnvveneennerenns | ceremerrneeirseesensennens | cverernenens 14,337 | i 14,337 | e 14314 | e 9,499 | oo | e (17272 ] T (1,322) | oo 02/25/2036.
251510 MD 2 |DBALT 2006-AB1 A1A SEQ 5.431 02/25/36... .. | 03/25/2019. | Pass-Through Loss. 994 0 . 02/25/2036.
25264V AA 7 |DHAL 2015-1 A ABS SNR 3.8107/14/2028............... C | 03/14/2019. | MBS Paydown.........c.cveveverererncenns | creverneernenirnerineninens | wennn 1,247,763 | ... 1,247,763 | ... 1,247,455 | ....... 1,247,621 | .o | e (5K 10 IO IR (K 20 ORI IOV 1,247,763 07/14/2028.
25389) AH 9 |DIGITAL REALTY LP 5.875 02/01/20.. .| 01/18/2019. | Cash Tender............ccccovevvvnevvnvinnns v | 2..2,045,620 | .......2,000,000 | ...... 1,965,920 | ....... 1,995,253 | ..o [ e 199 i | 199 [ | e 1,995,452 02/01/2020.
25468P CK 0 |DISNEY (WALT) CO 5.50 03/15/19 vee | [ 03/15/2019. [ MALUitY.......coocverrierveererinciienins | vevereeeseeiensinennens | 210,000,000 | .....10,000,000 | ....... 9,981,800 | ....... 9,999,521 | oo | v a7 i [ BT9 | i | e 10,000,000 03/15/2019.
25755T AE 0 |DPABS 2015-1A A2l ABS SNR 4.474 10/45............. .1 01/25/2019. | MBS Paydown..........ccoveereneenerrneees [ rovmrrinerrncirseinnnnns | cvnerernen40,000 | ovierr40,000 | oo 40,000 | ... 40,000 | .ooovvverinens | e | e 0 40,000 10/25/2045.
25755T AH 3 |DPABS 2017-1A A23 ABS SNR 4.118 07/47.. .| 01/25/2019. | MBS Paydown... 52,500 07/25/2047.
25755T AJ 9 |DPABS 2018-1A A2l ABS SSNR 4.116 07/48. .| 01/25/2019. | MBS Paydown... 17,500 07/25/2048.
25755T AK 6 |DPABS 2018-1A A2l ABS SNR 4.328 07/48.. .. 01/25/2019. [ MBS Paydown..........cccovvvverevenerrenes [ verveerermnresnnnrenins | coveennrneene8, 790 | viiiieeecn750 | i 8747 | e 8748 | e | iDL i | e 8,750 07/25/2048.
26067 AA 3 |DOW CHEMICAL CTL 5.18 3/15/2034.... .| 03/15/2019. | Paydown.... 107,364 03/15/2034.
26208L AA 6 |HONK 2015-1A A2 ABS SNR 5.216 07/20/2045. .| 01/20/2019. | MBS Paydow 35,000 07/20/2045.
26208L AC 2 |HONK2018-1A A2 ABS SNR 4.739 04/20/2048. ..| 01/20/2019. | MBS Paydown... .17,500 17,500 04/20/2048.
26223N  AE 5 |DRUG 2012-1 A2 ABS 5.80 07/15/2024.. .| 01/15/2019. | MBS Paydow 77,935 77,949 07/15/2024.
262230 AD 1 |DRUGB 2014-1 A2 ABS SNR PT 3.484 07/23 .. 01/15/2019. | MBS Paydown... 313,091 07/15/2023.
26224H AA 5 |DRUGC 2016-1A A ABS 3.979 04/15/2027 .| 01/15/2019. | MBS Paydown..........cccvvvenerercrenens [ werverirnrenersnninenns | cererneene 101,210 | 1000000 701,210 | 701,201 | 701,204 | | e [ | e | | v 701,210 04/15/2027.
26224H AE 7 |DRUGC 2017-1A A2 ABS SSNR 3.60 04/15/27. .| 01/15/2019. 535,396 04/15/2027.
26483E AG 5 |DUN & BRADSTREET 4.375 12/01/2022 .. 03/10/2019. 4,235,588 4,000,000 3,961,080 3,982,803 12/01/2022.
26827E AA 3 |ECAF 2015-1A A1 ABS SSNR 3.473 06/15/40.......... C| 03/15/2019. ..402,121 ...402,121 ...397,008 ...398,803 06/15/2040.
26845# AA 8 |EDX SUPPLY CHA SEN SEC NT 3.50 1/15/2019..... .| 01/15/2019. | Maturity 6,935,976 | .......6,935,976 6,935,976 | .......6,935,976 ..6,935,976 01/15/2019.
26847@ AA 8 |EDXGE CTL 3.2504/15/2028..........cccveermiveririerinns .1 017152019, | PaYAOWN.......cvvrvrrrireircrisrrnerinens | corerirseesnesinsrnenin | cevneennd 625,046 | ......... 625,046 | ......... 625,046 | .......... 625,050 | ...cooovererns 625,046 04/15/2028.
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26848# AA 5 |EDX/GE SUPPLY CHAIN CTL 4.40 01/15/2029........ .| 017152019, | PAYAOWN.......ccvvvrreireercrisirinerinens [ corerireesnesisssinenins | cevneenns 504,970 | .......... 504,970 | .......... 504,970 A 1 504,970 |........... sevenenineenennn | revenneennnenen0 [ 6,419 | 01/15/2029.
26971H AB 8 |EGLE 2014-1A A2 ABS SNR SEQ 4.31 12/39........... C | 03/15/2019. | MBS Paydown.........cccvevverireereeins [ oreereremsisnerieninee | evreiaees 374,886 | ......... 374,886 | .......... 374,866 .6 6 374,886 12/15/2039.
28108P AA 4 |ESLFT 2012-A AP ABS FLT 10/01/2025.. .1 01/01/2019. | MBS PaydOwn..........cveumvveirirerinens [ corerireresnriissinenis | oo 128,626 | .......... 128,626 | .......... 129,269 0 128,626 10/01/2025.
28108 AB 2 |ESLFT 2012-A AT ABS FLT 10/01/2025.. .1 01/01/2019. | MBS PaYdOWN........coevvmreerrerinnens [ corerieenseeiinsinenins | cereveinns 124,461 | .......... 124,461 | .......... 124,671 . 0 e 124,461 10/01/2025.
28618W AA 2 |ERL 2014-1A A1 ABS SNR 2.299 04/19/2044. .1 03/19/2019. [ MBS Paydown.......c..ccoeviiiernrineins | cevrveiernnineirennninns | vevnnines 263,694 | .......... 263,694 | ... 254,959 | ... 259,355 | ..oovvivine | e 1,629 | i [ e 1,629 | i | e 263,694 04/19/2044.
288522 AC 9 |ELLINGTON FINANCIAL 5.25 09/01/2022 .1 02/13/2019. | EXChANGEd. .....ccovrvrmrverrierierinens [ corerircensesiseiiienins | o 39,875,200 | .....40,000,000 | ..... 40,000,000 | ..... 40,000,743 140,000,718 |.. 09/01/2022.
28932M AA 3 |ELM RD GEN STA 5.209 02/11/2030 .| 02/11/2019. | Sinking Fund Redemption...........cc.. | cveeereeneeenneineins | covvreenns 161,961 | ocveeeee 161,961 | .ovvvenee 161,961 | .ocvvenee 161,961 B [T 161,961 02/11/2030.
29250R AS 5 |ENBRIDGE ENERGY 5.20 03/15/2020.... .| 01/22/2019. | CONSENt FEE......ouvereerrreiricrierins [ o | verieeenenes 2,000 .| 03/15/2020.
29250R AU 0 |ENBRIDGE ENERGY 4.20 09/15/2021.... .| 01/22/2019. | CONSENt FEE......ouvvreirnererirrerierins [ e | cerereeerenes 3,000 .| 09/15/2021.
29250R AW 6 |ENBRIDGE ENERGY 5.875 10/15/2025.. .1 01/22/2019. [ CONSENt FEE.....ovvvirririririiisireins [ ervreisninerssisesenns | crerieinns 24,000 | .ovirerciine 10/15/2025.
29267Y AK 8 |ENERGIZER TL B L+200 06/30/2022.. .| 01/02/2019. | Paydown 12,393,446 | .......2,395,958 06/30/2022.
29365T AA 2 |ENTERGY TEXAS7 02/01/19 .. 102/01/2019. [ MALUFItY.......oooorrveerrreriieriireneis | cevireneiieneissnninnns | 27,000,000 | .......7,000,000 | ....... 7,446,074 | ...... 7,006,413 02/01/2019.
30292 AA 2 |FBIBRONXCTL 3.91 07/15/2033. .. | 03/15/2019. | PaYAOWN.......coourvrrrirrerrrinrineriens [ corerirneesnesissrinenins | ceveveiene 112,311 | v 112,311 | oo 112311 |t 112,311 | s [ [ [0 s | e, 112,311 07/15/2033.
31307# AA 9 |CORPUS CHRISTI (FDL) CTL 4.537 2/15/35.. .1 03/15/2019. | PAYAOWN.......oouivrrireririreeierinnns [ eeererneeiesisseesnsninns | cvverinees 27,807 | oo 27,807 27,807 02/15/2035.
31307# AC 5 |CORPUS CHRISTI (FDL) CTL 4.537 06/15/37.......... . 03/15/2019. [ PAYAOWN......oovvrireririrerinisinninens [ ereeenninerssssneenns | cvereneinns 15,981 | v 15,981 ....15,981 15,981 06/15/2037.
31331F AY 7 |FEDERAL EXPRESS 6.84501/15/19...... .| 01/15/2019. . 180,745 .176,474 180,745 01/15/2019.
31331F BC 4 |FEDERAL EXPRESS 8.2501/15/19.... .. 1 01/15/2019. B I 11,954 11,954 13,215 11,954 01/15/2019.
317579 AA 8 |FINS 2015-1A A CLO SEQ SSNR 5.00 07/26............ .| 01/30/2019. | MBS Paydown..........cveerevmremerirenns [ reeerirerirenerneesnins | e 1,367,089 | ....... 1,367,089 1,367,089 cevvnerinneen [ e s | 1,367,089 07/30/2026.
32027L AE 5 |FFML 2006-FF14 A5 SEQ SNR FLT 10/25/2036....... .1 03/25/2019. | MBS PaydOWN..........cvvvrerrriericees [ rermrerneriesiseisnssinns | cvverinees 57,411 | v, 57,411 )| ) 57,411 10/25/2036.
32027N  RU 7 |FFML 2005-FF5 M2 MEZ FLT 03/25/2035... .| 03/25/2019. | MBS Paydown.........cceurerreeriincies [ e | eveerieeas 40,618 | ............ 40,618 )| ) . 40,618 03/25/2035.
32027N  ZL 8 |FFML 2006-FFH1 A4 SEQ FLT 01/25/2036. .. | .. | 03/25/2019. B I 128,453 | .ccooenee 128,453 | ... .99,230 . )| S 1510) N 128,453 01/25/2036.
32028H AD 5 |FFML 2006-FF10 A4 SEQ FLT 07/25/2036............... .. 1 03/25/2019. | MBS PaydOwn..........corrvmriierienes [ coreeineirnsiinnsieniin | covneenns 348,032 | .......... 348,032 | .......... 324,292 | ........ 345,394 | oo | e (2,412) | v (2,412) 348,032 07/25/2036.
32051G  SQ 9 |FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35....... .. | 03/25/2019. | MBS PaydOWN..........cvumrrvenerierinens [ corerireesneeinerienins | cevveinns 391,725 | .......... 391,725 | .......... 353,727 | .......... 344,941 | oo | v 27,612 | oo | v 27,612 | oo ..391,725 09/25/2035.
32051G  SQ 9 |FHAMS 2005-AA7 2A1 SEQ SSNR CSTR 09/35....... .. | 03/25/2019. | PasS-Through LOSS.........ccveereemees [ cornerierineinsniinnins | ceerreriseesnseineins | ceveeeenenes 7,043 0 09/25/2035.
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35....... .. | 03/25/2019. | MBS PaydOwN..........cverviniieerinens [ corerirerernniinninenis | coveniens 224,866 | ......... 224,866 ...213,979 11/25/2035.
32051G  XQ 3 |FHASI 2005-AR5 2A1 SEQ SSNR FLT 11/25/35....... .. | 03/25/2019. | Pass-Through LOSS.........c.eevrenees [ cormrrinerineenennnsninns | cevvnersieniinsenenins | ceveseiens 72,314 0 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 SEQ SNR CSTR 11/25/35...... .| 03/25/2019. | MBS Paydown...........ccovveeviiveriinnns [ coveriverinnicnnicnnins | e 349,178 | i 349,178 | ... 344,188 | ........317,902 | oo | cerrreennn 24,655 | s [ 24,655 11/25/2035.
32051G Y2 5 |FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ .. | 03/25/2019. | MBS Paydown ..56,610 | ...........35,343 | ........... 40,883 | ..ovvvionns | e 16,706 | oo | s 16,706 05/25/2036.
32051G Y2 5 |FHASI 2006-AR1 2A1 SEQ SSNR CSTR 05/36........ .. | 03/25/2019. | Pass-Through Loss... . ..7,819 0 05/25/2036.
32052E  AA 7 |FHASI 2006-AR3 1A1 SEQ SSNR FLT 11/25/36....... .. | 03/25/2019. | MBS Paydown I [ 6,954 | ..o 6,954 ...5,517 (44) 11/25/2036.
32056 AA 2 |FHASI 2007-AR3 1A1 SEQ SSNR CSTR 11/37........ .. | 03/25/2019. | MBS PaYdOWN.......ccoevvmrimerierirnens [ corerirseennsrissrnnenins | cevveenns 216,216 | .......... 216,216 .137,164 11/25/2037.
32056) AA 2 |FHASI2007-AR3 1A1 SEQ SSNR CSTR 11/3 .. | 03/25/2019. | PaSS-ThroUGN LOSS.........ccovvvurirnns [ comrrieeineireniiinsins | vevrvmnenessssinsnins | eevveneineie T TT | i | oneiessiesissssenes | vnnssssssenses | evvessinsssnsnnninees | sonmsinnsines | eevinsnsieeninnnd [ e | e 11/25/2037.
33803W AA 7 |FISHERS LANE 3.666 08/05/2030... .. | 03/05/2019. | Sinking Fund Redemption. ..211,482 211,482 08/05/2030.
34417M  AA 5 |FOCUS 2017-1A A2 ABS SNR 3.857 04/30/4 ..|.. | 01/30/2019. | MBS Paydown 30,000 04/30/2047.
34417M  AB 3 |FOCUS 2017-1A A2Il ABS SNR 5.093 04/47............ .| 01/30/2019. | MBS Paydown 15,000 04/30/2047.
34417Q AA 6 |FOCUS 2018-1 A2 ABS SNR 5.184 10/30/2048........ .| 01/30/2019. | MBS Paydown ..30,000 | .ooorrenne 30,000 | ... .30,000 | ............30,000 30,000 10/30/2048.
34960Y AC 6 |FCO 2016-7A A1T CLO SSNR FLT 12/15/202 .. | 02/14/2019. | Distribution R 40,100,000 | ..... 40,100,000 | ..... 40,094,980 | ..... 40,096,097 | ..coovrirviinn | vrrereerennn 5,088 | s [ 5,058 | | 40,101,155 12/15/2028.
350400 AA 9 |FFIN2017-1A A ABS SSNR 3.3 07/15/2033.... .1 03/15/2019. | MBS Paydown...........cerrvmereeeins | covvrrenirseesseessennens | ovvve 1,153,421 | ......1,153,421 | ....... 1,153,254 ,153,285 ..1,153,421 07/15/2033.
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35563C AY 4 |FMMHR 2015-R1C3 MEZ FLT 11/25/2052 RE......... .| 01/25/2019. | MBS Paydown..........cccurvenevrnerernens [ e | evreeerneni22,018 | 022,018 | i 18,344 | 118,251 [ [ e 729 [ | e 729 [ | e, 22,018 | oo [ e [ e (U IO 151 | 11/25/2052. |1..
35563C AY 4 |FMMHR 2015-R1C3 MEZ FLT 11/25/2052 RE......... .. | 02/21/2019. | BREAN CAPITAL, LLC. . . . JEUTRON IS 10,454,402 |.......... ..1,039,889 |..... 1,039,889 | ..... 171,863 | 11/25/2052. | 1..
36157N  FL 3 |GECMS 1997-HE4 A6 SEQ 7.17 12/25/28 .. | 03/25/2019. | MBS Paydown ’ 2, 2, . 1,964 | ... v | s 804 | ..o | e 2,114 12/25/2028.
36185M AJ 1 | GMACM 2005-AF1 A2 SEQ SNR FLT 07/25/3 .. | .. | 03/25/2019. | MBS Paydown .64, . . 896 | .o . 2,394 o 64,363 07/25/2035.
36185N 6N 5 | GMACM 2005-AR2 2A SEQ SNR FLT 05/25/2035.... | .. | 03/25/2019. | MBS Paydown 278 o 43,549 05/25/2035.
36190F AD 2 |GSMSC 2009-3R 2A1 SEQ SSNR CSTR 07/25/35... | .. | 03/25/2019. | MBS Paydown.. 2 o 12,936 |.. 07/25/2035.
36191Y BA 5 |GSMS 2011-GC5 A3 SEQ SSNR 3.817 08/2044....... .1 03/10/2019. | MBS Paydown..........cccvveerrenernnees [ womrrneeiineiseinniins | creennn 463,693 | ... 463,693 | ......... 468,313 | ... 463,184 | oo | v 848 [ | s £ ORI ISP 463,693 08/10/2044.
36228F UJ 3 | GSR 2003-7F 4A1 PAC SSNR 3.25 10/25/2032........ .. | 03/25/2019. | MBS Paydown (2,532) o 11,829 10/25/2032.
3622EA AA 8 | GSAA 2007-3 1A1A SEQ SSNR FLT 03/25/2047...... .. | 03/25/2019. | MBS Paydown..........cccnvvenevrnerenees [ cormerirerenernneinnnins | cernerennn 370,419 | 110000 370,419 | 1245718 | 1i.232,159 [ | e 7,282 [ s | i Y0772 IR ISR 370,419 03/25/2047.
362341 4A 4 |GSR 2006-AR12A1 SEQ SSNR FLT 01/25/2036...... .. | 03/25/2019. | MBS Paydown (899) . 36,769 01/25/2036.
362341 4A 4 |GSR2006-AR12A1 SEQ SSNR FLT 01/25/2036 .. | 03/25/2019. | Pass-Through Los! 250 0 . 244 | .. .1 01/25/2036.
362341 BR 9 | GSAMP 2005-HE3 M2 MEZ FLT 06/25/2035............. .. 1 03/25/2019. | MBS Paydown.........cc.couvvvemmrvemenies | cevvvenrirenninennirnns | eeveeenn 113,982 | 10000 113,982 | L 1M1,702 | ... 1B742 | oo | s (230) I I (230) | coveoorveeerrins | e 113,982 06/25/2035.
362341 FN 4 |GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035........ .| 03/25/2019. | MBS Paydown..........cccvvvnerierinens [ cerveriveeneenninnenns | e 152,105 | <..01562,105 | ..o, 141,809 | .......... 139,881 | oo | cverreeenenn(2,209) | oo [ eererenn(2,209) | v ..152,105 07/25/2035.
362341 FN 4 |GSR 2005-AR4 3A5 SEQ SNR FLT 07/25/2035........ .. | 03/25/2019. | Pass-Through Loss... (V1 [OOROTON IVPUOPORTRTRTROTS DO 07/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035...... .. | 03/25/2019. | MBS Paydown (726) 11/25/2035.
362341 XC 8 |GSR 2005-AR7 4A1 SEQ SSNR FLT 11/25/2035...... | .. | 03/25/2019. | Pass-Through Los! 0 . (1,748) | .. .| 11/25/2035.
362341 XE 4 |GSR 2005-AR7 5A1 SEQ SSNR FLT 11/25/2035 .. | 03/25/2019. | MBS Paydown I (8A47) | oo | s 26,169 11/25/2035.
362341 XE 4 |GSR 2005-AR7 5A1 SEQ SSNR FLT 11/25/2035...... .. | 03/25/2019. | Pass-Through Loss... 0 o (5,079) 11/25/2035.
362341 XG 9 |GSR2005-AR7 6A1 SEQ SNR FLT 11/25/2035........ .. | 03/25/2019. | MBS Paydown..........cccneeenrenerennees [ wovmeenmenneeneennninns | ernennn 139,257 | 1100000 139,257 | 132,434 | 1133129 | [ v 2,224 | oo | e, 2,224 | oo | i 139,257 . 11/25/2035.
36242D 4W 0 |GSR 2005-AR3 6A1 SEQ SSNR FLT 05/25/2035...... .| 03/25/2019. | MBS Paydown..........cccvvvevrvvervnnns [ revverrerinninnieninins | cvrernnn 46,349 | 146,349 | 143,551 | 183,339 [ [ erieeend(3,012) [ | ereend(3,012) [ e | 8,349 | | il | 238 | 05/25/2035.
36242D BZ 5 |GSR 2004-9 B1 MEZ FLT 08/25/2034............c.couuvunee .. | 03/25/2019. | MBS PaydOwN..........coorvemerierenens [ cereriveerserisnsrnenins | e 104,048 | i, 104,048 | ........101,057 | ooeeee 101,101 | i [ DT e | eireriienne BT e | e 104,048 | i | v | 0 | s 829 |08/25/2034. .
36242D FS 7 |GSR 2004-11 2A1 SEQ SNR FLT 09/25/2034........... .| 03/25/2019. | MBS Paydown..........ccoovuerviniivenns [ rovmrivevirenisnieniens | cvverren 85,467 | o 85,467 | ..........85,920 | 085,899 | s [ rivirriinenn816 s 816 | | 85,467 [ i [ s | e | 687 | 09/25/2034. | 1FM...........
36242D FX 6 |GSR 2004-11 3A1 SEQ SNR FLT 09/25/2034........... .. | 03/25/2019. | MBS Paydown..........cccnvvenevrerirnnes [ cormerirerineenerinnnnns | verrerennenn 1,338 | s 1,338 | oo 1,340 | 1,338 | e | e8| s B8 | e 1338 | | | 0 s 11 | 09/25/2034.
36242D H4 8 |GSR 2005-AR2 1A1 SEQ SNR FLT 04/25/2035........ .| 03/25/2019. | MBS Paydown | revnennneenenns | s ITT848 | s [ | v [ 1,852 | 04/25/2035.
36242D H9 7 |GSR 2005-AR2 4A1 SEQ SNR FLT 04/25/2035........ .. | 02/25/2019. | MBS Paydown B (5,717) cevvnerinnennnen | o0 [ 122 | 04/25/2035.
36242D QY 2 |GSR 2004-15F 2A2 TAC SNR 5.00 12/25/34............ .. | 03/25/2019. | MBS Paydown . 201 o 12,956 |........... 0 [ 152 | 12/25/2034.
36244S AD 0 | GSAA 2006-13 AF4 SEQ STP 07/25/2036................. .1 03/25/2019. [ MBS Paydown..........cccovvvreveverneerenes | vervrerernnnerennenins | cvereenenen39,931 | i 59,931 | 41,352 | 27,786 | s | vveeeennn(20,092) | s [ i (20,092) [ ..o | s 59,931 | v | v | e (V1 I 278 | 07/25/2036.
36248# AA 0 | GSA (ANCHORAGE, AK) CTL 3.50 11/15/2030........ .| 03/15/2019. | Paydown (39) ol 299,283 | ..oo..... 11/15/2030.
362480 AD 7 |GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036........... .1 03/25/2019. | MBS Paydown..........ccoeevveenernnies [ eoverinerneeiseinnenns | cvnerernen87,354 | i 67,354 | ... 05/25/2036.
362480 AD 7 |GSCC 2006-2 A1 SEQ SNR FLT 05/25/2036. .. | 03/25/2019. | Pass-Through Loss... ...(3,425) 387 05/25/2036.
36248F AG 7 |GSMS 2011-GC3 A4 SEQ 4.753 03/10/44 .1 03/10/2019. | MBS Paydown..........ccveemerrerenens [ corveriseenerisseiinens | e 313,254 | 1...313,254 | ..o, 319,439 03/10/2044.
36249@ AA 1 [GSA GTH CTL 4.56 05/15/2038 .| 03/15/2019. | Paydown .70,057 05/15/2038.
362669 AV 5 | GSR 2007-4F 6A1 SEQ 6.0 06/25/22027. .| 03/25/2019. | MBS Paydown.. .11,965 06/25/2027.
362669 AV 5 | GSR 2007-4F 6A1 SEQ 6.0 06/25/22027. ..| .| 03/25/2019. | Pass-Through Loss... 2,562 . 06/25/2027.
36298G AA 7 | GSPA MONETIZATION TR 6.422 10/09/2029........... .| 03/09/2019. | Sinking Fund Redemption. O I 137,401 ...139,324 138,536 [ e [ e (18) [ | e (1) [ e | s 137,401 10/09/2029.
36828Q QH 2 |GECMC 2005-C4 AJ MEZ SEQ CSTR 11/2045......... .| 03/10/2019. | MBS Paydown I [ 61,731 58,766 | ............61,731 61,731 11/10/2045.
370334 BH 6 |GENERAL MILLS INC 5.65 02/15/2019.......cccccvrnnnne o 02/15/2019. [ MAULY......ocveirircriceisnisienis | ceevnrssrensssiennnines | cvrees 3,000,000 | ....... 3,000,000 | ....... 2,997,420 | ....... 2,999,961 | ..oovvirivees | 39 [ 39 | e | e 3,000,000 02/15/2019.
38174V AA 9 | GOCAP 2017-34A A1 CLO SSNR FLT 03/08/29 . 1 03/14/2019. | DIStDULON. ......cvvveevrircrierirerires | cerrrerieeiseessssiinens | ceves 29,500,000 | ..... 29,500,000 | ..... 29,500,000 | ..... 29,480,252 | ..ovvvovvvrener | v LT | i |l T4 | | e 29,481,966 03/08/2029.




16030

Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Current
Year's
Other- Foreign
Than- Exchan NAIC
F Temporar ge Bond Designation
o y Gain Interest / and Admini-
r Unrealized Impairme Total Total Foreign (Loss) Stock Stated strative
ei Prior Year | Valuation | Current Year's nt Changein | Exchange Book/Adjusted on Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted | Increase | (Amortization) / | Recogniz| B./A.C.V. | Changein | Carrying Value at | Dispos | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease)|  Accretion ed (11+12-13) | B.JAC.V. Disposal Date al | onDisposal | Disposal | During Year Date Indicator (a)
38174V AC 5 | GOCAP 2017-34A A2 CLO MEZ FLT 03/08/2029...... .. | 03/14/2019. | Distribution.... 3,500,000 3,500,000 3,500,000 3,497,834 ce(B) [ oo [ i ((C3) ) RN IS 3,497,773 .2,227 2,227 | .......64,274 | 03/08/2029.
39678W AA 6 |GCSP 2005-1 A SEQ CSTR 9-25-34.. . | 03/25/2019. | MBS Paydowi (239) 32,344 09/25/2034.
40423X AB 8 |NZES 2018-PLS1 A ABS SSNR 3.193 01/25/23. .. | 03/25/2019. | MBS Paydown..........ccccovvenerverinens [ ceverirerernnrvnniennnns | e 1,700,651 | ......1,700,551 | .......1,700,529 | ......1,700,533 | .covivirirurs | coriverivnrininen [ evveiveninns | vevernninniis 2 | e | s 1,700,551 01/25/2023.
40423X AC 6 |NZES 2018-PLS1 B ABS MEZ 3.588 01/25/23 .| 03/25/2019. | MBS Paydown... 0 340,110 01/25/2023.
40443A  AB 4 [H22014-1A AFX CDO 3.5069 03/19/2037 v | - | 01/19/2019. | MBS Paydown... {01 EUROROURURTORORORTS IDURPOTRORONS 2,140,529 03/19/2037.
41161G  AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36........ .1 03/21/2019. | MBS Paydown..........cccveevernerernnns [ wormerrerineernneinnnins | eroreeennen 12891 | 12,591 | 8,877 | 9,600 | o [ e 73T s | s < [ ORI I 12,591 07/21/2036.
41161G  AC 7 |HVMLT 2006-8 2A1A SEQ SSNR FLT 08/21/36. .| 03/21/2019. | Pass-Through Loss. 0 .1 07/21/2036.
41161P  CX 9 |HVMLT 2004-1 1A SEQ SNR FLT 04/19/2034... .1 03/19/2019. | MBS Paydown..........ccnvvenrrrerernnes [ eoverirerineensnninnnins | evvneennen 71,840 | i 11,840 | 11,292 | s v [ e (1,423) s | e (1,423) | oo 04/19/2034.
41161P EX 7 |HVMLT 2004-5 2A6 SEQ CSTR 06/19/2034.............. .| 03/19/2019. | MBS Paydown 6 06/19/2034.
41161P  EZ 2 |HVMLT 2004-5 3A SEQ SNR FLT 06/19/2034... .. | 03/19/2019. | MBS Paydown... 06/19/2034.
41161P  FV 0 |HVMLT 2004-6 5A SEQ SNR FLT 08/19/2034.... .| 03/19/2019. | MBS Paydown... 08/19/2034.
41161P MV 2 |HVMLT 2005-4 1A SEQ SNR FLT 07/19/2035........... .1 01/19/2019. | PasS-Through LOSS.........cc.vverrrerens [ corrrmneernnrinneinenins | cveviseeneninnninnnnes | vevseessesennnnnee{T) [ v [ [ | e | e 07/19/2035.
41161P MV 2 |HVMLT 2005-4 1A SEQ SNR FLT 07/19/2035... .| 03/19/2019. | MBS Paydown... 07/19/2035.
41161P TN 3 |HVMLT 2005-10 2A1A SEQ SSNR FLT 11/35.... .| 03/19/2019. | MBS Paydown... 11/19/2035.
41161P UK 7 [HVMLT 2005-11 2A1A SEQ SSNR FLT 08/19/45...... ..103/19/2019. | MBS Paydown...........ccoovvevneriernes 08/19/2045.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46. .| 03/19/2019. | MBS Paydown 09/19/2046.
41161V AC 4 |HVMLT 2006-7 2A1A SEQ SSNR FLT 09/19/46. .. | 03/19/2019. | Pass-Through Loss 269 0 .| 09/19/2046.
41162G  AA 0 |HVMLT 2006-11 A1A SEQ SSNR FLT 12/19/36........ .| 01/19/2019. | Pass-Through Loss. 2,419 | o | e | e | e (U SO IO 12/19/2036.
41162G  AA 0 |HVMLT 2006-11 A1A SEQ SSNR FLT 12/19/36. .| 03/19/2019. | MBS Paydown... 272,302 | s e [ e (3,814) s | (3,814) [ oo | v 191,114 12/19/2036.
411707 AB 8 |HNGRY 2018-1A A2l ABS 4.25 06/20/2048.... .| 03/20/2019. | MBS Paydown... 31,467 2) 31,500 06/20/2048.
411707 AD 4 |HNGRY 2018-1A A2Il ABS 4.959 06/20/2048............ .| 03/20/2019. | MBS Paydown..........cccneervrenereneens [ eormernerireniseensninns | cvrerrnen38,000 | cive0rr0. 35,000 | covovcnee 35,000 | voerrrernn 35,000 | oveoiiicries | e | s 0 35,000 06/20/2048.
416515 AV 6 |HARTFORD FINL 6.00 01/15/2019 MTN.... .. | 01/15/2019. | Maturity. 1,997,560 1,999,990 | ..ovvvvivrnns | o 10 | e [ v 10 | ..2,000,000 01/15/2019.
419838 AA 5 |HAWAIIAN AIRLINES A 3.90 01/15/2026... .| 01/15/2019. | Sinking Fund Redemption. .. 123,746 | .......123,746 | ..........123,746 ...123,746 0 123,746 01/15/2026.
42217k AS 5 |HEALTH CARE REIT 6.125 04/15/20.........coc0ovrennc .1 03/18/2019. | Make Whole Call...........covvenerreeer [ rovmrrmerinriieisnninns | s 4,134,793 | ....... 4,000,000 | ....... 3,971,880 | ....... 3,995,367 | ovevvrreiiies | cerereereeens 4,633 | oo | i 4,633 | v | e 4,000,000 04/15/2020.
423457 AB 6 |HELMERICH INTL 4.65 03/15/2025 .| 12/20/2018. | Exchanged.... 03/15/2025.
427700 AA 0 |HERO 2014-2A A ABS SNR PT 3.99 09/21/40... .. | 03/20/2019. | MBS Paydow .273,169 09/21/2040.
42770R  AA 8 |HERO 2014-1A ABS 4.75 09/20/2038 .. | 03/20/2019. | MBS Paydown... 190,949 09/20/2038.
43133A  AA 5 |HITR2018-1A A1 CDO SSNR FLT 10/10/2038.. .1 01/10/2019. | MBS Paydow ..2,502,439 10/10/2038.
43710K AC 0 |HEAT 2007-2 2A2 SEQ FLT 07/25/2037 <. | .- | 03/25/2019. | MBS Paydown... 290,448 07/25/2037.
43722# AA 1 |HOME DEPOT MONTEREY PK CTL 3.71 06/15/38.. | .. | 03/15/2019. | Paydown 45,880 06/15/2038.
437303 AA 8 |HPA2016-2 A ABS SSNR FLT 10/17/2033. .| 03/17/2019. | MBS Paydow 79,169 10/17/2033.
43739E AP 2 [HMBT 2005-1 A1 SEQ SSNR FLT 03/25/2035... .. 1 03/25/2019. [ MBS Paydown..........cccovvvevevmrnrerenes | verneerersninnrsnnenens | e 111,801 | 111,801 | 101,809 | o 101,941 | s | eeeeeennn(2,560) | o [ ereera(2,580) [ oo | e 111,801 03/25/2035.
43739E  CL 9 |HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037... .. | 03/25/2019. | MBS Paydown 7, 04/25/2037.
43739E  CL 9 [HMBT 2006-1 1A1 SEQ SNR FLT 04/25/2037 . | 03/25/2019. | Pass-Through Loss .| 04/25/2037.
43739H AA 8 |HMBT 2006-2 A1 SEQ SNR FLT 12/25/2036 ... | .| 03/25/2019. | MBS Paydown 1,142,423 | ......1,142,423 | ..........999,160 | ....... 1,039,659 | ...covvvvvres | cerrirereeen 37,134 [ | 037,134 | 1,142,423 12/25/2036.
440405 AE 8 |HORZN 2018-1 A ABS SSNR 4.458 12/15/2038....... . | 03/15/2019. | MBS Paydown ...192,308 ...192,305 192,308 12/15/2038.
44329H AG 9 |HP COMM LLC 5.02 03/15/2023.........cccovoerrrrrrrirnnene .. | 03/15/2019. | Sinking Fund Redemption. ...285,617 03/15/2023. :
44329H AS 3 |HP COMM LLC 5.32 03/15/2023..........ccrvvererrnerinns .| 03/15/2019. | Sinking Fund Redemption............... | coveeerveeneevveriverns | veereennn 48,048 | ... 48,048 | ........... 47,265 | ............ 47,824 03/15/2023. | 1FE............
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45112A  AA 5 |ICONX 2012-1A A ABS 4.229 01/25/2043.. .| 01/25/2019. | MBS Paydown... 0 o 67,676 01/25/2043.
45254N  JB 4 |IMM 2004-4 2A1 SEQ STP 9/25/2034. .. | 03/25/2019. | MBS Paydow .(1,481) ...24,068 09/25/2034.
45254N KX 4 |IMM 2004-9 1A1 SEQ SSNR FLT 01/25/2035 .| 03/25/2019. | MBS Paydown... .(1,622) ..13,738 01/25/2035.
45254N  MZ 7 |IMM 2005-2 1A2 SEQ SSUP FLT 04/25/2035. .| 03/25/2019. | MBS Paydown... .154,988 04/25/2035.
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035 ... | .. | 03/25/2019. | MBS Paydown... N . . 08/25/2035.
45254N  NT 0 |IMM 2005-3 M1 MEZ FLT 08/25/2035...........c.covcrvnee .. | 03/25/2019. | Pass-Through LOSS.........c.vveurreeees [ corerierireernerineins | seeverereseessseineens | ceevsneesenes 2,519 1,255 | oo | e | veveninnesnenennes | e 08/25/2035.
452547 TN 4 |IMSA 2006-1 2A1 SEQ FLT 5/25/36 .| 03/25/2019. | MBS Paydown 05/25/2036.
45632@ AA 7 |INDUSTRIAL PIPING 14.50 12/13/2018. ... | .. | 01/23/2019. | Distribution.... ] e . . [P .| 12/13/2018.
45660K AA 9 |INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037....... .. | 02/25/2019. | PasS-Through LOSS.........cceeereemees [ cormevrerineernenineins | sverrereneesneeinnnins | cevvsneeeenss 6,676 LT R USRI TR BRSO 02/25/2037.
45660K AA 9 [INDX 2006-AR39 A1 SEQ SSNR FLT 2/25/2037....... | .. | 03/25/2019. | MBS Paydown... 8,834 o e 220,747 02/25/2037.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35 .| 03/25/2019. | MBS Paydown... I [ - R - . . SO 16,449 | oo | e 225,746 | .. . 02/25/2035.
45660L CK 3 |INDX 2005-AR2 1A1 SEQ SSNR FLT 02/25/35......... .| 03/25/2019. | Pass-Through LOSS...........cevrrenees [ romrirneiineineinniinns | ceveseisiesiseisenins | ceveeenens 24,084 | .o | e | e | e | e 0 o (K72 ) IS R 182 | e 182 | oo 02/25/2035.
45660L DB 2 |INDX 2005-AR1 1A1 SEQ SNR FLT 03/25/2035....... .| 03/25/2019. | MBS Paydown... (0) 03/25/2035.
45660L V9 7 |INDX 2005-AR31 1A1 SEQ SSNR FLT 01/25/36....... .| 03/25/2019. | MBS Paydown... (2,947) 01/25/2036.
45660N SJ 5 |RAST 2003-A7 A12 PT TAC 5.50 07/25/2033............ .. 1 03/25/2019. [ MBS Paydown..........cccrvvvvvvreneerenns | cervvrerenmnsnirsnnenens | wovvvnernneee 13929 | vivvieennnn 7,929 | i 7,993 | 7,929 | s | e | vevenienins 0 07/25/2033.
45660N W6 8 |RAST 2004-R2 A3 Z 5.50 08/25/2034 RE. .| 03/25/2019. | MBS Paydown... 08/25/2034.
45660N X9 1 |INDX 2004-AR6 5A2 SEQ SSUP CSTR 10/34 .| 03/25/2019. | MBS Paydown... 10/25/2034.
456618 AF 4 |INDX 2006-AR8 A3A SEQ SSNR FLT 07/25/46........ .. | 03/25/2019. | MBS Paydown 07/25/2046.
456618 AF 4 |INDX 2006-AR8 A3A SEQ SSNR FLT 07/25/46 .| 03/25/2019. | Pass-Through Loss. . 07/25/2046.
45661X AB 8 |INDX 2006-AR13 A2 SEQ SSNR FLT 07/25/36 .| 03/25/2019. | MBS Paydown | 117,688 70,539 | ... 1420 | | e 1,306 | s [ 7,308 | s | e 117,688 07/25/2036.
45669A AD 6 |INDA 2007-AR12A1 SEQ SNR FLT 03/37................ .. | 03/25/2019. | MBS PaYdOWN.......ccoucvvmrvaerierirens [ corerireesneeiserinenin | cevveinne 118,668 | .........118,668 | ......... 111,690 | covvvenee 105,636 | .oooucvvevrrner | vereveernen(T491) | e [ TA91) | s | e 118,668 03/25/2037.
46184# AA 5 |INVISION DIV LIBOR+900 6/30/2020. .. 102/22/2019. | PaydOWN..........ovrveerrirnrrirnrririnens | e | 206,336,774 | .......6,336,774 | ....... 6,273,406 | ....... 6,291,223 ..6,336,774 06/30/2020.
46185) AA 6 |IHSFR2018-SFR1 A ABS SNR FLT 03/17/2037 .. | 03/29/2019. | Distribution e . 03/17/2037.
46611V AT 2 |JBSUSALUXSATL B 1L L+250 10/30/2022........... C | 03/29/2019. | Paydown.........ccvveeernerennrnerineeins | vrrersernerinserneninene | cvnrrnnens 10,152 | 010,152 | 09,767 | e 3,919 10/30/2022.
46611V AT 2 |JBSUSALUXSATL B 1L L+250 10/30/2022 03/31/2019. | RBC CAPITAL MARKETS 1,536,162 10/30/2022.
46616M AA 8 |HENDR 2010-3A A ABS 3.82 12/15/2048 .| 03/15/2019. | MBS Paydown 59,999 60,380 12/15/2048.
46616M AB 6 |HENDR 2010-3A B ABS 6.85 12/15/2050... .. | 03/15/2019. | MBS Paydown... 23,308 12/15/2050.
46616P AA 1 |HENDR 2011-1A A ABS 4.70 10/15/2056 . | 03/15/2019. | MBS Paydowi 97,133 10/15/2056.
46616Q AA 9 |HENDR 2011-2A A ABS 4.94 09/15/56 .| 03/15/2019. | MBS Paydown... 92,835 09/15/2056.
46616V AA 8 |HENDR 2012-1A A ABS 4.21 02/16/2065 .| 03/15/2019. | MBS Paydown... 75,585 02/16/2065.
46617A  AA 3 |HENDR 2012-3A A ABS SSNR 3.22 09/15/2065. .| 03/15/2019. | MBS Paydow 143,152 .144,602 09/15/2065.
46617F AA 2 |HENDR 2013-1A A ABS 3.22 03/15/2067 .. | 03/15/2019. | MBS Paydown... ...107,762 108,073 04/15/2067.
46617 AA 4 |HENDR 2013-2A A ABS 4.21 03/15/2062... .| 03/15/2019. | MBS Paydown... 95,900 95,923 03/15/2062.
46617L AA 9 |HENDR 2013-3A A ABS 4.08 07/15/41... .| 03/15/2019. | MBS Paydowi . 266,587 [ | e 13 L | 13 | | e 166,719 01/17/2073.
46617N  AS 6 |JFIN 2014-2A A1BR CLO SSNR 2.785 07/26. ..| 01/20/2019. | MBS Paydown... 1,208,960 1,208,960 . ..1,208,960 07/20/2026.
46617T AA 2 |HENDR 2014-1A A ABS SNR 3.96 03/15/2063.. .| 03/15/2019. | MBS Paydown... ...109,195 . 109,139 [ [ 2 s | s 2 | e | e 109,195 03/15/2063.
46618A AA 2 |HENDR 2014-2A A ABS 3.6101/17/2073 .. | 03/15/2019. | MBS Paydown... o] 205,526 | ..........205,526 ceenn 205,240 (2) ] 205,526 01/17/2073.
46618H AA 7 |HENDR 2014-3A A ABS SNR 3.50 06/15/2077......... .| 03/15/2019. | MBS PaYdOWN........coevvmrveerierirens | corerireennseisernenin | cevveinns 322,599 | .......... 322,599 | ..........322,846 | .......... 322,861 0 ol 322,599 06/15/2077. | 1FE............
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46618L AA 8 |HENDR 2015-1A A ABS SSNR 3.26 09/15/2072. .| 03/15/2019. | MBS Paydown... ...383,147 397 386,495 09/15/2072. | 1FE.
46619R AA 4 |HENDR 2015-2A A ABS SSNR 3.87 03/15/2058 .| 03/15/2019. | MBS Paydow 161,536 161,320 03/15/2058. | 1FE.
46619X AA 1 |HENDR 2015-3A A ABS SSNR 4.08 03/17/70........... .| 03/15/2019. | MBS Paydown... ...160,264 160,398 03/17/2070. | 1FE.
46620J AA 9 |HENDR 2017-1A A ABS SSNR 3.99 08/15/2062....... .| 03/15/2019. | MBS Paydown... 67,310 7 67,357 08/16/2060.
46620V AA 2 [HENDR 2017-2A A ABS SSNR 3.53 09/15/2072....... .. | 03/15/2019. | MBS Paydown... ...105,204 105,160 | e [ e () [ | e L [N R 105,204 09/15/2072.
466247 L6 8 | JPMMT 2006-A2 I1B1 MEZ SEQ CSTR 08/25/34....... .. | 03/25/2019. | MBS Paydown..........ccnvvenereerennes [ eovverireeineensennnnnns | eevrnennnen88,187 | i 84,137 | i 81,131 | i 81,714 | | v (1,745) | s | e (RIVZE:) | R I 64,137 08/25/2034.
466247 QP 1 | JPMMT 2005-A3 7CA1 SEQ SSNR FLT 06/25/35..... .| 03/25/2019. | MBS Paydown... 13 39,906 06/25/2035.
466247 RP 0 | JPMMT 2005-A4 2A1 SEQ CSTR 7/25/2035............. .| 03/25/2019. | MBS Paydown... (175) 46,613 07/25/2035.
466247 UG 6 | JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035...... .. | 02/25/2019. | Pass-Through LOSS.........cc.vveervens [ cernereneernerinnnnenins | cveveneerseninninenes | verereeersnd8,888 | iviiieiid7,820 [ oo [ v | e | e 0 48,087 08/25/2035.
466247 UG 6 | JPMMT 2005-A6 7A1 SEQ SNR FLT 08/25/2035...... .. | 03/25/2019. | MBS Paydown... (887) 78,060 08/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... .| 03/25/2019. | MBS Paydown... 23,207 12/25/2035.
46627M AD 9 |JPALT 2005-S1 1A4 SEQ SSNR 6.0 12/25/35........... .| 03/25/2019. | Pass-Through LOSS.........c.cueerrveene [ cornrrmneenerinneineins | eveveneerneninnninenes | cvrrereenena(8,388) | oviireenece 1,792 [ [ v | e | e (V1 ORI O 12/25/2035.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.... .| 03/25/2019. | MBS Paydown...........ccovvvereerenens | corereneenerienerrenins | veereenenni 28,729 | i 26,729 | 26,714 | e 19,750 [ .o | v 1,053 | oo [ s 1,053 | oo 03/25/2036.
46627M CU 9 |JPALT 2006-A1 2A1 SEQ SSNR CSTR 03/36.... .| 03/25/2019. | Pass-Through Loss. 0 03/25/2036.
46627M CY 1 |JPALT 2006-A1 3A1 SEQ SSNR CSTR 03/25/36...... .1 03/25/2019. [ MBS Paydown..........ccrevrvrirrermrinnins | cerrnnrvereniseirennniens | vernnes 769,758 | .......... 769,758 | .......... 655,353 | .......... 652,475 | .ocvevrivis | e 21,367 | .oovvriins | e 21,367 | .o 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36... .. | 03/25/2019. | MBS Paydown 48,6% | ........... 48,696 | ........... 45158 | .....ce.n. 35,754 | oo | e (828) (828) 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 NAS 5.75 3/25/36... ... | .. | 03/25/2019. | Pass-Through Loss. 574 0 . 03/25/2036.
46628K AC 4 |JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36.......... .. | 01/25/2019. | Pass-Through LOSS...........eeuureenees [ corvrrinerierineeinnnins | covrererierincenenens 0 0 05/25/2036.
46628K AC 4 |JPMMT 2006-A3 2A1 SEQ SNR 2.8202 05/36... .| 03/25/2019. | MBS Paydown... 32,293 28,404 27,657 286 05/25/2036.
46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... | .. | 03/25/2019. | MBS Paydown........ccccoeveerereveneees [ wovervmrrvenrererneiens | cvvverrnn 16,853 | 116,853 | cooeecnce 13,325 | e 12,580 895 06/25/2036.
46628L AB 4 | JPMMT 2006-A4 1A2 SEQ SSNR CSTR 6/36........... .. | 03/25/2019. | Pass-Through LOSS.........c.eeveeenees [ coverinerierineeinsiins | covreeriesencenenens 0 06/25/2036.
46628V AH 9 |JPALT 2006-S3 A5 SEQ SSNR STP 08/25/36.. .. 1 03/25/2019. | Pass-Through LOSS.............cevvemeees | covernrveirnnnirnnniinns | coveerrnnnriinnniiinnns | eenennnd 128,281 [ i [ | v | evvvnnnrinnennnd3 i [ A3 | s s .1 08/25/2036.
46629H AB 2 | JPMAC 2006-NC2 A1B SEQ FLT 07/25/2036.... .| 01/25/2019. | MBS Paydown 22,301 07/25/2036.
466308 AE 3 | JPALT 2008-R3 3A1 SEQ SSNR 1.8518 5/37RE....... .. | 03/26/2019. | MBS Paydown..........cconvevmeenererenes [ eovmerrneeirseirnnnnneins | evrnerned7,290 | e 57,290 | i 51,906 | oveer050,990 [ oo | vevveieenne(3,134) s | e (3,134) | oo 05/26/2037.
46630G AN 5 | JPMMT 2007-A14A2 SEQ SSNR CSTR 07/25/35.... | .. | 03/25/2019. | MBS Paydown... (108) [ oo | crvene 8,354 07/25/2035.
46630J AE 9 |JPMCC 2007-LDPX AM MEZ 5.464 01/15/2049........ .| 03/15/2019. | MBS Paydown..........cccnvvenevverernens [ cormerirmnesersnnnsnnns | ernenennn218,103 | 11000000.215,103 | 10 211,481 | 1 213,570 [ e | e 1,078 [ s | e 1,078 | oo | v 215,103 01/15/2049.
46630P AP 0 [JPMMT 2007-A2 3A1 SEQ SSNR CSTR 04/25/37.... | .. | 03/25/2019. | MBS Paydown... 16 [ o | e 2,510 04/25/2037.
46631IN DT 3 |JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37 .| 03/25/2019. | MBS Paydown... 502 6,387 08/25/2037.
46631N DT 3 | JPMMT 2007-S3 1A90 SEQ SSNR 7.00 8/25/37....... .| 03/25/2019. | Pass-Through Loss. (V1 ORI VOO .1 08/25/2037.
46632T AA 3 | JPMMT 2008-R2 1A1 SEQ SSNR CSTR 7/27/37....... .| 03/27/2019. | MBS Paydown... 396,196 07/27/2037.
46632Y AA 2 |JPMMT 2008-R3 1A1 SEQ CSTR 06/26/2036 . | 03/26/2019. | MBS Paydowi 149,994 06/26/2036.
46632Y AB 0 [JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36.... .. | 02/26/2019. | MBS Paydown... 0 397,875 06/26/2036.
46632Y AB 0 |JPMMT 2008-R3 1A2 MEZ CSTR 06/26/36.... .. | 03/26/2019. | Pass-Through Loss. 5,183 0 06/26/2036.
46632Y AC 8 |JPMMT 2008-R3 2A16 SEQ 6.25 08/26/37 Rl . | 03/26/2019. | MBS Paydown... 08/26/2037.
46632Y AD 6 |JPMMT 2008-R3 2A2 MEZ 6.25 08/26/37 RE.... .. | 03/26/2019. | Pass-Through Loss. 4,099 08/26/2037.
46633A AC 9 |JPMMT 2008-R4 2A1 SEQ SSNR CSTR 11/36 RE... | .. | 03/26/2019. | MBS Paydown... ...7,504 0 11/26/2036.
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE......... .1 03/26/2019. [ MBS Paydown...........ccoevvvrrermrrrnins | cerrvrrnerrennrreninninns | verneneen 102,270 | 1000000 102,270 | 100 10,330 [ oo | e | vviveins 102,270 | .oovvivne | v 102,270 | oo 04/26/2035. ..
46633M AM 1 | JPMRR 2009-6 2A2 Z MEZ CSTR 04/26/35RE......... .. | 03/26/2019. | Pass-Through LOSS.........c.vvereeenees | corverierirneernsrineins | coeveereseesnseineens | cevveseeieees 1,970 199 | i e [ e | e 0 [ coreeerrrereeis | e | e | e | e LU I 04/26/2035. | 1FM...........
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46633P AC JPMRR 2009-7 2A1 SEQ SSNR 6.0 2/27/2037. . 102/27/2019. 0 460 02/27/2037. | 1FM.
46633P AU 6 |JPMRR 2009-7 11A1 SEQ SSNR CSTR 09/36 RE.... | .. [ 03/27/2019. | MBS Paydown..........cccccrveernmeennerenns | cerermerneerneerneeanees | cervrerrnc 56,485 | 056,485 | oiivirr.54,498 | 055,342 | oo | i 400 | oo [ e 400 | oo | e 56,485 09/27/2036. | 1FM.
46634D AW 8 |JPMRR 2010-1 3A1 SEQ SSNR 6.00 4/26/37 . 1 02/26/2019. 0 239,963 04/26/2037. | 1FM.
46634D AX 6 |JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37 . [ 03/26/2019. [ MBS Paydown...........cccneerreenerenns | cervnernerineeseeinnens | verernernn280,873 | 1000000 280,873 | 00133217 | i 173,640 | o | e TABTT | s [ e TABTT | s | e 280,873 04/26/2037. | 1FM.
46634D AX 6 |JPMRR 2010-1 3A2 RR MEZ SSNR 6.00 4/37 .. 1 03/26/2019. [ Pass-Through LOSS..........covrverrnes | cerrvmrrererineirernninns | crvrenninernnnsienn | eovevenss 45,826 04/26/2037. | 1FM.
466358 AD 3 |JPMRR 2010-7 1A4 SEQ CSTR 03/26/2039 .| 03/26/2019. | MBS Paydown.. 414277 414,277 | ..........291,341 414,277 03/26/2039. | 1FM.
46635T CG 5 |JPMCC 2011-C3 A4 SEQ 4.7171 02/16/46 .| 03/15/2019. | MBS PaydOWN..........covrveriierienes [ coreeineirneiiineisenin | covereins 116,509 116,509 | ..ccooone. 113,942 116,509 02/15/2046. | 1FM.
46636V AC 0 |JPMCC 2011-C5 A3 SEQ 4.1712 08/15/2046 . 102/15/2019. [ MBS PaydOwN............cverevmirererins | cevvverierireeesneeiennns | veverneens 766,989 | .......... 766,989 | ......... 774,657 766,989 08/15/2046. | 1FM.
46637D AA 3 |JPMRR 2012-1 1A1 SEQ SSNR FLT 6/26/35 RE. . 103/26/2019. [ MBS PaydOwN............cvereerrrererins | cervrmeereeiseesseninnes | ceverneens 396,133 | .cooovve 396,133 | .......... 367,908 396,133 06/26/2035.
46645A AB 7 [JPMRR 2015-4 1A2 SEQ SSNR FLT 06/47 RE . 1 03/25/2019. | MBS PaydOWN.........ccvvurermrirernnins | crverrneieresinserensinns | corernees 301,148 | .......... 301,148 | .......... 275,927 301,148 06/26/2047.
472320 AA 8 | JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47. .| 03/25/2019. | MBS Paydown.. .167,072 167,072 ...152,979 167,072 06/25/2047.
472320 AA 8 |JMAC 2008-R1 A SEQ SSNR 11.125 06/25/47. .. | 03/25/2019. | Pass-Through Loss... 131,239 121,015 99,270 06/25/2047.
472321 AA 6 |JMAC 2008-R2 1A1 SEQ CSTR 10/25/2035 .. | 03/26/2019. | MBS PaydOWN..........cvemrrveirierirnens [ corerireesnreinernenins | coveveinne 139,467 | ..ccoveeee 139,467 139,467 10/25/2035.
472321 AC 2 |JMAC 2008-R2 2A1 SEQ CSTR 01/25/37... .. | 03/26/2019. | MBS PaYdOWN..........eevrrererrerinees [ coreeineirneriinesnenin | ceveneins 111,623 | v 111,623 111,623 01/25/2037.
472321  AG 3 |JMAC 2008-R2 1A3 MEZ CSTR 10/25/35... .1 03/26/2019. [ Pass-Through LOSS..........cocvverernees [ cervnrerernninninnnnnins | ervvrsvrennnnsnnne | cevnnreenen 2,584 | 100009,338 | e [ e | evrernnennnnnnena(8) [ covvvvnie | vvrveiiinecn(6) [ | e .110/25/2035.
472321 AH 1 |JMAC 2008-R2 2A3 SUB CSTR 01/25/37 .. | 02/26/2019. | Pass-Through Loss... 0 (1,665) .1 01/25/2037.
472321 AJ 7 |JMAC 2008-R2 3A1 SEQ CSTR 01/25/2039 .. 1 03/26/2019. | MBS Paydown.........cc.ovvvvermmrvennnees | cevevnnrvrennirnnnnnnns | eerereenn 313,474 | 313,474 | 1264798 | ... 301,461 | oo [ cevieeeenne(5,948) | i [ (5,948) | ..o | s 313,474 01/25/2039.
472321 AK 4 | JMAC 2008-R2 3A2 SUB CSTR 01/25/39.... .. | 03/26/2019. | Pass-Through Loss... 265 (5,591) 01/25/2039.
47232A  AA 6 |JMAC 2008-R3 1A1 SEQ CSTR 03/20/2036 .. | 03/20/2019. 2,508 233,710 03/20/2036.
47232A  AD 0 |JMAC 2008-R3 2A1 SEQ CSTR 06/25/2036.... .| 03/25/2019. | MBS Paydown..........cccveverrenervenns [ eovmrrverireeineennnens | cvverernnn03,224 | (o 63,224 .60,636 (453) 63,224 06/25/2036.
47232A  AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037.... .| 03/25/2019. | MBS Paydown..........ccceerrvnerneens [ eormerverineeeseennenns | crnerernen83,810 | i 63,810 12,529 | oo 19,981 | s | cveeeene(53,190) | s [ (63,190) [ voovvvrrrrrrirens | rerereeereenns 63,810 05/25/2037.
47232A  AH 1 |JMAC 2008-R3 3A2 MEZ CSTR 05/25/2037 .| 03/25/2019. | Pass-Through LOSS...........evuvrvenees [ romrinerineineinniinns | cevereerieeiesisnins | ceveninnns 41,166 8,085 0 (14) 05/25/2037.
47232A AN 8 |JMAC 2008-R3 1A4 SEQ CSTR 3/20/2036 .. | 03/20/2019. | Pass-Through Loss... 0 03/20/2036.
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE.. .1 03/21/2019. | MBS Paydown..........cccoveenerrerinens [ werverineiserinseinenns | cereenennn 277,489 | 10 277,489 | ... 229,569 | .........275,555 | .ovrovriiieis | ceererernnn31,293 | s | 31,293 ..277,489 06/21/2037.
47232C AH 7 |JMAC 2009-R1 4A2 MEZ CSTR 06/21/2037 RE .| 03/21/2019. | Pass-Through Loss... 0 (993) 06/21/2037.
47232D AG 7 |JMAC 2009-R5 2A2 SUB SSUP CSTR 09/26/36 . 103/26/2019. [ MBS Paydown...........cccnvvenevnererns | cervnerrrerersenssseinnens | crerernenend0,037 | 1iirrr.80,037 | oo 59,427 (119) 60,037 09/26/2036.
47232D AL 6 |JMAC 2009-R5 2A6 MEZ SSUP CSTR 9/26/36. .. 1 03/26/2019. [ Pass-Through LOSS..........cccourvevreen | cerrrrerererineirernninns | wvrenninernsneienes | covevenne 24,603 6,293 09/26/2036.
47232D AP 7 |JMAC 2009-R5 3A3 SUB SSUP CSTR 01/26/47 .. | 03/26/2019. | MBS Paydown..........cccreevrrenerinenes [ eovmerverireeeneennnins | cvverrnen84,529 | 184,529 | oo 72,077 01/26/2047.
47232D AR 3 |JMAC 2009-R5 3A5 SUB SSUP CSTR 1/26/47 .. | 03/26/2019. | Pass-Through Loss... 1,103 01/26/2047.
47232D AU 6 |JMAC 2009-R5 4A2 SUB SSUP CSTR 9/26/36 .. | 03/26/2019. | MBS PaydOWN..........cveurvienirierinens [ corerirrisnriinsinenins | covrneendd 420,627 | .........420,627 | .......... 395,611 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36. .| 01/26/2019. | Suspense Ledger Adjustment......... | c.ecevcenerernerneens | covverneens (18,673) | .. 09/26/2036.
47232D AV 4 |JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36 .. | 02/26/2019. | Pass-Through LOSS..........cocvererenes .109/26/2036.
47232D AV 4 |JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36... .| 03/26/2019. | Suspense Ledger Adjustment .| 09/26/2036.
47232D AV 4 |JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36 .. | 03/26/2019. | Book Value Adjustment................... .| 09/26/2036.
47232D AV 4 | JMAC 2009-R5 4A3 MEZ SSUP CSTR 9/26/36. .| 03/26/2019. | MBS Paydown..........cccvvverreenrrveins [ rovmrrverirereneennninns | cvrerernen36,631 | o 36,631 .16,599 09/26/2036.
47232D  AX 0 |JMAC 2009-R5 5A2 SUB SSUP CSTR 1/26/36 .. | 03/26/2019. | MBS Paydown..........ccceerrrenerinenes [ eovmernerinneisennnenns | crnenennen81,713 | i 61,713 .62,782 14 61,713 | .o 01/26/2036.
47232D BD 3 |JMAC 2009-R5 6A2 SUB SSUP CSTR 2/26/37, .. | 03/26/2019. | MBS Paydown.........cccvvevemmrrennenes | cereveneenmnninneninens | cevrreennn 90,442 | 1. 90,442 | e 90,442 | ........... 02/26/2037.
47232D BF 8 |JMAC 2009-R5 6A4 SUB SSUP CSTR 2/26/37... .. | 03/26/2019. | Pass-Through Los! .| 02/26/2037.
47232D BJ 0 |JMAC 2009-R5 7A2 SUB SSUP CSTR 9/26/36. . | 03/26/2019. 09/26/2036.
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47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36.. .. | 03/26/2019. | MBS Paydown .895 09/26/2036. | 1FM....
47232D BM 3 |JMAC 2009-R5 7A5 SUB SSUP CSTR 9/26/36.. . | 03/26/2019. | Pass-Through Loss 09/26/2036.
47232D BQ 4 |JMAC 2009-R5 8A2 SUB SSUP CSTR 7/26/37.. .| 03/26/2019. | MBS Paydown 07/26/2037.
47232D BT 8 |JMAC 2009-R5 8A5 SUB SSUP CSTR 7/26/37.. .. | 03/26/2019. | Pass-Through Loss. 07/26/2037.
47232D BY 7 |JMAC 2009-R5 9A4 SUB SSUP CSTR 6/26/37.. .. | 03/26/2019. | MBS Paydown .96,925 06/26/2037.
47232D BZ 4 |JMAC 2009-R5 9A5 MEZ SSUP CSTR 6/26/37......... .. | 03/26/2019. | Pass-Through Loss. 06/26/2037.
47232D CC 4 |JMAC 2009-R5 10A3 SUB SSUP CSTR 2/26/47....... | .. | 03/26/2019. | MBS Paydown... ...362,492 02/26/2047.
47232D CH 3 |JMAC 2009-R5 11A2 SUB SSUP CSTR 5/21/36....... | .. | 03/21/2019. | MBS Paydown... 05/21/2036.
47232D CQ 3 |JMAC 2009-R5 12A3 SUB SSUP CSTR 12/26/36..... .. | 02/26/2019. | MBS Paydown...........ccoveeeervrerenees 12/26/2036.
47232D CT 7 |JMAC 2009-R5 12A6 MEZ SSUP CSTR 12/26/36..... .. | 03/26/2019. | Pass-Through Loss. . .| 12/26/2036.
47232D CW 0 |JMAC 2009-R5 13A3 SUB SSUP CSTR 4/26/47....... .| 01/26/2019. | MBS Paydown .15,968 15,968 | ........... 14,007 | .ooovvrennee 15,946 . 22 15,968 04/26/2047.
47232D CX 8 |JMAC 2009-R5 13A4 SUB SSUP CSTR 4/26/47....... .| 03/26/2019. | MBS PaydOown..........cooeerreeneiincies [ rormeineiieeiseinsninns | cvveeeieees 20,815 | coovvenne. 20,815 | oo 9,883 | oo 8,878 | oo | e 11,697 | oo [ e 11,697 | eveeciieein | e 20,815 04/26/2047.
47232D CY 6 |JMAC 2009-R5 13A5 MEZ SSUP CSTR 4/26/47....... .. | 03/26/2019. | Pass-Through Loss. 8,199 0 04/26/2047.
47232D CZ 3 |JMAC 2009-R5 14A1 SEQ SSNR CSTR 6/26/37....... .| 03/26/2019. | MBS Paydown..........cccveermrenerrnenes [ rovmrrnenieeiseisnnnns | cvvererne 54,988 | .ei.54,988 | oo 53,913 | v 53,736 | .oververrenes | cerineiieii (101) (101) . 06/26/2037.
47232D DB 5 |JMAC 2009-R5 14A3 MEZ SSUP CSTR 6/26/37....... .1 03/26/2019. [ Pass-Through LOSS.........cvcrvverernees | cervnrerennrinsinninenins | ervvnrseirensnisneenns | soneenensnnsnense(79) [ ovinrverinnscienins e | vevennninnns | e | seesenenes 0 [ oo | e [ [ | e (V1 06/26/2037.
47232D DE 9 |JMAC 2009-R5 15A3 SUB SSUP CSTR 8/26/37....... | .. | 03/26/2019. | MBS Paydown 08/26/2037.
47232D DF 6 |JMAC 2009-R5 15A4 MEZ SSUP CSTR 8/26/37....... | .. | 02/26/2019. | Pass-Through Loss. ....(28,204) 08/26/2037.
47232D DG 4 |JMAC 2009-R5 16A1 SEQ SSNR CSTR 8/26/37....... .. | 03/26/2019. | MBS Paydown...........ccccceveererererens 08/26/2037.
47232D DN 9 |JMAC 2009-R5 16A5 MEZ SSUP CSTR 8/37 .| 03/26/2019. | Pass-Through Loss. 08/26/2037.
47232D DR 0 |JMAC 2009-R5 17A3 SUB SSUP CSTR 9/26/35 .. | 03/26/2019. | MBS Paydown 09/26/2035.
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35....... .. | 03/26/2019. | MBS Paydown...........cccceueuererererens 09/26/2035.
47232D DS 8 |JMAC 2009-R5 17A4 MEZ SSUP CSTR 9/26/35....... | .. | 03/26/2019. | Pass-Through Loss. 09/26/2035.
47232D DZ 2 |JMAC 2009-R5 18A5 SUB SSUP CSTR 4/26/37....... | .. | 03/26/2019. | MBS Paydown...........ccoouveerermrenens | covrvrinmrinnernernenens | e 354,163 | 1...0.354,163 | ..oooud 94,415 .354,163 04/26/2037.
47232D EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37............ .| 03/26/2019. | MBS Paydown..........cconvevnrernerenees [ eermerreeineinernnnins | ceervernerennni 286 | o286 | o 69 04/26/2037.
47232D EA 6 |JMAC 2009-R5 18A6 MEZ SSUP CSTR 4/37 .. | 03/26/2019. | Pass-Through Loss. 04/26/2037.
47232D EH 1 |JMAC 2009-R5 20A2 SUB SSUP CSTR 2/26/37 .. | 03/26/2019. | MBS Paydown..........cccoveernrvnerrneens [ eovmernerirneerseessnnns | vreenn 117,676 | it 117,576 | e 98,739 117,576 02/26/2037.
47232D EL 2 |JMAC 2009-R5 20A5 MEZ SSUP CSTR 2/26/37....... | .. | 03/26/2019. | Pass-Through LOSS.........cccccvvvvveinns [ ovrnerverniirerinincns | veverveivensneninns [ eoverinnenennn(296) | covviviviinniecnsB7 | i [ [ v [ovvveneines | eovennneenens0 | e | e 239 02/26/2037.
47232D EQ 1 |JMAC 2009-R5 21A2 SUB SSUP CSTR 5/26/37 . | 03/26/2019. | MBS Paydown 522,738 522,738 05/26/2037.
47232D EW 8 |JMAC 2009-R5 22A3 SUB SSUP 5.9956 8/37.... .| 02/26/2019. | MBS Paydown... 63,803 08/26/2037.
47232D EX 6 |JMAC 2009-R5 22A4 SUB SSUP CSTR 8/26/37....... | .. | 03/26/2019. | MBS Paydown... 85,214 08/26/2037.
47232D EY 4 |JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37. . | 03/26/2019. | MBS Paydown... 20 14 16 20 08/26/2037.
47232D EY 4 |JMAC 2009-R5 22A5 MEZ SSUP CSTR 8/26/37....... | .. | 03/26/2019. | Pass-Through LOSS..........ccccvvrvernes [ covrrverrninercininnns | vererveisissieinns | e 16,918 | i 11,945 N [POURTRORNOT IV 3,228 08/26/2037.
47232D FD 9 |JMAC 2009-R5 23A3 SUB SSUP CSTR 11/26/36..... .. | 03/26/2019. | MBS Paydown..........ccovvenerirerinens [ coveriveenernnninerns | cereennnn251,805 | ........251,805 | ... 141,748 | ..o 197,836 | oo [ e (27,088) [ o | s (27,088) | ..o | v 251,805 11/26/2036.
47232D FE 7 |JMAC 2009-R5 23A4 MEZ SSUP CSTR 11/26/36..... | .. | 03/26/2019. | Pass-Through Loss. 1,839 487 8 (1,337) .| 11/26/2036.
47232D FJ 6 |JMAC 2009-R5 24A4 SUB SSUP CSTR 12/26/36..... .. | 03/26/2019. | MBS Paydown..........cccveverrenerivenns [ wovmrvrerireninninenins | cvivernn08,942 | e..68,942 | Lo 68,942 | ..ooooue 45,598 | ..o | cvrriineneee 1,600 [ | i 1,600 | oo | e 68,942 12/26/2036.
47232D FM 9 |JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | .. | 01/26/2019. | MBS Paydown 2559 | s 109 | oo 559 (V10 O 559 .2 | 06/26/2037.
47232D FM 9 | JMAC 2009-R5 19A6 MEZ SSUP CSTR 6/26/37....... | .. | 02/26/2019. | Pass-Through Loss ....98 19 0 [ o | e 98 .| 06/26/2037. ..
47232Q AA 1 |JMAC 2009-R2 1A SEQ CSTR 11-37 RE.......cccc0nuc.. .. | 03/26/2019. | MBS Paydown...........ccovvereveerenens | coverirveenenisnerinenins | cereernn.850,878 | oo, 850,878 | .......... 828,185 | .......... TT4,691 | oo | v 18,179 | oo | v 18,179 | oo | e 850,878 11/26/2037. | 1FM...........
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47232T AB 3 |JMAC 2009-R3 1A2 MEZ FLT 12/26/2035 RE... .| 03/26/2019. | MBS Paydown... 24,875 25,932 (15,676) | ... (15,676) 28,428 12/26/2035. | 1FM....
47232V AA 0 |JMAC 2009-R4 1A1 SEQ SSNR 6.00 02/26/37. .. | 03/26/2019. | MBS Paydow 02/26/2037.
47232V AD 4 |JMAC 2009-R4 1A4 SUB SSUP 6.00 02/26/37... .. | 03/26/2019. | Pass-Through Loss. 02/26/2037.
47232V AF 9 |JMAC 2009-R4 2A1 SEQ SSNR 5.75 02/26/37.. .. | 03/26/2019. | MBS Paydown 02/26/2037.
47232V Al 1 |JMAC 2009-R4 2A4 SUB SSUP 5.75 02/26/37... .. | 03/26/2019. | Pass-Through Loss. 02/26/2037.
47232V AL 6 |JMAC 2009-R4 3A1 SEQ SSNR 6.25 07/26/37......... .. | 03/26/2019. | MBS Paydown...........ccccevuerererenens 07/26/2037.
47232V AP 7 |JMAC 2009-R4 3A4 SUB SSUP 6.25 07/26/37... .| 03/26/2019. | Pass-Through Loss. 07/26/2037.
47232V AR 3 |JMAC 2009-R4 4A1 SEQ SSNR 6.00 09/26/36.. .. | 03/26/2019. | MBS Paydown 09/26/2036.
47232V AS 1 |JMAC 2009-R4 4A2 SUB SSUP 6.00 09/26/36.......... .. | 03/26/2019. | MBS Paydown...........ccveeeervrererees 09/26/2036.
47232V AU 6 |JMAC 2009-R4 4A4 SUB SSUP 6.00 09/26/36... .. | 03/26/2019. | Pass-Through Loss. 11,015 09/26/2036.
47232V AX 0 |JMAC 2009-R4 5A2 SUB SSUP CSTR 09/26/35 .. | 03/26/2019. | MBS Paydown L3313 | 46,018 | ............ 75,814 09/26/2035.
47232V AZ 5 |JMAC 2009-R4 5A4 SUB SSUP CSTR 09/26/35....... .. | 03/26/2019. | Pass-Through LOSS..............cccvereres | coveemmeeinneiiiniiinens | oveevineneineniinens | cevieeneionns 7,054 4,224 09/26/2035.
47232V BB 7 |JMAC 2009-R4 6A1 SEQ SSNR FLT 09/26/35... .| 03/26/2019. | MBS Paydown... 09/26/2035.
47232V BC 5 |JMAC 2009-R4 6A2 SUB SSUP FLT 09/26/35.......... | .. | 03/26/2019. | MBS Paydown... . 09/26/2035.
47232V BE 1 [JMAC 2009-R4 6A4 SUB SSUP FLT 09/26/35.......... .1 03/26/2019. [ Pass-TArough LOSS..........couvvvererenees [ corvrvermnneinnneirenns | coveinsesniiennnens | oevveesenines 7,352 T22 | oo | e [ e | e 0 [ oo | e [ [ | e (V1 09/26/2035.
47232V BN 1 |JMAC 2009-R4 8A2 SUB SSUP 5.50 11/26/36... .. | 03/26/2019. | MBS Paydown..........cccneervevnerineens [ eovmernerireriseesnninns | cvrerernen 38,296 | vivrerre. 38,296 | covovvenec 38,296 11/26/2036.
47232V BQ 4 |JMAC 2009-R4 8A4 MEZ SSUP 5.50 11/26/36.. .. | 03/26/2019. | Pass-Through Loss. 1,326 11/26/2036.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... .| 03/26/2019. | MBS Paydown..........cccveerrrenernenns [ eovmernerireceneennnions | cvrerrnen80,390 | 11verrr0r.60,390 | covovcnee 14,626 11/26/2037.
47232V BY 7 |JMAC 2009-R4 9A6 MEZ SSUP CSTR 11/26/37....... | .. | 03/26/2019. | Pass-Through Loss 19 11/26/2037.
47232V CB 6 |JMAC 2009-R4 10A3 SUB SSUP 6.00 07/26/36 .| 03/26/2019. | MBS Paydown..........ccovevevrenervenns [ rvmrrverirerinnennnions | cvvvernnen 17,000 | i 17,000 | v 17,000 | .oooocrennee 16,928 L0)] .. (0) 07/26/2036.
47232V CD 2 |JMAC 2009-R4 10A5 SUB SSUP 6.00 07/26/36........ .. | 03/26/2019. | Pass-Through LOSS.........cceveerveeees [ cormerierirneesnerineins | sveverereseesnseineins | cevvineeeenes 3,303 2,552 | covoereeeenineens | cerrerenns | e [(0) ] ST R ({0 O DO 07/26/2036.
47232V CG 5 |JMAC 2009-R4 11A2 SUB SSUP 5.8368 04/37 .| 03/26/2019. | MBS Paydown... (41) 35,587 04/26/2037.
47232V CM 2 |JMAC 2009-R4 12A1 SEQ SSNR 5.50 11/26/35....... | .. | 03/26/2019. | MBS Paydown... 19 70,283 . 11/26/2035.
47232V CP 5 |JMAC 2009-R4 12A3 MEZ SSUP 5.50 11/26/35........ .. | 03/26/2019. | Pass-Through LOSS.........cceevrrenees [ romrernermneineisnnninns | cerenersiesissesnenins | ceveeesees 20,228 | v 13480 | v [ v [ e ([0 I I (4] IS O (12,086) | ..vvvevers | wernee 12,086 | ......... 12,086 | ..oovvreircrinnns 11/26/2035.
47232V CR 1 |JMAC 2009-R4 13A2 SUB SSUP 5.85 05/26/36 .| 03/26/2019. | MBS Paydown..........cccovvvevrenervenns [ rvvmrrrerireninnenenions | cvvvereenen 17,229 | 017,229 | e 15,122 | v 16,493 )| ... (2,599) 17,229 05/26/2036.
47232V CU 4 |JMAC 2009-R4 13A5 MEZ SSUP 5.85 05/26/36........ | .. | 02/26/2019. | Pass-Through Loss ) 05/26/2036.
47232V DB 5 [JMAC 2009-R4 14A5 MEZ SSUP 6.50 11/26/36. .. | 03/26/2019. | Pass-Through Loss. ) 11/26/2036.
47232V DC 3 |JMAC 2009-R4 15A1 SEQ SSNR 5.25 09/26/35 .| 03/26/2019. | MBS Paydown... ) 09/26/2035.
47232V DE 9 |JMAC 2009-R4 15A3 MEZ SSUP 5.25 09/26/35. .| 03/26/2019. | Pass-Through Loss. )| 09/26/2035.
47232V DM 1 |JMAC 2009-R4 16A5 MEZ SSUP 6.00 04/26/36........ | .. | 03/26/2019. | Pass-Through Loss )| 04/26/2036.
47232V DP 4 |JMAC 2009-R4 17A2 SUB SSUP 5.75 02/26/36. . | 03/26/2019. | MBS Paydown... 02/26/2036.
47232V DQ 2 |JMAC 2009-R4 17A3 MEZ SSUP 5.75 02/26/36........ | .. | 03/26/2019. | Pass-Through Loss 02/26/2036.
47232V DR 0 |JMAC 2009-R4 18A1 SEQ SSNR 6.00 04/26/36....... | .. | 03/26/2019. | MBS Paydown 04/26/2036.
47232V DU 3 |JMAC 2009-R4 18A4 SUB SSUP 6.00 04/26/36. . | 03/26/2019. | Pass-Through Loss .| 04/26/2036.
47232V DX 7 |JMAC 2009-R4 19A2 SUB SSUP 6.00 07/26/36. .. | 03/26/2019. | MBS Paydown 07/26/2036.
47232V DY 5 |JMAC 2009-R4 19A3 MEZ SSUP 6.00 07/26/36........ .| 03/26/2019. | Pass-Through Loss. 07/26/2036.
47232V DZ 2 |JMAC 2009-R4 20A1 SEQ SSNR 6.00 03/26/36....... . | 03/26/2019. | MBS Paydown . 03/26/2036. ..
47232V EB 4 |JMAC 2009-R4 20A3 MEZ SSUP 6.00 03/26/36........ .. | 03/26/2019. | Pass-Through LOSS.........cc.uvveereees | corerirneernerinerinenins | cveverneensssissisnenes | oneerenes (20,808) A215 | e | e | e | (V1 ORI ISR [(0) ] [T I (V1 IS LU I 03/26/2036. | 1FM...........
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47232V ED JMAC 2009-R4 21A2 SUB SSUP 6.00 03/26/37 .. | 03/26/2019. | MBS Paydown 22,849 22,593 11 03/26/2037. | 1FM....
47232V EH 1 |JMAC 2009-R4 21A6 MEZ SSUP 6.00 03/26/37. . | 03/26/2019. | Pass-Through Loss 9,517 .| 03/26/2037.
47232V EK 4 |JMAC 2009-R4 22A2 SUB SSUP 5.75 04/26/37 .| 03/26/2019. | MBS Paydown 04/26/2037.
47232V EN 8 |JMAC 2009-R4 22A5 SUB SSUP 5.75 04/26/37. .. | 03/26/2019. | Pass-Through Loss. 04/26/2037.
47232V EU 2 |JMAC 2009-R4 23A5 SUB SSUP 5.75 1/26/36... .. | 03/26/2019. | MBS Paydown 01/26/2036.
47232V EV 0 |JMAC 2009-R4 23A6 MEZ SSUP 5.75 1/26/36.......... .. | 03/26/2019. | Pass-Through LOSS.........c.ueevreeees [ wrmerinerineennnnnninns | ceervernereneensnens | eevvnenenen 11,213 | 18,323 | s [ v 81 | o e (1,953) | o | e 1,953 | oo 1,953 | s 01/26/2036.
47232V EY 4 |JMAC 2009-R4 24A3 SUB SSUP 5.50 2/26/36... .| 03/26/2019. | MBS Paydown 8 02/26/2036.
47232V FA 5 |JMAC 2009-R4 24A5 SUB SSUP 5.50 02/26/36. .. | 03/26/2019. | Pass-Through LOSS.........c.vvunrverees [ corverierenernnrinenins | cverrereneeseninnne | cerirererni25,924 | 025,924 | i v [ evvveriniinenn88 [ | v 88 | .o 02/26/2036.
47232V FE 7 |JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.......... .. | 03/26/2019. | MBS Paydown..........cccneevreenerirenes [ eormernerineernernnninns | ververrnenn 3,957 | 3,957 | 03,838 | 003,390 [ (466) 01/26/2036.
47232V FE 7 [JMAC 2009-R4 25A3 MEZ SSUP 5.25 1/26/36.. .. | 03/26/2019. | Pass-Through Loss. 0 01/26/2036.
47232V FH 0 |JMAC 2009-R4 26A3 SUB SSUP 5.75 01/26/36. .. | 03/26/2019. | MBS Paydown..........cccnvvereenerernens [ comeererineessninnnins | e85, 141 | 45,141 | 45141 | 145,027 [ [ v 120 [ | s 120 | oo 01/26/2036.
47232V FJ 6 |JMAC 2009-R4 26A4 MEZ SSUP 5.75 1/26/36.......... .. | 03/26/2019. | Pass-Through LOss...........cccccueieens [ covrerierinnicnnicnnins | o | cevveenenrn8,450 | 008,362 [ s [ | v [ | e 2 | 01/26/2036.
47232V FP 2 |JMAC 2009-R4 28A1SEQ SSNR 5.95 11/26/36 .| 03/26/2019. | MBS Paydown... (570) 11/26/2036.
47232V FV 9 |JMAC 2009-R4 29A2 SUB SSUP 2.0833 01/47 .. | 03/26/2019. | MBS Paydown..........ccooveenerererernces [ coverrneinerinsennenns | ceereenees 1,356 | i 47,356 | 36,442 | 136,750 | oo | crreeeennn(13,589) | covnicins | v [QRRES) | —— 01/26/2047.
47232V FX 5 [JMAC 2009-R4 30A2 SUB SSUP CSTR 07/37.......... .. 1 03/26/2019. | MBS Paydown..........cccrevrvvvenernnerenns | corvrirerrnrnnersnnnnens | cvvennrnee89,239 | 045,239 | 145,239 | 182,788 | s | e (6,458) | v [ v ((C1) 07/26/2037.
47232V GA 4 |JMAC 2009-R4 30A5 MEZ SSUP CSTR 07/37... .. | 03/26/2019. | Pass-Through Loss. 0 07/26/2037.
47232V GF 3 |JMAC 2009-R4 31A5 SUB SSUP 5.75 2/26/36... .. | 03/26/2019. | MBS Paydown (2,121) 02/26/2036.
47232V GG 1 |JMAC 2009-R4 31A6 MEZ SSUP 5.75 2/26/36.......... .. | 03/26/2019. | Pass-Through Loss. 02/26/2036.
47232V GJ 5 |JMAC 2009-R4 32A2 SUB SSUP 6.50 3/26/36... .| 01/26/2019. | MBS Paydown 03/26/2036.
47232V GM 8 |JMAC 2009-R4 32A5 SUB SSUP 6.50 03/26/36. .. | 03/26/2019. | Pass-Through Loss. X 03/26/2036.
47232V GR 7 |JMAC 2009-R4 29A3 MEZ SSUP 2.0833 01/47......... .. | 03/26/2019. | Pass-Through LOSS.........c.cveueeveees [ correrineernerinninnnins | cvevermeeneennsnnnnenes | oevernereneee3, 199 | 383 [ [ | v T [ | e LI T 01/26/2047.
47233D AA 9 |JMAC 2009-R11 1A1 SEQ SSNR 6.00 9/26/36.. .| 03/26/2019. | MBS Paydown... 09/26/2036.
47760Q 1 | JIMMY 2017-1A A2l ABS SNR 3.61 07/30/47 .| 01/30/2019. | MBS Paydown... 07/30/2047.
47760Q AB 9 |JIMMY 2017-1A A2l ABS SNR 4.846 07/47.............. .| 01/30/2019. | MBS Paydown 07/30/2047.
48244X AA 0 |KDAC 2017-1A A ABS SSNR 4.212 12/15/2042 .| 03/15/2019. | MBS Paydown... 12/15/2042.
49255P AA 1 |KSTRL 2018-1A A ABS SSNR 4.25 12/15/2038 .| 03/15/2019. | MBS Paydown... 12/15/2038.
493268 AY 2 |KSLT 2000-B A2 ABS FLT 07/25/29 .. | 01/25/2019. 19,743 07/25/2029.
49918# 2 | KNOPP BIOSCIENCES LLC 5.00 04/01/2019 .. | 02/14/2019. 5,344,400 04/01/2019.
50543L AA 0 |LAFL 2016-1A A1 ABS SSNR 4.3 01/15/2042.... .| 03/15/2019. . ...215,476 01/15/2042.
52107Q AF 2 |LAZARD GROUP LLC 4.25 11/14/2020.. .| 03/12/2019. 3,249,275 3,256,818 11/14/2020.
52518R BE 5 |LSSC 2002-GE1 A SEQ CSTR 7/26/24.. .. | 03/26/2019. ...2,255 ...1,665 07/26/2024.
52520M  AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035, .. | 02/25/2019. | Pass-Through Loss. .| 11/25/2035.
52520M AE 3 |LMT 2005-1 2A2 SEQ SSNR 5.50 11/25/2035, .| 03/25/2019. | MBS Paydown..........ccvvvenerierenens [ cerverineernerinseinerins | cerernnn 138,356 | ... 138,356 | .......... 129,990 | ..ocvvenee 115,633 11/25/2035.
52520M  CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035... .. | 02/25/2019. | Pass-Through Loss. 1,355 .| 12/25/2035.
52520M CE 1 |LMT 2005-2 3A7 SEQ 5.50 12/25/2035... ... | .. | 03/25/2019. | MBS Paydown 12/25/2035.
525221 EM 5 |LXS 2005-7N 1A1A SEQ SSNR FLT 12/25/2035....... .| 03/25/2019. | MBS Paydown... 12/25/2035.
525221 GM 3 |LXS 2005-9N 1A1 SEQ SSNR FLT 02/25/2036......... .| 03/25/2019. | MBS Paydown... 02/25/2036. ..
52523M AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036............ .. | 03/25/2019. | MBS Paydown...........cccvvvuererererens 10/25/2036. | 1FM...........
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52523M AD 2 |LXS 2006-15 A4 SEQ SSNR FLT 10/25/2036. .. | 03/25/2019. | Pass-Through Loss. 0 .| 10/25/2036. | 1FM....
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037.. . | 02/25/2019. | MBS Paydown... ...4,956 ...(4,167) .(4,167) 01/25/2037.
525241 AL 9 |LXS 2007-1 WF1 SEQ 7.00 01/25/2037.. .. | 03/25/2019. | Pass-Through Loss. ..(3,552)] ... .(3,552) ... | 01/25/2037.
525248 AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.... .1 03/25/2019. | MBS Paydown..........cccveernrenerreees [ eovmernerirneeneessninns | cvvrererne8,560 | civiirrr.58,560 | covovcenee 16,118 | oo 10,405 | ..o [ v 35,309 35,309 ... | 05/25/2037.
525248 AC 4 |LXS 2007-5H 1APO PO 0.0 5/25/2037.... .. | 03/25/2019. | Pass-Through Loss. 6,736 . .| 05/25/2037.
526602 AA 5 |LEONARD WOOD FAM 5.124 07-15-20.........ccoccone.. . 101/15/2019. | Sinking Fund Redemption............... | ceeveeeeeeeeceneennnns | vevereens 176,577 | e 76,577 | e 176,577 | oo 176,577 B [T 176,577 | oo | e | cerverienieens (U I 07/15/2020.
53079E AW 4 |LIBERTY MUTUAL 4.95 05/01/2022... .| 01/28/2019. | EXChanged..........cccvvvernvrenneineinnnes [ eveeiveennirseisnnnns | 0002.5,251,650 | .......5,000,000 | ...... 4,984,450 | ....... 4,993,935 ..4,994,061 257,589 | ...... 257,589 | ....... 59,813 | 05/01/2022.
53079E BE 3 |LIBERTY MUTUAL 4.25 06/15/2023... .| 01/28/2019. | Exchanged.... v e | 00...8,847,168 | .......8,574,000 | ....... 8,540,075 | ....... 8,557,056 . 289,851 | ....... 289,851 | ....... 22,055 |06/15/2023.
542514 EV 2 |LBMLT 2004-1 M2 MEZ FLT 02/25/2034................... . [02/25/2019. | MBS Paydown...........cecneerereneenns | vervrmermernenenseennens | covvrnereenn D479 | i 5,479 | i 5,361 | covverens 5,360 N BATY | i | v | e (U I 21 | 02/25/2034.
54303P AQ 8 |LONGF 2013-1A ARR CLO SSNR FLT 04/15/29....... .. | 03/22/2019. | MORGAN STANLEY. 6,281,730 6,300,000 6,298,911 | .ooevvvriins | cvereirieenen218 | [ erieennn218 | | 0000006,299,126 | i | i (17,396) | el (17,396) | e 77,782 | 04/15/2029.
543190 AA 0 |LTRAN 2015-1A A1 ABS SNR 2.98 01/15/2045........ .| 03/15/2019. | MBS Paydown . rerenen.831,042 vernen.810,597 | ..........615,316 631,042 | ..covovens [ v [0 | 3,119 | 01/15/2045.
55265K 7C 7 |MASTR 2004-1 B1 MEZ FLT 02/25/2034.................. . 103/25/2019. [ MBS Paydown............cccreerirerirns | cevernerineerneeinseinnns | vevirieeens 62,205 | ............62,205 | ............ 61,213 | oo 61,239 62,205 | ..ocvvere | e [ e (U IO 560 |02/25/2034.
55274Q AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36. .. | 02/25/2019. | Pass-Through Loss. 06/25/2036.
55274Q AK 1 |MASTR 2006-2 1A10 SEQ SSNR FLT 06/25/36. .| 03/25/2019. | MBS Paydown rereerennnD2,909 | 152,900 | i 49,871 | oo 44,635 . 06/25/2036.
552817 AA 8 |MCA 2017-1 A ABS SNR FLT 08/15/2028................. . 1 02/15/2019. | MBS PaydOWN........vvvrvrerrieernrine [ coeeseinersnsssesennnes | crnnene 1,199,192 | .....1,199,192 | ....... 1,199,192 | ....... 1,199,407 | v [ vvvriviiennnn22 [ |22 [ | v 1,199,192 08/15/2028.
55281T AB 6 |MCA 2017-1 B ABS MEZ FLT 08/15/2028. .| 02/15/2019. | MBS Paydown... ...533,036 533,036 533,036 533,036 08/15/2028.
55312H AA 7 |MMCAP 17A A1 CDO SSNR FLT 12/01/35.... .. | 03/01/2019. | MBS Paydown... 16,271 | v 16,271 | 15,483 | ...cccceeee. 15,563 16,271 12/01/2035.
55312T AF 0 |MLCFC 2007-6 AM MEZ 5.526 03/12/2051............... . 103/12/2019. [ MBS Paydown............vereveirererins | cevverierieeerneeiennns | veverneens 560,610 | ..........560,610 | .......... 565,340 | .......... 560,610 560,610 03/12/2051.
559080 AE 6 |MAGELLAN MIDSTREAM 6.55 07/15/19.................. . 102/11/2019. 2,030,073 | .......2,000,000 | ....... 1,993,060 | ....... 1,999,511 [ v [ 89 [ | 89 [ | e 2,000,000 07/15/2019.
56577A AJ 1 |MCLO 2014-7A A1R CLO SSNR FLT 10/28/2025..... .| 03/07/2019. | CANTOR FITZGERALD & CO.. 17,482,500 | .....17,500,000 | ..... 17,500,000 | ..... 17,497,813 | oo [ evverinenieee(B72) [ | eveeeeeen(B72) [ i | e 17,497 441 (14,941) | .......(14,941) | .....252,788 | 10/28/2025.
571748 BG 6 |MARSH & MCLENNAN 4.375 03/15/2029................. . [01/09/2019. | GOLDMAN SACHS........ccrvverrrriens | cvevrerirneerneeisernens | ovvvens 5,017,650 | .......5,000,000 | ...... 4,998,250 | ovvuverrereniininns | eevveeriennes | verieeeennsenenis | cervnenenen |0 | s | e 4,998,250 | ..ocvvers | cerinne 19,400 | ......... 19,400 | ..ooovvrrcrinnes 03/15/2029.
576431  AJ 9 |MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36 .. | 03/25/2019. | MBS Paydown 15,851 | ..o 15,851 | e 12,666 | ............ 10,363 15,851 11/25/2036.
576431 AJ 9 |MARM 2007-1 2A1 SEQ SSNR CSTR 11/25/36 . | 03/25/2019. | Pass-Through Loss 1,033 (V1 [OOROORTN PPN .| 11/25/2036.
576433 C5 3 |MARM 2005-6 5A2 PT SNR FLT 07/25/2035............. ] .. 02/25/2019. | Pass-Through LOSS........c.cevrrenees [ romeernerierineiinsiinns | cevveerieseneeneeens Y28 USRI IRSTORTIURRURTEN DUUPPUTIRPRRTRTONE IR 0 (120) 07/25/2035.
576433 C5 3 |MARM 2005-6 5A2 PT SNR FLT 07/25/2035............. ] .. 03/25/2019. | MBS Paydown... 151,131 v 15,221 .180,049 07/25/2035.
576433 D5 2 |MARM 2005-7 3A1 PT SSNR FLT 09/25/2035... .| 03/25/2019. | MBS Paydown... L1131 (1,419) 09/25/2035.
576433 D5 2 |MARM 2005-7 3A1 PT SSNR FLT 09/25/2035... .. | 03/25/2019. | Pass-Through Loss. 0 09/25/2035.
576433 GM 2 |MARM 2003-6 6A1 SEQ SNR FLT 12/25/203; . | 03/25/2019. | MBS Paydown (1,222) . 12/25/2033.
576433 HM 1 |MARM 2003-7 4A1 PT SNR FLT 01/25/2034 .| 03/25/2019. | MBS Paydown... .(1,350) 01/25/2034.
576433 QD 1 |MARM 2004-7 5A1 PT SSNR FLT 07/25/2034... .| 03/25/2019. | MBS Paydown... 117,769 07/25/2034.
576433 XA 9 |MARM 2005-1 3A1 PT SNR FLT 02/25/2035.. . | 03/25/2019. | MBS Paydowi .7,085 02/25/2035.
576434 J7 0 |MALT 2005-2 4A3 SEQ FLT 03/25/2035, .. | 03/25/2019. | MBS Paydown... .148,953 03/25/2035.
576434 W5 9 | MALT 2005-6 3A1 SEQ SSNR 5.5 11/25/2020... .| 03/25/2019. | MBS Paydown... 50,927 11/25/2020.
57643L LC 8 |MABS 2005-AB1 A4 SEQ SNR 5.648 11/2035 .. | 03/25/2019. | MBS Paydow 538,224 11/25/2035.
57643M LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36.... .| 03/25/2019. | MBS Paydown..........cccoveveevrrncrerenes [ wevverrerinninriennnns | cvrereenen. 84,480 | 184,480 | 082,708 | oo 74512 | [ eeieieeene(3,902) [ s | ereend(3,902) [ v | e 84,480 | o | i | v | s 701 | 05/25/2036.
57643M LZ 5 |MASTR 2006-1 1A3 PAC SSNR 5.75 5/25/36........... . | 03/25/2019. | Pass-Through Loss 2 0 05/25/2036.
576457 AA 5 |MARM 2007-HF2 A1 SEQ SNR FLT 09/25/2037....... . 1 03/25/2019. | MBS Paydown.........ccovvrevvereerernne [ wvverernnienirsnnerinnes | voveennnn 704,394 | 11 704,394 | il 617,835 | .......... 661,379 | .covvvvieree | e 3,538 | .o [ e 3,538 | oo .704,394 LU I 2,107 | 09/25/2037.
59020U V7 7 |MLMI 2005-A9 1A1 SEQ SSNR FLT 12/25/2035....... . | 03/25/2019. | MBS Paydown 86,817 86,959 | ..oovveeeies | oo 329 | .o, 329 92,544 | oo | oo | e (U 983 | 12/25/2035.
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59020U W4 3 |MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35........ | .. | 03/25/2019. | MBS Paydown 8,191 | v 8,191 | 7347 | s 6,274 12/25/2035. | 1FM....
590200 W4 3 |MLMI 2005-A9 4A1 SEQ SSNR CSTR 12/25/35 . | 03/25/2019. | Pass-Through Loss .| 12/25/2035.
59020 ZE 8 |MLMI 2005-A6 1A1 SEQ SNR FLT 08/25/2035......... .| 03/25/2019. | MBS Paydown..........ccovvenevveriinens [ corverierinervsninenis | cerernen.637,898 | .........637,896 | .......... 594,639 | .......... 614,630 08/25/2035.
59023N AW 8 |MLMI 2006-AF2 PO 0 10/25/36. .| 02/25/2019. | MBS Paydown... . 518 . 864 10/25/2036.
59023P AB 9 |MLCC 2006-3 2A1 SEQ SSNR CSTR 10/25/36.. .| 03/25/2019. | MBS Paydown... 68,680 | ............68,680 | .......... 61,468 | ............ 61,606 | ...ccoovervenns | cerierreend(3,085) | coviirins | erieeenn(3,085) | o [ i 68,680 10/25/2036.
59048@ AA 6 |MESA AIRLINES 2015-1A-04.75 7/15/29................. .| 01/15/2019. | PAYAOWN.......ccvvmvrrrirrerrrisirnerinens [ cererireesseeisssinenin | cevveinne 173,083 | ..ccooeeee 173,083 | ..cooonee 173,083 | .......... 173,089 | .ooocvevrrner | crverererireeinnen(0) | e | evrrrnennenn(0) | e | e 173,083 07/15/2029.
59111R  AA 0 |METAL 2017-1 A ABS SSNR 4.581 10/15/2042........ .| 03/15/2019. | MBS Paydown 181,988 | ..coouue. 181,988 | ...coo..c. 181,988 | .......... 181,988 181,988 10/15/2042.
591894 BX 7 |METROPLTN EDISON 7.7 01/15/19.....cccvvvervirrrinns .| 01/15/2019. | Maturity 10,000,000 | ..... 10,000,000 | ..... 10,013,960 | ..... 10,000,076 10,000,000 01/15/2019.
595481 AA 0 |MDST 2005-1 A SEQ 5.745 01/15/40.......c.cvvvrerenncs .| 03/15/2019. | MBS PaydOWN........ouvvrcerrererieees [ reeerrneeieniseessninns | cvverinnees 45284 | ............ 45284 | ........... 43473 | oo 44,507 45,284 01/15/2040.
59549W AA 1 |MDST 11 A14.864 07/15/2038 .. | 03/15/2019. | MBS Paydown... 53,686 53,687 07/15/2038.
59560W AA 5 |MDST 2010-1 A SEQ 3.50 12/15/2045 ... | .. | 03/15/2019. | MBS Paydown... , rernenen 173808 | e | vevierineineenn 2T [ e | e 27 [ | v 174,353 12/15/2045.
59748T AA 7 |MIDLAND COGEN 6.00 03/15/2025...........ccccouvvverneee .. | 03/15/2019. | Sinking Fund Redemption............... | cceovereerecvicrnnniirnns | e 258,813 | i 258 813 | oo 258,813 | .......... 258,813 | oo | e | e 0 258,813 03/15/2025.
59748T AB 5 |MIDLAND COGEN VENTURE 5.25 03/15/2025........ .| 03/15/2019. | Sinking Fund Redemption. ,680 | ..ooonee. 284,680 | ... 284,680 | ......... 284,680 0 284,680 03/15/2025.
611254 AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23...... .| 03/27/2019. | PAYAOWN......ccovvvrerreireriniineniens | cereeinneesesissisinnens | e 16,861,006 | ..... 16,861,006 | ..... 16,843,892 | ..... 13,607,972 | oo | v 50,471 | o | s 50471 | oo | s 16,860,992 10/30/2023.
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE............ .. 03/25/2019. [ MBS PaydOown.........ocoevnrireeerinnins | ceennrnnisnssseennninne | cvreees 1,321,255 | ...... 1,321,255 | ....... 1,172,868 | ....... 1,277,227 | o | e 25482 | .o | e 25482 | oo | v 1,321,255 12/26/2046.
61690P AM 3 |MSRR 2013-R7 6B MEZ FLT 12/26/2046 RE. .. | 03/25/2019. | Pass-Through Loss. 59,658 0 57,397 12/26/2046.
61748H AW 1 |MSM 2004-5AR 4A SEQ SNR FLT 07/25/2034......... |..| 03/25/2019. | MBS Paydown..........ccccceemmrvemmmrens [ wemmrremmrrirneninnenns | cvireeneenn22,952 | 0000000 22,952 | i 23,209 | oo 23,260 | .oovvrerreens | e 2,261 2,261 22,952 07/25/2034.
61748H FK 2 |MSM 2004-10AR B1 MEZ FLT 11/25/2034................ .. | 03/25/2019. | MBS Paydown 35,753 36,290 [(CUE:) ) ER— (918) 37,716 11/25/2034.
61748H UF 6 |MSM 2006-1AR 1A1 PT SNR FLT 02/36.... .| 03/25/2019. | MBS Paydown... 2,403 69,949 02/25/2036.
61749L AP 6 |MSM 2006-8AR 5A4 SEQ CSTR 6/25/2036. ... | .| 03/25/2019. | MBS Paydown... cereeneenn 42,284 | | 42,244 06/25/2036.
61749L BM 2 |MSM 2006-8AR 6A2 SEQ SSUP CSTR 06/25/36...... .. | 03/25/2019. | MBS Paydown..........cccvvvenereerinens [ covmerreeeneennnernnnnns | verevneenneees 1,859 | i 1,859 | i 1,443 | 931 [ | e (11 (0215 U IO (11,046) 06/25/2036.
61751D AE 4 |MSM 2006-17XS A3A SEQ STP 10/25/46................ .. | 03/25/2019. | MBS Paydown... .(17,016) ...(17,016) 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 SEQ SNR 6.0 07/25/2047....... .| 03/25/2019. | MBS Paydown... ) [ ceeerreninee | eeenenn(1,525) 07/25/2047.
61751Q AB 1 |MSHEL 2007-1 A2 SEQ FLT 12/25/2036................... .| 03/25/2019. | MBS Paydown ) S IO (30,413) 12/25/2036.
617526 AD 0 |MSAC 2007-HE1 A2B SEQ FLT 11/25/2036.............. .| 03/25/2019. | MBS Paydown... (37, 959) ...(37,959) 11/25/2036.
61758M AA 5 |MSRR 2009-R2 1A1A SEQ SSNR 6.00 04/36 RE..... .| 03/26/2019. | MBS Paydown... 391,991 ) ...(8,099) .377,461 04/26/2036.
61758Q AH 1 |MSRR 2010-R1 2B SEQ CSTR 07/26/2035 RE.. .. | 01/26/2019. | MBS Paydown... ..115,751 129,151 07/26/2035.
61758Q AN 8 |MSRR 2010-R1 3B SUB CSTR 07/26/2035 RE.. . | 03/26/2019. | MBS Paydowi .160,211 07/26/2035.
61758V AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37 .| 03/26/2019. | MBS Paydown... 10/26/2037.
61758V  AQ 0 |MSRR 2010-R2 3B2 RR MEZ 6.50 10/26/37............. .. | 03/26/2019. | Pass-Through Loss. 10/26/2037.
61759X AC 6 |MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | .. | 03/26/2019. | MBS Paydown... 01/26/2037.
61759X AC 6 |MSRR 2010-R8 1C MEZ SSUP CSTR 01/26/2037.... | .. | 03/26/2019. | Pass-Through Loss. 01/26/2037.
61760R BA 9 |MSC 2011-C3 A3 SEQ 4.054 07/15/2049... .| 03/15/2019. | MBS Paydown... 07/15/2049.
61915R  AK 2 |MHL 2005-3 A1 SEQ SSNR FLT 8/25/2035 . | 03/25/2019. | MBS Paydowi 08/25/2035.
61915R AU 0 |MHL 2005-5 A1 SEQ SSNR 12/25/2035 .| 03/25/2019. | MBS Paydown... 79,186 12/25/2035.
629400 AA 0 |ERL2015-1A A1 ABS SNR 2.707 2/19/2045.. .| 03/19/2019. | MBS Paydown... ..12,375 02/19/2045.
629400 AD 4 |ERL2016-1A A1 ABS SNR 3.968 3/46. .. 03/19/2019. | MBS Paydown... .174,064 ...174,064 ...174,064 ...175,830 . 174,064 03/19/2046.
62942K AA 4 |NRPMT 2013-1 A1 SEQ SNR 3.25 07/25/2043......... .. | 03/25/2019. | MBS PaYdOWN........coevvmrvmereerirens | corerirneeneeinerinenin | cerveennsd 470,836 | .......... 470,836 | .......... 450,186 | .......... 451,959 | .o | ererernennne(3,889) | e [ (3,869 | o | s 470,836 07/25/2043.
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62946A AA 2 |NPRL2016-1A A1 ABS SNR 4.164 04/20/2046......... .. | 03/20/2019. | MBS Paydown 315,820 | .ovvvvens [ [ e | i 2,197 | 04/20/2046.
62946A AC 8 |NPRL2017-1A A1 ABS SSNR 3.372 10/21/47.......... .| 03/20/2019. | MBS Paydown 351,275 10/21/2047.
63939E  AB 9 |NAVSL 2015-AA A2A ABS 2.65 12/15/2028.............. .| 03/15/2019. | MBS Paydown..........cccvvvenrvererirnens [ coverierinrvsnniinenins | cerennen 189,875 | 111010 189,875 | .......... 189,805 | ... 189,846 | .ooovvvcviveres | cvvrververiininen® [ |8 | i | v 189,875 12/15/2028.
643529 AC 4 |NCAMT 2006-ALT2 AF3 SEQ 5.9217 10/15/36......... .. | 03/25/2019. | MBS Paydown \ 48,795 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 SEQ 5.9944 10/25/36......... .. | 03/25/2019. | MBS Paydown 22,262 22,262 .8,487 22,262 10/25/2036.
64829T AA 9 |NZES2018-FNT1 A ABS SSNR 3.61 05/25/23 .| 03/25/2019. | MBS Paydown.. . .325,887 325,887 | .........325,820 ..325,824 325,887 05/25/2023.
64829T AB 7 |NZES2018-FNT1B ABS SNR 3.91 05/25/2023. .. | 03/25/2019. | MBS PaydOWN..........covrrerieerienns [ coreeineirneiiinsinenin | cevreeansd 407,359 407,359 | .......... 407,326 LB07,328 [ [ 2 i |2 [ s | s 407,359 05/25/2023.
64829T AH 4 |NZES2018-FNT2 A ABS SSNR 3.79 07/25/54.......... .. | 03/25/2019. | MBS PaydOWN..........cvemrveerierinens [ corerireesnreinerinenins | cevveeensd 446,893 | .......... 446,893 | ......... 446,769 . 446,893 07/25/2054.
64829T AJ 0 |NZES2018-FNT2 B ABS SNR 4.09 07/25/2054........ .. | 03/25/2019. | MBS PaYdOWN.......ccoevvmrvacrreriinees [ corerirneernseinernenin | cevneennd 642,409 | .......... 642,409 | .......... 642,320 ..642,247 642,409 07/25/2054.
65444# AA 1 |MARSH & MCLENNAN COS CTL 3.48 7/11/2024..... 11 03/11/2019. [ PAYOWN. ... | cevrvnrerensseinensniene | vernnees 118,603 | .......... 118,603 ...118,603 ..118,603 0 B [N 118,603 07/01/2024.
65535V KX 5 | NAA 2005-WF1 2A5 NAS 5.159 03/25/2035.... .| 03/25/2019. | MBS Paydown.. 8,011 ,143 . 8,011 03/25/2035.
65535V MJ 4 |NAA 2005-AR3 1A1 SEQ SSNR FLT 07/25/2035...... .| 03/25/2019. | MBS Paydown .76,628 | ... 63,697 | ooeernB5774 | | 3880 [ | 3450 | i | e 76,628 07/25/2035.
65535V NL 8 |NAA 2005-AR4 5A3 SEQ SSNR FLT 08/25/2035...... .. | 03/25/2019. | MBS Paydown 160,545 | .......... 110,575 160,545 08/25/2035.
65536M AC 1 |NHELI 2006-HE2 A3 SEQ FLT 03/25/2036................ .| 03/25/2019. | MBS Paydown 266,448 | ......... 210,113 266,448 03/25/2036.
65539C AK 2 [NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE. .. 1 01/26/2019. [ Pass-Through LOSS..........cccrvvvrervnes | cerrvvrrernnnnrennninns | cvvermnnenssnneerens | eernrnennns( 1,508) [ v [ | v | e | e |0 [ [ v (1,363) | cvovvrnene 12/26/2036.
65539C AK 2 |NMRR 2011-4RA 1A10 MEZ FLT 12/26/36RE. . | 03/26/2019. | MBS Paydown.. 86,620 |.. 12/26/2036.
66989G AA 8 |NOVARTIS SEC INV 5.125 02/10/19 02/10/2019. | MatUrity.........ooevvrrerrrinriscicniiieeis [ | 0002.2,820,000 | .......2,820,000 | .......2,946,026 | ......2,821,744 | ..o | v (1LTA4) | s | e (1,T44) | i | e 2,820,000 02/10/2019.
67087T DE 8 |OAK2002-A A3 ABS SEQ 6.03 05/15/24 .| 03/15/2019. | MBS Paydown 21,532 05/15/2024.
67103Q AY 3 |OFSBS 2013-5A A2FR CLO MEZ 3.41504/25.......... | .. | 01/17/2019. | MBS Paydown..........cccoseermeesernneees [ rovmeernenreeiseesieninns | eeens 2,699,747 | ....... 2,699,747 | ......2,699,747 | ......2,690,636 | ...ccoorverires | cerrmrreee T i [ T | | i 2,699,747 04/17/2025.
67103Q BC 0 |OFSBS 2013-5A A3FR CLO MEZ 4.311 04/25.......... .| 01/17/2019. | MBS Paydown..........cvervvniieerinens [ corerirerisnniinsinenins | covereiens 267,354 | .......... 267,354 | .......... 267,354 267,354 04/17/2025.
67401P AA 6 | OAKTREE SPECIALTY LEND 4.875 03/01/2019....... .+ 03/01/2019. | MAEULIEY.......ocvvrvercerceeeirerieeieenns [ eoeerinerieniseesenins | e 5,250,000 | ....... 5,250,000 | ....... 5,221,178 ...5,250,000 03/01/2019.
674135 EM 6 |OAK 1999-A M2 MEZ VIR 04/15/2029.............ccccooue.. .. | 03/15/2019. | Pass-Through LOSS...........cvvureernees [ cornerierineinsiinniins | veevresieeissseinnnin | cevereeernnes 2,003 A,067 | oo | e | e | e |0 | e [ 2,003 04/15/2029.
677050 AE 6 |OPC SCHERER FNDG 6.10 03/15/2019 .. 03/15/2019. | MALUFIEY.......vvveerreeeieerierinenienes [ corenercesesissnienin | e 13,000,000 | ..... 13,000,000 | ..... 13,272,600 | .....13,007,356 | ...coevervrree | worverrrenene(7,356) [ oo | errerene(7,356) [ oo | e 13,000,000 03/15/2019.
678858 BK 6 | OKLAHOMA GAS & ELEC 8.25 01/15/19.... 1| 017152019, | MAEULIEY......ocvvoverireeeeierieiieeins [ i | eeeens 2,000,000 | ........ 2,000,000 | ....... 1,999,640 B [ 2,000,000 01/15/2019.
68268E AA 1 |OMFIT 2015-1A A ABS SEQ SNR 3.19 03/26 .| 03/18/2019. | MBS PaydOWN..........cveurvieireerinens [ corerirerinnniinninenins | oo 524,043 | ......... 524,043 | ......... 523,876 524,043 03/18/2026.
68268F AA 8 |OMFIT 2016-2A A ABS SSNR 4.10 03/20/2028......... | .. | 03/18/2019. | MBS Paydown.........cccrevereerneenneres [ wormrrmerrerirseesseninns | vveens 3,394,798 | ....... 3,394,798 | ....... 3,394,217 | .....3,394,696 | ..ooovvvvcrres | overrerrinernene8T | [rvrinnnen87 | | i 3,394,798 03/20/2028.
68383N BN 2 |OPMAC 2005-3 A2 SEQ SSUP FLT 07/25/2035........ .. | 03/25/2019. | MBS Paydown...........ccovvvniieverinnns [ corverierinniinniseiins | cevereiens 109,800 | ..ooece. 109,800 | ...ooc.....84,409 | ... 100,294 | oo | e 5,591 [ | 5,591 | i | e 109,800 07/25/2035.
684038 AB 1 |OOMLT 2007-FXD2 2A1 SEQ SSNR 5.9 03/2037..... | .. | 03/25/2019. | MBS Paydown.........cccvevereerimeneens [ woverenerirerieneneeiens | crverieens 84,901 | .ovvovnee. 84,901 84,901 03/25/2037.
68504R AA 6 |ONGLT 2014-AA A ABS SNR 2.29 07/09/2029......... .1 03/09/2019. | MBS PaydOWN..........cvvreerieerienes [ coreeineirneiiinsisennn | cevereens 102,520 | .ocveneee 102,520 | .oo0rerer102,502 | o.iiri 102,508 | oo [ e, 2 | e [ s | s 102,520 07/09/2029.
693456 AA 3 |PMTLT 2013-J1 A1 SEQ SNR 3.5 09/25/2043.... .. | 03/25/2019. | MBS PaydOWN..........cveurvvenirierinens [ corerirerernriinninenins | covvnions 253,505 | .......... 253,505 | .......... 247,009 . 253,505 , 09/25/2043.
69403W AA 5 [PACIFIC BEACON MIL HSG 5.379 07/15/2026... .| 01/15/2019. | Sinking Fund Redemption...........c.. [ cereeereernerennernenins | cervveenns 307,843 | .......... 307,843 | .......... 339,569 ..325,453 307,843 |..cooone. 0 [ 8,279 | 07/15/2026.
694308 HG 5 |PACIFIC GAS & ELEC 3.75 02/15/2024. .1 03/07/2019. | GOLDMAN SACHS........ccovevemivnns [ | s 4,387,500 | ....... 5,000,000 | ...... 4,995,050 | ....... 4,997,216 ..(609,531) | ...... (609,531) .| 02/15/2024.
694308 HG 5 |PACIFIC GAS & ELEC 3.75 02/15/2024.. .| 03/08/2019. | GOLDMAN SACHS........ccoorevemrenns [ e | e 4,387,500 .5,000,000 | .......4,995,050 | .......4,997,216 .| ....(609,531) | ...... (609,531) .| 02/15/2024.
694308 HM 2 |PACIFIC GAS & ELEC 3.50 06/15/2025. .. 1 02/04/2019. | SEAPORT GROUP........cooomrvvirinnns [ crveirereiierriireniiiiens | v 2,437,500 3,000,000 | ....... 3,040,740 | ....... 3,028,390 ..(591,074) | ...... (591,074) | .. .| 06/15/2025.
694308 HM 2 |PACIFIC GAS & ELEC 3.50 06/15/2025. .| 02/05/2019. | GOLDMAN SACHS........ccovvvemrvnns [ rermrrrerirenineivinins | s 3,215,000 | ....... 4,000,000 | ....... 4,014,460 | ....... 4,010,233 | .vvvrerreens | cerverirerinennnB9 [ |89 | | 004,010,303 | e .(795,303) | ...... (795,303) | .. .| 06/15/2025.
694308 HM 2 |PACIFIC GAS & ELEC 3.50 06/15/2025. .1 03/12/2019. | GOLDMAN SACHS........covverinriins [ eormrrneriieriseiisiinns | e 4,300,000 | ....... 5,000,000 | ...... 4,968,250 | ....... 4,978,266 | ...cooerereeer | cerrreerrneenne(138) [ eiine | (134) | i | e 4,978,132 | e ...(678,132) | ...... (678,132) .| 06/15/2025.
694308 HP 5 |PACIFIC GAS & ELEC 2.95 03/01/2026.. ..102/01/2019. | GOLDMAN SACHS.......ccrvvmrirrirnns | ceervrrmrrnerseirennninns | cvveens 3,981,250 | ....... 5,000,000 | ....... 4,986,700 | ....... 4,990,079 | ..o | e (@13) | s | i @13) [ | 00004,989,666 | ... .(1,008,416) | ...(1,008,416) | .......cccvvrnecn 03/01/2026.
695114 CK 2 |PACIFICORP5 01/15/19 o[ 01/15/2019. [ MALUMItY.....cvvvverrercereierieeiineniee | veerenirseesessnsninens | v 5,000,000 | .......5,000,000 | ...... 4,967,250 ,999,837 .0 01/15/2019.
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703370 10 0 |PATRONS'IV 5.775 12/23/2063 .. | 02/25/2019. | Sinking Fund Redemption. 1,965,528 1,903,688 | ...oouvvvvern [ eerrrrrerinrnneeinines [ ervrrinenines | eerverrnennen0 [ | v 1,965,528 | ...ccovvvee [ woverrrerrverirens | evrrveriennnn0 [ v 18,452 | 12/23/2063. | 3FE.
70337Y 10 2 |PATRONS'LEGACY 5.8594 05/10/2018 .| 02/11/2019. | Sinking Fund Redemption. 276,972 276,970 ..2,705 | 01/10/2020.
70338C 10 9 |PATRONS' 04-1A 6.673 11/4/2019 .. | 03/04/2019. | Sinking Fund Redemption. rerenn 416,667 | .........416,667 B [T 416,667 5,406 | 11/04/2019.
708062 AA 2 | PENNANTPARK INV 4.50 10/01/2019........cc0onivvnncns .. | 03/04/2019. | Call.....oonverrereereriieiseiissierienis [ e | 2e..8,089,201 | .......8,000,000 | ...... 7,992,400 | ....... 7,998,771 ..8,000,000 {(0)]| SRR (0) ) IO 222,201 | 10/01/2019.
70807# AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23.... | .. | 03/05/2019. ..2,936,508 JRUPR VORI | I IO 26,787 | 05/02/2023.
71654Q CP 5 |PETROLEOS MEXICANOS 6.50 01/23/2029............ C | 02/05/2019. |[HSBC SECURITIES.........cccoomvrrvens [ rvvernerrnrriverrernnne | 004,912,500 | .......5,000,000 | .......4,997,700 | ......4,997,255 | ..covvvrvrrne | corverirmirnenns [(15) ) O R [R15) ) [N IS 4,997,119 | oo | o (84,619) | ........ (84,619) | ....... 93,889 | 01/23/2029.
72703P AA 1 |PLNT 2018-1A A2I ABS SNR 4.262 09/05/48. .| 03/05/2019. | MBS Paydown... 36,250 09/05/2048.
73316P JD 3 |POPLR 2005-6 A3 SEQ CSTR 1/25/2036 .. | 03/25/2019. | MBS Paydown..........ccrvenerierinees [ worverirneernersnninenns | e 135,241 | 11000 135,241 | 1135241 | L 130,797 | | 30822 [ s | 3822 | s [ v 135,241 01/25/2036.
74040T AC 7 |PRETSL4A CDO MEZ FLT 12/23/2031..........ccconen. .1 03/23/2019. | MBS Paydown..........cccovvenernerenees [ wemernereseenneninnnnns | eererneennenndh 50T | e80T | e ,297 | i, 288 [ e [ v [ | e [ e | e 4,501 12/23/2031.
74040Y AB 8 |PRETSL 10A A2 CDO SSNR FLT 07/03/33.... .. 1 01/03/2019. | MBS Paydown... 523,371 07/03/2033.
74041C  AA 7 |PRETSL 15A A1 CDO SSNR FLT 09/26/2034 .| 03/26/2019. | MBS Paydown... 95,749 . 111,264 09/26/2034.
74041N  AA 3 |PRETSL 12A A1 CDO SEQ SSNR FLT 12/24/33...... .. | 03/24/2019. | MBS Paydown.........cc.couvvvemmrveimenees | covvvemrirnenirennirnns | cererenni 259,497 | ... 259,497 | oo 246,682 | ... 248,740 | ..ooooverrer | i, 585 | .ooiririnne 585 259,497 12/24/2033.
74041N AL 9 |PRETSL 12A A1W CDO SSNR FLT 12/24/2033....... .. | 03/24/2019. | MBS Paydown... b 2 T O 2,868 12/24/2033.
74042D AA 4 |PRETSL 20A A1 CDO SSNR FLT 03/22/2038........... .| 03/22/2019. | MBS Paydown... 79 74,138 03/22/2038.
74042E  AA 2 |PRETSL 17 A1 CDO SEQ SSNR FLT 06/23/35......... .. 1 03/23/2019. [ MBS Paydown..........cccrevrvevvvernrirenn | cervrirensnsrrsnnnens | e 106,052 | ... 106,052 | ............85,348 | ...........84,160 | ......ccceeo.n. 06/23/2035.
74042H AA 5 |PRETSL 19A A1 CDO SEQ SSNR FLT 12/22/35...... .| 03/22/2019. | MBS Paydown... ...350,315 12/22/2035.
74042 AA 1 |PRETSL21A A1 CDO SEQ SSNRFLT 03/22/38...... .. | 03/22/2019. | MBS Paydown... ...228,236 03/22/2038.
74042M AA 4 |PRETSL 22A A1 CDO SSNR FLT 09/22/2036........... .. | 03/22/2019. | MBS Paydown...........cccvvveererererens 09/22/2036.
74042T AA 9 |PRETSL 27A A1 CDO SSNR FLT 12/22/2037.... .| 03/22/2019. | MBS Paydown... 12/22/2037.
74042W AA 2 |PRETSL 18A A1 CDO SSNR FLT 09/23/2035.... .| 03/23/2019. | MBS Paydown... 09/23/2035.
74043A AC 5 |PRETSL 23A AFP CDO SSNR FLT 12/22/36............ .. | 03/22/2019. | MBS Paydown...........covveuererererens 12/22/2036.
74043C  AA 5 |PRETSL 24A A1 CDO SSNR FLT 03/22/2037 .. | 03/22/2019. | MBS Paydown... 03/22/2037.
74160M HK 1 | PRIME 2005-2 1A2 SEQ 5.00 07/25/20 ... | .. | 03/25/2019. | MBS Paydown... 17,825 . 07/25/2020.
743263 AN 5 |PROGRESS ENERGY 7.05 03/15/19.....c.cecvvvrernnnne .. | 03/15/2019. | MALUFItY.......cvvvrercerereseierierinenes [ eeneeneeiseisssinnins | 02.5,000,000 | .......5,000,000 | .......4,979,550 | ......4,999,424 | ....ccccovves | comnrinncrnccnBTB [ i | v BTB [ i | e 5,000,000 | .ooovves | cervrnrirenieninn | e 0. 176,250 | 03/15/2019.
74348T AM 4 |PROSPECT CAPITAL 5.875 01/15/2019.... .| 01/15/2019. | Maturity.. ...800,000 ...797,899 800,000 | ..covvevers [ remrrrrerireniene | v | i 23,500 |01/15/2019.
744448 CC 3 |PUBLIC SERV COLO 5.125 06/01/2019.... .. | 03/29/2019. 1,003,979 rereeren999,716 [ e | e84 | 284 | [ 1,000,000 | ..cccovvree | worvrrrrerena0) | o (0) [ v 20,778 | 06/01/2019.
74922M  AA 9 |RALI 2006-QA6 A1 SEQ SNR FLT 07/36... .. 1 03/25/2019. | MBS Paydown.........cccomvvvemmreennnees | cevernrrireeeirnnnnirnns | cerverrern86,035 | 166,035 | oo 57,918 | e 58,415 66,035 07/25/2036.
74922M  AA 9 |RALI 2006-QA6 A1 SEQ SNR FLT 07/36... .| 03/25/2019. | Pass-Through Loss. .| 07/25/2036.
74922Q AA 0 |RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036....... .. 03/25/2019. | MBS Paydown..........ccoveenerenereenes [ coveeeneernerinneinenns | veeveenenn 17,499 | 117,499 | 13,395 | e, 14,742 | s | e, (427) 09/25/2036.
74922Q AA 0 |RALI2006-QA8 A1 SEQ SSNR FLT 09/25/2036. .| 03/25/2019. | Pass-Through Loss. 09/25/2036.
749236 AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037. .| 03/25/2019. | MBS Paydown... 01/25/2037.
749236 AC 7 |RALI2007-QA1 A3 SEQ SSNR FLT 01/25/2037....... .. | 03/25/2019. | Pass-Through Loss. 01/25/2037.
74927B  AK 6 |RBSSP 2009-8 7A1 SEQ SSNR CSTR 9/26/37.. .| 03/26/2019. | MBS Paydown... 09/26/2037.
74927D BY 1 |RBSSP2010-4 11A5 SEQ SSNR 5.50 10/37.. . | 03/26/2019. | MBS Paydow! 10/26/2037.
74927T AC 5 |RBSSP 2010-9 3A2 SEQ SSUP AFC 10/34 RE. .| 03/26/2019. | MBS Paydown... (11,696) | ... . 10/26/2034.
74928D AV 7 |RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037. .. | 02/26/2019. | Pass-Through Loss. I (2,520) .. 06/26/2037.
749280 AV 7 |RBSSP 2009-17A2 Z MEZ CSTR 6/26/2037. v | [ 03/26/2019. | MBS Paydown........covverevvnrrceennne | wvvirmnvenisnnnneninnes | weveennnn 199,247 | 100 199,247 | 91,995 | e 75,653 0 B [N 199,247 06/26/2037.
74928F AY 6 |RBSSP 2009-3 6A3 Z MEZ CSTR 03/26/2036........... .. | 03/26/2019. | Pass-Through LOSS.........cccveurererens | corrererneerneeiennrnenins | evererneeseninnnnenes | oevenennsens 080 | oo [ [ | e | e 0 [ coreeerrrereeis | e | e | e | e LU I 03/26/2036.
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74928R AB 0 |RBSSP 2009-10 1A2 RR MEZ CSTR 8/26/35........... .| 03/26/2019. | MBS Paydown... 2,697 o 45,934 08/26/2035. | 1FM....
74928R AE 4 |RBSSP 2009-10 3A1 RR SEQ SSNR CSTR 12/35.... | .. | 03/26/2019. | MBS Paydowi .(6,875) . 12/26/2035.
74928R AF 1 |RBSSP 2009-10 3A2 RR MEZ CSTR 12/26/35.......... .. | 03/26/2019. | Pass-Through Loss. 0 I 0 12/26/2035.
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... |.. [ 03/26/2019. | MBS Paydown............cccosveenerrnereins | cevvrnerirneerseesnniinens | creeerneeeni87,890 | 1iirrnrn.67,890 | oo 48,098 | ............ LS/ I ISR [RRECK1S) N T [T 1) TR IR 67,890 08/25/2036.
749280 AM 9 |RBSSP 2009-12 5A2 SEQ SSUP CSTR 08/36 RE.... |.. | 03/26/2019. | Pass-Through Loss e .1,512 0 o (296) | .. 08/25/2036.
749280 AX 5 |RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... .. | 03/26/2019. | MBS PaydOWN..........ccorvemerierinens [ corveriieernerisnninenins | cereennn 157,048 | oo, 157,048 | ............ 66,817 | .ovvvrnees 90,705 | ..ocveeriraees | e 10,465 | oo [ e 10,485 | .ovooverericinn | v 157,048 06/25/2036.
749280 AX 5 |RBSSP 2009-12 8A2 RR MEZ CSTR 06/25/2036...... .| 03/26/2019. | Pass-Through Loss. 0 06/25/2036.
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE................ .. | 03/26/2019. | MBS Paydown . ver1,100,956 | .......... 865,700 | .......... 963,820 | ...ovvvcvienes | e 47,848 | ..o | v 47,848 | ..o . ..1,100,956 20 | 9,273 | 01/26/2036.
74928X BB 6 |RBSSP 2009-6 3A2 MEZ CSTR 01-36 RE................ .. | 03/26/2019. | Pass-Through LOSS.........c.eevureenees [ rorerernerineineessninns | cevvnersienissenienis | cevesnnens 29,032 | oo | eererieninennenins | e | e | e 0 I I (11,510) | ovevvers [ e 11,510 | oo 11,510 [ .o 01/26/2036.
74929C AB 2 [RBSSP 2010-2 1A2 MEZ FLT 10/26/2035 RE.... .. 1 03/25/2019. | MBS Paydown..........cccrvvvervnrneerenes | cervveermenerssnnrenins | vereeenn 750,284 | ... 750,284 | ... 739,159 | ......... TA671 | s | e 1,948 | i | 1,948 .750,284 | .. 10/26/2035.
74929C AB 2 |RBSSP 2010-2 1A2 MEZ FLT 10/26/2035 RE........... | .. | 03/25/2019. | Pass-Through Loss e . 7,637 0 10/26/2035.
74929F AK 5 |RBSSP 2010-3 4A2 MEZ FLT 12/26/2035 RE........... .. 1 03/26/2019. | MBS Paydown............cccovvenrrvennrees 139,665 | .......... 137,352 | ... 138,262 | oo | vvervireneere 2T | s | e 217 12/26/2035.
74929F BK 4 |RBSSP 2010-3 9A2 MEZ SSUP 5.5 02/35 RE.... .| 03/26/2019. | MBS Paydown... 2318941 [ [ (51,538 [ s | s (51,538) 02/26/2035.
74930E BB 4 |RBSSP 2010-12 7A2 MEZ SSUP 5.5 12/35 RE.. .| 03/27/2019. | MBS Paydown... I [ S R v 345,448 | s | e (138,857) | e [ (138,857) 12/27/2035.
74930N  AQ 2 [RBSSP 2011-3 3A7 SUB 9.8224 07/26/37................. .. 03/26/2019. [ MBS Paydown..........ccrvvvrevrvnrneerenes | cervvrrmrnnrinisnnenins | cvereennnn 92,348 | 100092,348 | ... 78,847 | e 70,983 | .o | v (12,133) | s | v (12,133) 07/26/2037.
74930N  AQ 2 |RBSSP 2011-3 3A7 SUB 9.8224 07/26/37................. .. | 03/26/2019. | Pass-Through Loss. 0 I T 07/26/2037.
74930X BB 2 |RBSSP 2012-14B1 SEQ SSUP CSTR 01/29 RE...... | .. | 03/16/2019. | MBS Paydown - v 377,245 | .........360,269 | .......... 371,109 [ v | e, 233 [ |- 233 o 377,245 01/16/2029.
74931T AG 0 |RBSSP 2012-6 4A1 SEQ SSNR FLT 01/36 RE......... .| 03/25/2019. | MBS Paydown...........ccovvvrereerenens | covererneennrienerrenens | veereeneene 79,082 | i 79,082 | oo 73,744 | TTATY | oo | v (CAK) | — (413) o 79,082 01/26/2036.
74932H AC 4 |RBSSP 2013-52A1 SEQ SSNR FLT 07/2033 RE..... .| 03/27/2019. | MBS Paydown..........cconmeenerrerinnes [ ceneerseiseerinsinnins | e 134,818 | 1100 134,818 | ... 118,640 | .......... 130,893 134,818 07/26/2033.
74951P  DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037..........ccevvvene .| 03/10/2019. | MBS Paydown... 82,922 |.... . R 219,351 . 03/10/2037.
74951P  DQ 8 |RESIF 2005-A B3 SEQ FLT 03/10/2037..........ccevvenne .1 03/10/2019. | Pass-Through LOSS.........ccvveereens [ corrererneerneeinernenins | cvererneersenisnrnenes | evereerened26,801 | 100 189,198 [ oo [ v | e | e 0 I I 158,532 | .coovvvenne ..(158,532) | ...... (158,532) | ...vvvvvvrrrnes 03/10/2037.
749574 AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36.... .. 03/25/2019. | MBS Paydown..........ccovvvrrermrernnes [ coverineirnneinseieenn | vevennennnn 31,464 | 131,464 | ... 22,834 | ... 16,154 | v [ v A24 | i [ e 424 | .o, 08/25/2036.
749574 AC 3 |RFMSI 2006-SA2 2A1SEQ CSTR 08/25/36.... .| 03/25/2019. | Pass-Through Loss. e 0 08/25/2036.
74958T AB 9 |RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37........ .| 03/25/2019. | MBS Paydown..........ccovevereerenees | corveeineenseinsernennns | e 115,145 | 100 115,145 | L......101,582 | ............ 93,855 | ..vvvverrnens | eererneernnn(3,521) | oo | e (3,521) | oo 07/27/2037.
74958T AB 9 |RFMSI 2007-SA3 2A1 SEQ SSNR FLT 7/27/37........ .. | 03/25/2019. | Pass-Through Loss. 0 .| 07/27/2037.
74958W AC 0 [RFMSI 2007-SA12A2 SEQ CSTR 5.6206 02/37....... .| 03/25/2019. | MBS Paydown...........ccnvevnerrerenees [ ceverineenerinnennenns | seernenennne 11,620 | i 11,620 | vviicii8,596 | o205 | oo | evreeernenn(10,697) | oo | e (10,697) | ..o 02/25/2037.
74958W AC 0 |RFMSI2007-SA1 2A2 SEQ CSTR 5.6206 02/37....... .. | 03/25/2019. | Pass-Through Loss... 0 | 02/25/2037.
75086# AA 3 | GSA RAINIER 4.82 6/15/2036. . | 03/15/2019. | Paydown.... 0 e 53,008 06/15/2036.
75114R  AD 7 |RALI2006-QA3 A1 SEQ FLT 04/25/36... .1 03/25/2019. | MBS Paydown..........ccmveereeenerennes [ cormerveeineinninnnins | coreeeennn 498,192 | 1000 498,192 | .. 424,591 | 463,734 | i | e 1,027 [ s | 1,027 | oo | v 498,192 04/25/2036.
75115B  AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36......... .| 03/25/2019. | MBS Paydown..........ccnvvenrinerirnnns [ crmerrerincinniennins | vereeennn 282,563 | .........282,563 | ..........245,076 | ..........226,402 | ....coovvvues | corrernnn 14133 | | e 14133 | o, .282,563 07/25/2036.
75115B  AC 3 |RALI 2006-QA5 2A1 SEQ SSNR FLT 07/25/36.. .. | 03/25/2019. | Pass-Through Loss. . 0 .| 07/25/2036.
75115L  AA 5 |RALI2007-QH7 1A1 SEQ SNR FLT 08/25/2037....... .. | 03/25/2019. | MBS Paydown e . 81,105 | e 74,616 | ..coccovvee 74570 | oo | cvrnieeeen(6,204) | o | (6,204) | ..o . 81,105 08/25/2037.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036. .. | 03/25/2019. | MBS Paydown e reereren 317,016 | e 249,397 | .......... 256,196 | ..ovvoverrenr | e 7,233 [ s | i 7,233 | oo | e 317,016 05/25/2036.
75156V AD 7 |RAMP 2006-RS3 A4 SEQ SNR FLT 05/25/2036 .. | 03/25/2019. | Pass-Through Loss. 0 o (456) | .. .| 05/25/2036.
75406E AD 3 |RASC 2006-KS4 A4 SEQ FLT 06/25/36............c....... .| 03/25/2019. | MBS Paydown..........ccovvenevverinens [ corverirerenrreniinenins | cereerenn 231,969 | ...r..231,969 | ... 114,822 | .......... 208,676 | ..ooovrrverer | crrrereenne(3,250) [ o | s (3,250) [ vooovvvererrirees | e 231,969 06/25/2036.
754427 AA 0 |KEYSPAN CORP 5.996 01/15/2019 .| 01/15/2019. | Maturity . . ..313,728 ..313,728 0 . 313,728 01/15/2019.
75574T AA 2 |RCMT 2017-FL1 A CLO SSNR FLT 05/25/2034. .. | 02/25/2019. | MBS Paydow e | e 742,753 | TA2,753 | TA2,753 | TA3,253 | i [ i (B00) [ s [ (1010 RN R 742,753 05/25/2034.
75574W  AA 5 |RCMT 2018-FL2 A CLO SSNR FLT 06/25/2035........ .1 03/25/2019. | MBS Paydown..........ccoeevreerirenns [ coeerirerienerseeneninns | eveens 1,482,669 | ....... 1,482,669 | ... 1,482,669 | ....... 1,482,663 | ..o | v 12 | s | e L8 [ IS 1,482,669 06/25/2035.
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75902X AA 6 |REGDIV 4A A1 CDO SSNR FLT 02/15/2034 .| 01/07/2019. | Distribution.... 4,923,625 4,923,625 4,142,000 4,258,532 | ..oovvverrncer | 00eeern865,093 | oo | 665,093 4,923,625 | | e | 0 [ 58,984 | 02/15/2034.
75903A AB 3 |REGDIV 2005-1 A1B CDO SSNR 5.251 01/36 .| 01/25/2019. | MBS Paydow ceeenn(1,920) | 129,472 01/25/2036.
759676 AF 6 | RAMC 2006-2 AF3 SEQ STP 8/25/36, .| 03/25/2019. | MBS Paydown... v 12,895 2,327 08/25/2036.
75971F  AY 9 |RAMC 2007-3W AF6 SEQ STP 9/25/2037.. .| 03/25/2019. | MBS Paydown... 2,698 40,750 09/25/2037.
759950 EM 6 |RAMC 2004-4 AF5 SEQ STP 02/25/2035... .| 03/25/2019. | MBS Paydown... 417,893 | oo 417,893 | 377,279 | 384,270 | s | e (15,640) | v | s (15,640) [ oo | i 417,893 02/25/2035.
759950 FX 1 |RAMC 2005-4 A3 SEQ STP 2/25/36.........cccovvvrererns .. | 03/25/2019. | MBS PaYdOWN........coucvvmrrmerieriiens [ corerireereeinerinenins | cevneenns 365,496 | ..........365,496 | .........338,375 | .........365,496 | .coovriviriins | o | e 0 365,496 02/25/2036.
76110H H8 5 |RALI2004-QA6 NB4 SEQ SNR FLT 12/25/2034....... .| 03/25/2019. | MBS Paydown 50,032 50,032 | v 43811 | . 42,874 319 12/26/2034.
76110H H8 5 |RALI2004-QA6 NB4 SEQ SNR FLT 12/25/2034....... .. | 03/25/2019. | Pass-Through Loss. .18,574 [SSSTUOOTR IO (V1 O 12/26/2034.
76110H J6 7 |RALI2004-QS16 1A2 SEQ 5.50 12/15/2034.............. .. | 03/25/2019. | MBS PaYdOWN.......ccoeevmrveerieriinees [ cornerineesnseinsssnenins | cerneenns 280,206 | .......... 280,206 | .......... 264,095 | ......... 275,656 | ..ovvvcrieeer | verieriienns (5,551) | coovvrrnenne (5,551) 12/25/2034.
76110H T9 0 [RALI2005-QA2 NB2 SEQ CSTR 02/25/2035.... .. | 03/25/2019. | MBS Paydown 21,253 21,253 | e 15,927 | oo 15,237 | oo | v, (30,801) | oo [ veres (30,801) [ vovvrnrvrirrrnens 02/25/2035.
76110H T9 0 |RALI2005-QA2 NB2 SEQ CSTR 02/25/2035........... | .. | 03/25/2019. | Pass-Through Loss ..1,194 729 0 e 02/25/2035.
76110V RX 8 |RFMS22005-HS1 Al4 SEQ STP 9/25/35.................. .1 03/25/2019. | MBS PaydOown..........ccoueerreeneiacies [ rermeineeieeiseinsninns | cvveeeieees 78911 | oo 78911 | oo 78,883 | oo 22,794 | oo | e 1,651 [ oo [ v 1,651 | oo | s 78,911 09/25/2035.
761118 BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035....... .. | 03/25/2019. | MBS Paydown 108,775 108,775 | oo 92,175 | ovveeens 89,654 | ..o | s 101 | e | e 101 | oo | v 108,775 07/25/2035.
761118 BU 1 |RALI2005-QA8 NB2 SEQ SNR FLT 07/25/2035....... .| 03/25/2019. | Pass-Through Loss. (V1 ORI I (3,323)].. 07/25/2035.
761118 FL 7 |RALI2005-QA9 CB3 SEQ SNR FLT 08/25/2035....... .. 1 03/25/2019. [ MBS Paydown..........cccrvvvevvnrneerenes | vervveermrivnnsernninerins | v 201,939 | ... 201,939 | e 196,935 | .......... 191,980 | cvvvvrirvinns [ v 89 | 89 201,939 08/25/2035.
761118 FL 7 |RALI2005-QA9 CB3 SEQ SNR FLT 08/25/2035....... .. | 03/25/2019. | Pass-Through Loss... 0 ... | 08/25/2035.
761118 FM 5 | RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35......... .. | 02/25/2019. | Pass-Through Loss... 0 .| 08/25/2035.
761118 FM 5 |RALI 2005-QA9 NB4 SEQ SSNR FLT 08/25/35......... .. | 03/25/2019. | MBS Paydown..........ccvvvemrvrerernnes [ coverirereneennicnnrins | v 281,712 | 100000 281,712 ] ... 263,940 | ... 245,079 | v | verveeeene(2,899) [ s | s (2,899) | ..ooverrirerins 08/25/2035.
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... .. | 03/25/2019. | MBS Paydown 8,015 ..8,015 3,027 10/25/2035.
761118 KH 0 |RALI2005-QS15 2A SEQ 6.0 10/25/35... woe | [ 03/25/2019. | Pass-Through LOSS..........c.eveeevees | ceveverinerirerinrinnnes [evnrneireninneinens | vvrieenenn2y 316 | i 1,844 | s [ e | e | v o0 | v .| 10/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36............ovvvenee .. | 03/25/2019. | MBS Paydown...........c.cveweererererens 02/25/2036.
761118  UQ 9 |RALI2006-QS2 1A9 SEQ 5.50 2/25/36 .. | 03/25/2019. | Pass-Through Loss. .| 02/25/2036.
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16 v |-+ | 02/25/2019. | MBS Paydown..........ceeevenernerirenns [ coverrrenineenneinnnnns | ververernenh 982 | ciiiiincn,982 | 4,864 | i 84T | | e (142) [ s | e (142) | 02/25/2036.
76111X L7 6 |RFMSI 2006-S2 A1 PAC SSNR 5.75 7R-16.............. .. | 03/25/2019. | Pass-Through LOSS.........c.cveereemees [ cormerrerineirnnninnnins | ceerrverineensninneens | cervrnrennersndyD29 | ovivirriiieriineninnes | overseniisninensnnnes [ evnernsennenns | evserennnnenned38 i | 895 [ [ v 02/25/2036.
76111X TE 3 |RFMSI 2005-SA1 2A SEQ 2.9425 03/25/2035.... .| 01/25/2019. | MBS Paydown... 03/25/2035.
76111X TF 0 |RFMSI 2005-SA1 3A SEQ CSTR 03/25/2035 .| 03/25/2019. | MBS Paydown... 03/25/2035.
76112B  C5 7 |RAMP 2005-EFC4 M2 MEZ FLT 09/25/35...........ccoc.n. .. | 03/25/2019. | MBS Paydown... 297,591 09/25/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035..... |.. | 03/18/2019. | MBS Paydown... 449,050 05/18/2035.
76112B NM 8 | GMACM 2005-AA1 1A1 PT SNR FLT 05/18/2035..... .| 03/18/2019. | Pass-Through Loss. (39,433) | .. 05/18/2035.
77356P AA 0 |RCTF 2004-1A A1 ABS 5.22 05/17/2021 . 102/15/2019. | MBS Paydown... 145,643 05/17/2021.
77879R  AB 2 |ROTOR 2011-1A A ABS SNR 5.75 06/15/46.. 03/15/2019. | MBS Paydow ..2,207,584 06/15/2046.
78386N  BC 2 |SACO 1999-03 BA 1B1 SUB CSTR 4/25/39... ... | .. | 01/25/2019. | MBS Paydown... (128) 17,813 04/25/2039.
784012 AA 4 |SCFET 2017-2A A ABS SNR 3.41 12/20/2023.......... .| 03/20/2019. | MBS Paydown..........cccrvenrrnerernnns [ woverrerineernneennins | e 358,824 | ..........358,824 | .........357,539 | ........357,664 | ...ccoovvvies | v 103 s | s 103 358,824 12/20/2023.
78410T AA 4 |SCFET 2017-1A A ABS SSNR 3.77 01/20/2023. .. | 03/20/2019. | MBS Paydow 26 634,162 01/20/2023.
78411K AB 0 |SCFET 2018-1A A2 ABS SNR 3.63 10/20/2024........ .| 03/20/2019. | MBS Paydown... 1,166,584 1,166,576 28 | i [, 8 | e [ e, 1,166,584 10/20/2024.
78443C BN 3 |SLMA 2004-B A3 ABS FLT 03/15/2024 .| 03/15/2019. | MBS Paydown... ...987,740 . 929,448 | ..o | e 23,362 23,362 987,740 03/15/2024.
78445M AB 6 |SLMA 2010-A 2A ABS FLT 5/16/44. wv | .. | 03/15/2019. | MBS Paydown... ..532,189 | ..........532,189 532,189 0 532,189 05/16/2044. :
78446T AB 0 |SLMA 2011-C A2A ABS FLT 10/17/2044................... .1 03/15/2019. | MBS PaydOown..........ccereerremerirenns [ coeerinerieneseenneninns | eveens 1,547,064 | ....... 1,547,064 | ....... 1,547,064 | ....... 1,547,064 | ..o | v | e (V1 ORI IO 1,547,064 10/17/2044. | 1FE............
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78446V AB 5 | SLMA 2012-A A2 ABS 3.83 01/17/2045 .| 03/15/2019. | MBS Paydown... 0 536,135 01/17/2045. | 1FE.
78447R  AB 3 |SLMA 2013-A A2A ABS 1.77 05/17/2027. .| 03/15/2019. | MBS Paydow 0 784,446 05/17/2027. | 1FE.
78447R  AD 9 |SLMA 2013-A B ABS 2.50 03/15/2047.... .| 03/15/2019. | MBS Paydown... 56 60,046 03/15/2047. | 1FE.
78447V AC 2 |SLMA 2013-B A2B ABS FLT 05/15/2030 .| 03/15/2019. | MBS Paydown... 1,532,095 1,532,095 (V1 RO IS 1,532,095 06/17/2030.
78448Q AB 4 | SMB 2015-B A2A ABS SNR 2.98 07/15/2027. .| 03/15/2019. | MBS Paydown... ...322,686 .322,686 ...322,048 319 322,686 07/15/2027.
78471D AA 5 |SCLP 2016-1A A ABS SSNR 3.26 08/25/2025.......... .. | 03/25/2019. | MBS Paydown..........ccovvveereerinens [ coverineenerisseinenins | cererrnn.630,236 | ..........630,236 | ..........630,167 | ..........630,191 | .oovvviris | v 10 s |10 | s | v 630,236 08/25/2025.
78471F AA 0 |SCLP 2016-3 A ABS SSNR 3.05 12/26/25 .. 1 03/25/2019. | MBS Paydown..........ccnveenevrnererenes [ cerverinneineennninsnnns | corennennc 18,476 | i 418,476 | 1o 818,168 | o 818,174 | i | T s | | | i 418,176 12/26/2025.
78473T AJ 9 | STARM 2007-2 4A1 SEQ SSNR FLT 04/25/3 .| 02/25/2019. | MBS Paydown... 15,414 04/25/2037.
78473T AJ 9 | STARM 2007-2 4A1 SEQ SSNR FLT 04/25/37.......... .. | 03/25/2019. | Pass-Through LOSS.........c.eevrenees [ rorerrrerineineenneninns | cevvnerienineeienins | cevennnens 53,486 04/25/2037.
80306A AA 8 | SAPA2018-1A A ABS SSNR 4.25 03/15/2040 .. 1 03/15/2019. | MBS Paydown..........cccrvvvevvnrneerenes | vervrrennersensnrerins | e 199,386 | ... 199,386 | .......... 199,293 03/15/2040.
805564 EM 9 |SAST 1999-3 BF1A SUB 8.64 12/25/2032 .. | 02/25/2019. | Pass-Through Loss. 3,457 12/25/2032.
805564 KR 1 |SAST 2002-1 AF6 NAS 6.303 10/25/2030................. .| 03/25/2019. | MBS Paydown...........cccovvveerivciiinnns [ eovmriveninniinicnnins | cevvereenn 1,340 | 1,340 | i 1,343 10/25/2030.
81375F CM 3 | SASI 1993-7 TA6 6.25 12/25/2023 .| 03/25/2019. | MBS Paydown... 37 12/25/2023.
81378E AA 1 | SABR 2007-BR4 A2A SEQ FLT 05/25/2037 ... | .. | 03/25/2019. | MBS Paydown... vereennn 116,880 | e 51,170 116,880 05/25/2037.
81745A AB 3 | SEMT 2013-5 A2 SEQ CSTR 05/25/2043.................. .1 03/25/2019. [ MBS PaydOown..........ccevvrirrernrineins | cerrnmrverenineirennniens | vernnenes 270,815 | .......... 270,815 | .......... 256,386 270,815 05/25/2043.
81745C AA 1 |SEMT 2013-7 A1 SEQ SNR CSTR 06/25/2043......... .| 03/25/2019. | MBS Paydown... ...151,665 ...136,665 ...137,951 151,665 06/25/2043.
817450 AA 6 |SEMT 2013-11 A1 SEQ SNR 3.50 09/25/2043.......... .| 03/25/2019. | MBS Paydown... . cen 159,799 | L. 157,652 | ......... 157,886 |.... 159,799 09/25/2043.
81745M AA 9 |SEMT 2013-2 A SEQ SNR CSTR 02/25/2043........... .. | 03/25/2019. | MBS PaYdOWN..........cveurveerieriens [ corerireesneinerinenin | cevvnenns 271,966 | .......... 271,966 | .......... 243,628 | ... 245,385 | .....covvirns 336 271,966 02/25/2043.
81745R AB 6 |SEMT 2013-3 A2 SEQ SNR CSTR 03/25/43.. .. | 03/25/2019. | MBS Paydown ...212,508 ...212,508 ...196,482 ...196,288 (2,810) 212,508 03/25/2043.
81788Y AA 1 |767-3-25285 & 25392 TRUST 5.25 10/05/22.. ... | .. | 03/05/2019. | Paydown ..233,940 | .........233,940 | ..........233,940 | ..........233,940 | .... 0 233,940 10/05/2022.
823210 AA 1 |SHNTN 2015-1A A ABS SNR 4.75 10/15/2042.......... .. | 03/15/2019. | MBS PaYdOWN........couevvmrveerierirens [ corerireernseinerinenin | cevneenns 301,288 | .......... 301,288 | .......... 298,396 | .......... 299,201 | .ovvvverirnns (746) 301,288 10/15/2042.
82817* AA 9 |SILVER SPRINGS CTL Ill-A1 3.81 1/5/2029.. .. | 03/05/2019. | Paydown.... 0 63,268 01/05/2029.
82817@ AA 7 [SILVER SPRINGS CTL IV-A1 3.89 1/5/2029.. ... | .. | 03/05/2019. | Paydown.... 0 11,030 01/05/2029.
82922T AA 7 |SINAIHEALTH SYS 3.034 01/20/2036............c0con.... .| 01/20/2019. | Sinking Fund Redemption...........cc.. [ coveersrerseereneinneins | wvrnennnn.85,000 | ...........85,000 | ............85,000 | ............85,000 | ....ccocormeee 0 85,000 01/20/2036.
831490 AB 7 |SLMA 2011-B A2 ABS 3.74 02/15/2029. .| 03/15/2019. | MBS Paydown... 02/15/2029.
83402Q AA 0 |SCLP 2016-2A A ABS SSNR 3.09 10/27/2025 .| 03/25/2019. | MBS Paydown... 758,157 10/27/2025.
83404) AA 4 |SCLP 2017-3 A ABS SSNR 2.77 05/25/2026.. .. | 03/25/2019. | MBS Paydown... . 379,400 05/25/2026.
83405A AA 2 |SCLP 2017-1 A ABS SSNR 3.28 01/26/2026.. . | 03/25/2019. | MBS Paydowi ...837,945 837,990 01/26/2026.
83405 AA 8 |SCLP 2017-5 A1 ABS SSNR 2.14 09/25/2026 .| 03/25/2019. | MBS Paydown... 2,264,387 | oooovvvvrines | v i [ | | 2,264,443 09/25/2026.
83405Q AA 7 |SCLP 2017-6 A1 ABS SSNR 2.2 11/25/2026.. .| 03/25/2019. | MBS Paydown... 112,898 | ...... 2,112,898 | ......2,112,085 | ....... 2,112,474 ..2,112,898 11/25/2026.
83405R AA 5 |SCLP 2018-1 A1 ABS SSNR 2.55 02/25/2027 . | 03/25/2019. | MBS Paydowi 1,348,657 1,348,657 1,348,605 ..1,348,657 02/25/2027.
83405X AA 2 |SCLP 2018-3 A1 ABS SSNR 3.2 08/25/2027.. .| 03/25/2019. | MBS Paydown... ,238,230 3,238,230 ..3,238,230 08/25/2027.
83417E  AA 0 |SOCTY 2014-1 A ABS 4.59 04/20/2044 .| 03/20/2019. | MBS Paydown... 26,195 04/20/2044.
83417F  AA 7 |SOCTY 2014-2 A ABS PT 4.02 07/20/2044 . [ 01/20/2019. | MBS Paydowi 91,157 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A ABS SEQ SNR 4.18 08/45.. .. | 02/20/2019. | MBS Paydown..........ccvvvenrvererernens [ weverirerinnnsnninenns | cerenneen 107,087 | 11100000 107,037 | ...irn 106,981 | i 107,001 [ | v [ | e | | v 107,037 08/21/2045.
83438) AA 4 |SLOSO 2007-1A A1LA CDO SSNR FLT 10/07/37..... | .. | 01/07/2019. | MBS Paydown...........c.couevmerermrinens | cormmeermerreneeinerienins | veerereersi 99,583 | 1i0ii099,583 | v 91,741 | 110000092,092 | oo | e (8,845) | oo | eeveeenn(8,845) | o [ i 99,583 10/07/2037.
83546D AD 0 [SONIC 2016-1A A2 ABS SEQ SNR 4.472 05/46....... .. | 03/20/2019. | MBS Paydown... 0 50,000 05/20/2046. :
83546D AF 5 |SONIC 2018-1A A2 ABS SNR 4.026 02/20/48........... .| 03/20/2019. | MBS Paydown (0) 15,000 02/20/2048. | 2FE............
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83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035.... .| 01/25/2019. | Pass-Through Loss... 05/25/2035.
83611M HM 3 | SVHE 2005-B M2 MEZ STP 5/25/2035.... .| 03/25/2019. | MBS Paydown..........cccnvvenevrereinees [ cemerrreeirneernnsinnnnns | cernenneen 1,848 | i 41,848 | 122,859 | oo 11,657 [ | cvveiieienenni23 [ s | 23 | 05/25/2035.
83611M JX 7 |SVHE 2005-OPT4 2A4 SEQ FLT 12/25/2035.. .. | 03/25/2019. | MBS Paydown 12/25/2035.
84474Y AA 4 |SOUTHWEST AIR 6.15 08/01/22 .| 02/01/2019. | Sinking Fund Redemption. 08/01/2022.
84756N AB 5 [SPECTRA ENERGY 4.60 06/15/2021 ..101/22/2019. | Consent Fee .1 06/15/2021.
84756N AF 6 |SPECTRA PARTNERS 3.50 03/15/2025. .| 01/22/2019. | Consent Fee. .| 03/15/2025.
84756N AH 2 |SPECTRA PARTNERS 3.375 10/15/2026... .| 01/22/2019. | Consent Fee . .| 10/15/2026.
84858W AA 4 [SPIRIT AIR 2017-1 AA 3.375 02/15/2030.................. .| 02/15/2019. | Sinking Fund Redemption............c.. | voveeerereneevnninerns | werennen 170,638 | 170,538 | ... 170,538 | oot 170,551 | oo | evervvisereennna(0) [ | e (0) | e | v 170,538 02/15/2030.
84861C AB 1 |SPMF 2014-4A A2 ABS SNR 4.6291 01/20/45.......... .. | 03/20/2019. | MBS Paydown 78,410 01/20/2045.
84861C AC 9 [SPMF 2017-1A A ABS SSNR 4.36 12/01/2047.......... .. 1 03/20/2019. | MBS Paydown w828 | i e () | i | (1) | i | 7,590 12/20/2047.
85022W AA 2 [SCFT 2016-AA A ABS SSNR 3.05 04/25/2029, .1 03/25/2019. | MBS Paydown..........cceueerreerienns [ eoerrrnerieeeneenssninns | rveens 1,335,459 woeernn1,335,459 ,335,459 04/25/2029.
85172L AA 4 |SLFT 2015-AA A ABS SEQ SNR 3.16 11/15/24. .. 1 03/15/2019. | MBS Paydown.........cc.comrvvemrvinerees | coveierviieeeiieneiiiees | v 1,294,185 | ......1,294,185 | .......1,291,092 | ....... 1,293,953 | ..ooovvvverni | cevrrrenrirenne84 [ | e84 | v 1,294,185 11/15/2024.
85208H AA 1 |SPRTE 2017-1 A ABS SSNR 4.25 12/15/2037.......... .. | 03/15/2019. | MBS PaydOWN.........ocvemrveerierirens [ correrireesreinerinenins | ceveveinne 154,253 | ......... 154,253 | ... 153,676 | ..o 153,741 | s [ e 15 i 15 i | e 154,253 12/15/2037.
85208N AA 8 |SPRINT SPECTRUM A-13.36 09/20/2021................ .| 03/20/2019. | Sinking Fund Redemption...........cc.. [ cereeereernerenneeinennns | covreinns 312,500 1 . 312,500 09/20/2021.
85235* AA 6 |STLOUIS CNTY CTL 3.79 12/15/2036 .| 03/15/2019. | Paydown O I 163,900 | ..........163,900 | .......... 163,900 0 I 163,900 12/15/2036.
855541 AC 2 |STARM 2007-S1 3A1 SEQ CSTR 01/25/2037 .. | 02/25/2019. | Pass-Through LOSS.........c.eeeeeenees [ comerrerieninneeinseins | covriveriesencenenens 9,672 0 . 9,303 .1 01/25/2037.
855541 AC 2 |STARM 2007-S1 3A1 SEQ CSTR 01/25/2037 .. | 03/25/2019. | MBS Paydown L7399 | 73,994 | 69,197 B (8,013) | oo | s 73,994 01/25/2037.
85572R AA 7 |STARR 2018-1 A ABS SSNR 4.089 05/15/2043........ .1 03/15/2019. | MBS Paydown..........ccerreemrenerirenns [ eoerrirerierirseeienins | v 1,742,966 1,726,861 | ... 1,727,695 | ..o | v 13,920 | oo | s 13,920 | oo | e 1,742,966 05/15/2043.
86212V AA 2 |STR2016-1A A1 ABS SNR 3.96 10/20/2046............. .| 03/20/2019. | MBS Paydown 0 o - 49,653 10/20/2046.
86212V AD 6 |STR 2018-1A A1 ABS SSNR 3.96 10/20/2048. .. | 03/20/2019. | MBS Paydown 0 o 51,653 10/20/2048.
86212V AE 4 |STR 2018-1A A2 ABS SSNR 4.29 10/20/2048. ..| .. | 03/20/2019. | MBS Paydown 0 e 68,441 10/20/2048.
86213B AA 5 |STR2014-1A A1 ABS 4.21 04/20/2044..................... .. 1 03/20/2019. | MBS Paydown.........c.comvvvemmrvenennes | cevvmnnrirnnnirnnninnns | cvvrrirenneeh 378 | i 375 | e 375 | 375 | s [ [ v 0 [ e | e 4,375 04/20/2044.
86213C AA 3 |STR2015-1A A1 ABS SNR 3.75 04/20/2045... .. | 03/20/2019. | MBS Paydown (0) 10,375 04/20/2045.
86213C AB 1 |STR2015-1A A2 ABS SNR 4.17 04/20/2045... .| 03/20/2019. | MBS Paydown 2 26,875 04/20/2045.
863222 ZZ 1 |STRIPES 20131 LIBOR + 350 4/5/2023.. .| 03/20/2019. | Partial Call v | e 437,512 | 437,512 | 441,021 | L B3T,498 | [ e T i 1 i | s 437,512 04/05/2023.
863572 LV 3 |SASC 1996-4 A SEQ CSTR 09/25/2031.. .. | .. [ 03/25/2019. | MBS Paydown.. [ IO 8,017 . 7,618 . . ol 281 I 8,017 09/25/2031.
863576 EQ 3 |SASC 2006-OW1 A4 SEQ FLT 12/25/2035............... .1 03/25/2019. [ MBS Paydown..........cccevmnierienrireins | cerverrerenineirennniens | verenines 288,445 | .......... 288,445 | ... 191,490 | .......... 281,310 | ovivivenee | i 2,278 | .o 2,278 o e 288,445 12/25/2035.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035...... .. | 03/25/2019. | MBS PaYdOWN........cocvemrvrerierirnens [ correrireesreinerinenin | cevveinns 564,617 | .......... 564,617 | .......... 495,694 | .......... 492,989 | ..o [ e 36,343 | .o | s 36,343 | oo | e 564,617 11/25/2035.
863579 C3 0 |SARM 2005-21 6A3 SEQ SSNR FLT 11/25/2035...... .. | 03/25/2019. | Pass-Through Loss... 54,054 0 o 53,890 11/25/2035.
863579 J9 0 |SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035...... .. | 03/25/2019. | MBS Paydown 80,078 | .oeeeers83,403 | oo | e (369) (369) . 92,396 12/25/2035.
863579 J9 0 |SARM 2005-22 1A4 SEQ SSNR FLT 12/25/2035...... .. | 03/25/2019. | Pass-Through Loss... A1 | it e [ | e | e 0 | | e (1) 12/25/2035.
863579 RP 5 | SARM 2005-11 1A1 SEQ SSNR FLT 05/25/2035...... .. | 03/25/2019. | MBS Paydown .37,015 42,182 05/25/2035.
863579 SU 3 | SARM 2005-12 3A1 SEQ SSNR CSTR 06/25/35 .| 03/25/2019. | MBS Paydown.. .28,087 36,569 06/25/2035.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... .| 03/25/2019. | MBS Paydown BA27 | 29419 | | 1,039 [ | e 1,039 | | s 45,774 07/25/2035.
863579 UL 0 |SARM 2005-15 1A1 SEQ SSNR CSTR 07/25/35....... .. | 03/25/2019. | Pass-Through Loss... 07/25/2035.
863579 UU 0 |SARM 2005-154A1 PT SSNR FLT 07/25/2035......... .| 03/25/2019. | MBS Paydown 07/25/2035.
863579 UU 0 |SARM 2005-15 4A1 PT SSNR FLT 07/25/2035......... .. 03/25/2019. | Pass-Through Loss... .1 07/25/2035.
863579 VH 8 |SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035...... | .. | 02/25/2019. | Pass-Through Loss. .| 08/25/2035.
863579 VH 8 |SARM 2005-17 1A1 SEQ SSNR FLT 08/25/2035 .| 03/25/2019. | MBS Paydown 08/25/2035.
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863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35. .. | 03/25/2019. | MBS Paydown 173,311 | oo 173,311 | 121,115 | v 110,583 173,311 08/25/2035. | 1FM....
863579 VW 5 | SARM 2005-17 5A2 SEQ SSNR CSTR 08/35. . | 03/25/2019. | Pass-Through Loss 350 .| 08/25/2035.
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35 .| 03/25/2019. | MBS Paydown..........cccvvveneriverinens [ corverierinnrvsninens | e 466,629 | ..........466,629 | .......... 429,009 | .......... 425,714 466,629 | .. 09/25/2035.
863579 XR 4 |SARM 2005-18 8A1 SEQ SSNR CSTR 09/25/35....... .. | 03/25/2019. | Pass-Through Loss. (16) | .. 09/25/2035.
863579 ZL 5 |SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035........ .. 03/25/2019. | MBS Paydown..........ccooevemvineiiveins [ eovmriverirerisniinniins | cvrerreen 39,662 | 110010 39,662 | e 33,671 | v 33,313 [ | erreeeenn(20,585) | oo | 10eet(20,585) | i [ i 39,662 10/25/2035.
863579 ZL 5 |SARM 2005-20 3A3 SEQ SNR FLT 10/25/2035........ .. | 03/25/2019. | Pass-Through LOSS.........cc.veuuereees [ cernerirneenneriinnnnenins | cvereneerseninsennenes | coveernnerene(5,283) [ oevireeinceineiiens [ [ | e [ enneenneenne | vveevssnnneenn0 | v [ oo (4,432) 10/25/2035.
86358R DX 2 |SASC 2001-SB1 A5 SEQ 3.375 8/25/31. .| 03/25/2019. | MBS Paydown... ...146,864 155,937 [ [ e (1,385) [ | e (1,345) [ | e 163,851 08/25/2031.
86358R XY 8 |SASC 2002-AL1 A2 SEQ 3.45 02/25/32.. ... | .| 03/25/2019. | MBS Paydown... v, 180,786 | .........196,387 229,527 02/25/2032.
86358R XZ 5 |SASC 2002-AL1 A3 SEQ 3.45 2/25/32.......c.covvevnecn. .. | 03/25/2019. | MBS Paydown..........ccevvenermerenens [ corverineenerisneinenns | e 149,719 | 1 149,719 | i, 135,161 | .ovevenee 135,244 | oo | w239 | s e, 239 | e | e 149,719 02/25/2032.
86358R YB 7 [SASC 2002-AL1 APO PO 02/25/2032 .. | 03/25/2019. | MBS Paydown 24737 | e 28737 | 17,457 | ... 19,435 | oo | e (1519) | e [ (1,519) | e | v 24,737 ... | 02/25/2032.
86358R YB 7 |SASC 2002-AL1 APO PO 02/25/2032 .. | 03/25/2019. | Pass-Through Loss. 25K T TR IUTRTOTEN DRSO VST SRR | I BTN BN 0 .| 02/25/2032.
86350A ME 0 |SASC 2003-AL1 A SEQ 3.3565 4/25/31.........ccco0uuce .. 1 03/25/2019. | MBS Paydown..........c.couvvvemmrvenenees | cevevenvirnneirneninens | eerrereen2,000 | 1iie0r.52,000 | coveiennc 45,345 52,000 04/25/2031.
86359A MG 5 | SASC 2003-AL1 APO 4/25/31 .| 03/25/2019. | MBS Paydown... ...9,237 13,115 04/25/2031.
86359A WR 0 |SASC 2003-AL2 A SEQ 3.3565 1/25/2031.. <o | .- | 03/25/2019. | MBS Paydown... o 357,680 01/25/2031.
86359A WT 6 | SASC 2003-AL2 APO 0.00 01/25/2031........cocvvvverrnnee .. 1 03/25/2019. [ MBS Paydown..........cccrevvevnvernrerenns | vervnrerermnnnersnnanons | cvervnneee 1,732 | i 7,732 | 37,109 | oo 41,525 | v [ e 188 [ 158 | | 47,732 01/25/2031.
86359B 4U 2 | SASC 2005-4XS 1A4A SEQ 5.33 03/25/2035. .| 03/25/2019. | MBS Paydown... ...197,245 ...207,677 .210,957 03/25/2035.
86359B LE 9 | SARM 2004-2 4A1 SEQ CSTR 03/25/34 .| 03/25/2019. | MBS Paydown... 62,398 | ... 61,772 ...64,745 03/25/2034.
86359B YF 2 | SARM 2004-10 4A SEQ SNR FLT 08/25/2034.......... .| 03/25/2019. | MBS Paydown..........ccvvvvnerierinens [ woveriveernersnennenns | e 315,948 | ...0....315,948 | .......... 317,225 | .......... 316,828 315,948 08/25/2034.
86359F AB 8 | SASC 2006-S2 A2 SEQ 5.50 6/25/36 ... | .. | 03/25/2019. | MBS Paydown... 11,153 ...1,699 14,345 06/25/2036.
86359 NA 3 | SAMI 2005-AR6 2A1 SEQ SSNR FLT 09/25/45......... .| 03/25/2019. | MBS Paydown... 81712 | ... 87,890 | o | vvrerereenn(6,042) | v [ rerreen(6,042) [ s | e 116,098 09/25/2045.
86360B AG 3 | SARM 2006-4 4A1 PT SSNR FLT 05/25/2036........... .| 03/25/2019. | MBS Paydown..........ccvvvnermerinens [ ceveriveenerinsenisenns | cereennnn 373,961 | 0. 373,961 | .o 299,606 | ......... 294,783 | oo | rrrerneenb1,989 [ | 81,989 | | i 373,961 05/25/2036.
86360B AG 3 | SARM 2006-4 4A1 PT SSNR FLT 05/25/2036........... .. | 03/25/2019. | Pass-Through LOSS............ccccurieces [ roverieriniinniicnnins | e | evvvennieenens 780 i v [ eonnnesnieen [ evvenisniesnnninnes | eoveninnines | eevnernennennd [ | v 05/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | .. | 03/25/2019. | MBS Paydown.........c..coevereeerevenenes [ wovervvmnrnerreernenens | civernnnn50,244 | <........50,244 | ... 41211 | e 37,987 50,244 |.. 05/25/2036.
86360B AJ 7 | SARM 2006-4 5A1 SEQ SSNR CSTR 05/25/2036..... | .. | 03/25/2019. | Pass-Through Loss. (53) 05/25/2036.
86909# AA 5 | SUSQUEHANNA CTL 5.73 12/23/2036.............cc00cuu. .. | 03/23/2019. | Paydown 27,327 27,327 27,327 12/23/2036.
86934N AA 7 |SCML 2018-SBC7 A ABS SNR 4.72 05/25/2039....... .. | 03/25/2019. | MBS Paydow 1,625,060 1,631,192 | v [ v 1,275 [ | e 1,275 [ | v 1,625,130 05/25/2039.
869507 AA 1 |SPSS2017-1A A ABS SSNR 4.19 01/15/2071 .. | 02/15/2019. | MBS Paydown... 15,430 15,437 01/15/2071.
87155M AA 9 |SYMP 2007-5A A1 CLO FLT 01/15/2024.... . 1 01/15/2019. | MBS Paydowi 1,482,858 ..1,482,858 01/15/2024.
87159Q BE 7 |SYMP 2014-14A A3R CLO SSNR 2.98 07/14/26. .| 01/14/2019. | MBS Paydown... ..271,710 277,738 07/14/2026.
871829 AM 9 |SYSCO CORP 5.37503/17/19 .| 03/17/2019. | Maturity 3,999,268 | ....ovvvvrrer | cvvrrerinennen T2 | e v 732 [ | i 4,000,000 03/17/2019.
87244B  AA 6 | TGIF 2017-1A A2 ABS SNR 6.202 04/30/204 .| 01/30/2019. | MBS Paydown... 73,750 04/30/2047.
87244B  AA 6 |TGIF 2017-1A A2 ABS SNR 6.202 04/30/2047... ..102/12/2019. [ CS FIRST BOSTON.......covvrmrivvirins | cerrvrirenvnisvirsnnenins | 00ren 3,462,409 | ......3,618,750 | ......3,618,750 | .....3,618,672 | .ooovvvvvvrns | corvrrmrieiiinin2 | v v [ | e 3,618,674 ....(156,265) 04/30/2047.
87266X AA 1 |TRTX 2018-FL1 A CLO SSNR FLT 04/15/2035.. .| 03/15/2019. | MBS Paydown..........ccvvverrvverernnns [ coverrerincennninnnins | e, 748,722 | . 4,748,722 | . ATABT22 | . ATAQTI | | BT [ | BT [ | e 4,748,722 02/15/2035.
87305N AV 0 |TTXCO5.45301/02/22... .1 01/02/2019. | Sinking Fund Redemption. 542,998 01/02/2022.
87305N AW 8 |TTX CO A2 5.503 01/02/2022. .| 01/02/2019. | Sinking Fund Redemption. 92,708 01/02/2022.
87342R AB 0 |BELL 2016-1A A2ll ABS SNR 4.377 05/25/46.... .| 02/25/2019. | MBS Paydown... 0 30,000 05/25/2046.
87342R AC 8 [BELL 2016-1A A23 ABS SNR 4.97 05/25/2046.......... | .. | 02/25/2019. | MBS Paydown... (3) 29,625 05/25/2046. :
87342R AF 1 |BELL 2018-1AW A2W ABS SNR 4.59 11/25/48......... .. | 02/25/2019. | MBS Paydown...........cccveveererererens 0 17,500 11/25/2048. | 1FE............
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874074 AA 5 | TAL2017-1A A ABS SNR 4.50 04/21/2042.. .. | 03/20/2019. | MBS PaYdOWN.........ocvvmrrmerierirens [ corerereesneeiserinenin | cevveenns 210,363 | .......... 210,363 (66) ol 210,363 |....co..... SRRSO ISP | B SN 1,546 | 04/20/2042.
87407P AA 8 |TAL2013-1A A ABS SNR 2.83 02/22/2038.. .. | 03/20/2019. | MBS PaYdOWN.........oeevurrerrrerirnens [ corerineirneriseinenin | cereneenad 655,000 | .......... 655,000 655,000 |........... 02/22/2038.
87407P AE 0 |TAL 2013-2A A ABS 3.55 11/20/2038 .| 03/20/2019. | MBS PaYdOWN..........cvvurvieireerinens [ corerirerernriinniinenins | covereiensd 430,875 | .......... 430,875 430,875 |........... 11/20/2038.
87407P AJ 9 |TAL2014-1A A ABS SNR 3.51 02/22/2039.. .. 1 03/20/2019. | MBS PaYdOWN........coevvmreeerierirnees [ corerireennseinsnnenins | cevneenns 322,075 | ..o 322,075 322,075 |..cooveneee 02/22/2039.
87407P AP 5 | TAL 2014-2A A2 ABS SEQ SNR 3.33 05/20/39 .. | 03/20/2019. | MBS Paydown...........ccovvvniieverinens [ coverierinniiiniiseiins | o 240,625 | .......... 240,625 240,625 05/20/2039.
87407P AR 1 | TAL 2014-3A A ABS SNR 3.27 11/21/2039.. .| 03/20/2019. | MBS Paydown.. .150,000 150,000 ..150,000 . 0 11/21/2039.
87422V AC 2 | TALEN ENERGY SUPPLY 6.50 09/15/2024.... .1 01/18/2019. | Cash TeNder.........cccvvvverernerrnnrines [ e | s 2,025,000 3,000,000 . ceernennn 2,224,306 ..(199,308) | ...... (199,306) 09/15/2024.
87422V AC 2 | TALEN ENERGY SUPPLY 6.50 09/15/2024.... .| 01/18/2019. | CONSENt FEE......ovvvvererrrrcrireririeens [ o | e 150,000 | .ovoocverrercrininns 0 o e 150,000 09/15/2024.
87612B AR 3 |TARGA RES PRTNRS 4.125 11/15/2019 11 02/11/2019. | Call....vorrerrereeirieiserieeieeienis [ e | e 2,800,000 | ....... 2,800,000 | ....... 2,373,000 | .......2,692,282 | .cooovrivrriner | wrneenen 107,718 | s | 107,718 | e 11/15/2019.
87819# AA 2 |TD BK MIAMI CTL 3.79 1/15/2038 .. 03/15/2019. | Paydown .31,694 01/15/2038.
881561 CH 5 | TMTS 2003-6HE M1 MEZ FLT 11/25/2033.. .. | 02/25/2019. | MBS Paydown.. .18,591 (3,059) ... ...19,608 | .. 11/25/2033.
881561 LE 2 | TMTS 2004-11HE A SEQ FLT 10/25/2035... .. | 03/25/2019. | MBS Paydown .26,513 2,016 33,090 10/25/2035.
881561 LR 3 | TMTS 2004-19HE A1 SEQ FLT 10/25/2034 .. | 03/25/2019. | MBS Paydown R . . . 41,553 10/25/2034.
881561 VY 7 | TMTS 2005-12AL AF4 MEZ SEQ 5.385 07/36. .. | .. 03/25/2019. | MBS Paydown . v | B33 | | e 236,218 07/25/2036.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38...... .. | 02/25/2019. | Pass-Through Loss... 01/25/2038.
88156E AB 2 | TMTS 2006-17HE A2B1 SEQ SNR FLT 01/25/38...... | .. | 03/25/2019. | MBS Paydown.. 171,664 ..171,664 01/25/2038.
88157V AB 3 | TMTS 2007-6ALT A2 SEQ CSTR 08/25/2038............ .. | 03/25/2019. | MBS Paydown 198,815 08/25/2038.
88159T AA 8 |TES 2017-2A A ABS SSNR 4.12 02/20/2048... . [02/20/2019. [ MBS Paydown............cccveverreverinns | cervemerverirseersseennns | verennennn 101,088 | 1.0 101,088 | ..o 101,081 | i 101,058 | oo | cvverercriveereens(1) | e | a1 | e | v 101,068 02/20/2048.
88315F AA 9 |TMCL 2017-1A A ABS SNR 3.72 05/20/2042.. 03/20/2019. | MBS Paydown 05/20/2042.
885220 DX 8 |TMST 2003-4 M1 MEZ FLT 09/25/2043 .| 03/25/2019. | MBS Paydown...........ccorvenrrverinens [ coverirerinrrvnninenns | evereereeeni39,818 | 1000 39,518 | 100i0033,393 | 134,286 [ oo | veviverrenn(6,685) [ covecvss | eeveenn(6,685) | oo | 39,518 | e 09/25/2043.
885220 GB 3 | TMST 2004-4 1A SEQ SNR FLT 12/25/204 .. |.. [ 03/25/2019. | MBS Paydown . . [RSTRRRTO v - 12/25/2044.
885220 GK 3 | TMST 2004-4 5A SEQ CSTR 12/25/2044.................. .. 1 03/25/2019. | MBS Paydown.........coccvvrvemmreennenes | cevererreirnnninnnnnnens | eereeeen 138,154 | 10000 138,154 | L 131,419 | 124241 | | eieeend(7,363) e [ eeeeenn(7,363) | s | v 138,154 | .o 12/25/2044.
885220 KW 2 | TMST 2006-2 A2B SEQ SNR FLT 04/25/2036. .. | 03/25/2019. | MBS Paydown 334,200 |....coo... 04/25/2036.
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46 .. | .| 03/25/2019. | MBS Paydown 12,161 | .oovennee. 10/25/2046.
88522R AB 0 |TMST 2006-5 A2 SEQ FLT 10/25/46...........coccovvrrrnece .. | 03/25/2019. | Pass-Through Loss... 1,870 10/25/2046.
886065 AA 9 | TBOLT 2018-A A ABS SSNR 4.147 07/15/2038........ .| 03/15/2019. | MBS Paydown . v | e 214,286 | .......... 214,286 | .......... 214,281 | ... 214,286 09/15/2038.
88606W AA 0 [TBOLT 2017-A A ABS SSNR 4.212 05/17/2032........ .1 03/15/2019. [ MBS Paydown.......c..cccevmieiernrineins | cerrveiereniseirennninne | vernnis 180,273 | .......... 180,273 | .......... 180,266 | ......... 180,267 05/17/2032.
887317 AG 0 |TIME WARNER INC 4.70 01/15/21 11 03/27/2019. | Call....vorrirrerceirieierieesierierins [ e | s 3,102,168 | ....... 3,000,000 | ... 2,992,860 | ....... 2,998,328 01/15/2021.
887317 AK 1 |TIME WARNER INC 4.75 03/29/2021.. 1 03/27/2019. | Call....ooeverrerciieeineiseiesieeieni [ e | e 4,159,047 | ....... 4,000,000 03/29/2021.
88732 AP 3 | TIME WARNER CABLE 8.75 02/14/2019.... o | 02/14/2019. | MAEUIIY.......cvvveerrriieciieninenienes [ crierireeeinsissiienins | e 17,339,000 | ..... 17,339,000 02/14/2019.
89054X AB 1 |TOPAZ SOLAR FARM 4.875 09/30/2039.... .. |.. | 02/14/2019. | BARCLAYS CAPITAL... ceeveriseeesinsnens | e 3,901,069 | ....... 4,139,065 0 | e 4,139,065 |........... ..(237,996) | ...... (237,996) | ....... 77,909 | 09/30/2039.
89289U AQ 1 [TRAL 2013-1A AR CLO SSNR FLT 07/20/2029........ .. | 03/28/2019. | CANTOR FITZGERALD & CO........ cvreeees | 012,967,500 1 .....13,000,000 | .....13,000,000 | ....12,985,747 | ....cccccovvee | o733 | s [ 733 [ | 0000.12,986,480 | o | e (18,980) | ........(18,980) | ..... 07/20/2029.
893526 8Y 2 | TRANSCANADA PL 7.12501/15/2019... .| 01/15/2019. | Maturity..... 01/15/2019.
89412M AC 0 | TRAP 2003-3A A1B CDO SSNR FLT 01/20/2034...... .. | 01/20/2019. | MBS Paydown.. 01/20/2034.
89412R AB 1 |TRAP 2003-5A A1B CDO MEZ FLT 07/15/2034........ .| 01/15/2019. | MBS Paydown 07/15/2034.
89412W AA 2 [TRAP 2004-7A A1 CDO SSNR FLT 01/25/2035........ .| 01/25/2019. | MBS Paydown 01/25/2035.
89413A  AA 9 | TRAP 2005-9A A1 CDO SSNR FLT 01/27/2040........ .. 01/27/2019. | MBS Paydown .9,193 . . 01/27/2040.
89413G AA 6 | TRAP 2007-12A A1 CDO SSNR FLT 04/06/2042 .| 01/06/2019. | MBS Paydown ..781,102 . .81, OO I 04/06/2042.
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89655Y AA TRL 2009-1A A ABS 6.657 11/16/2039... .| 03/16/2019. | MBS Paydown... ...207,911 (274) 204,983 11/16/2039. | 1FE.
89656C AA 1 |TRL 2010-1A A ABS 5.194 10/16/2040 .1 03/16/2019. | MBS Paydow .(3,857) 149,837 10/16/2040. | 1FE.
89656F AA 4 | TRL 2012-1A A1 ABS 2.266 01/15/43 .| 03/15/2019. | MBS Paydown... (358) 83,118 01/15/2043. | 1FE.
89656F AC 0 |TRL2013-1A A ABS SSNR 3.898 07/15/2043 .1 01/15/2019. | MBS Paydown..........ccvvvnereerinens [ cerveeiseeserinssinenis | cereennnn 148,508 | ... 148,508 | ......... 151,033 | ... 150,494 | i | cvvrrerrenennn(894) [ o | v (L1731 [N IS 148,508 07/15/2043. | 1FE.
89679H AA 3 [TCF 2017-1A A ABS SNR 3.52 06/20/2042..... .. 1 03/20/2019. | MBS Paydown... 2 62,714 06/20/2042. | 1FE.
89705D AD 4 |TRONOX FINANCE TL B 1L L+300 09/22/2024........ .| 03/14/2019. | BNP PARIBAS..........oevoveerrrinerirens [ corverireresersninsnnns | 1,039,424 | ......1,039,424 | .......1,031,628 | .......1,031,602 | ...cccooviruer | ormrrnernii2,589 [ oviirirnns | o 2,559 | oo 1,034,161 09/22/2024. | 3FE............
89705D AD 4 |TRONOX FINANCE TL B 1L L+300 09/22/2024........ .| 03/29/2019. | Paydown 557 74,044 09/22/2024. | 3FE.
89705D AE 2 |TRONOX BLOCKED TL B 1L L+300 09/22/2024....... .| 03/14/2019. | BNP PARIBAS.........oevorerrinirrens [ o | e 481,284 | 00 481,284 | (o ATT674 | o ATT,662 | e | v 1,185 [ | 1,185 09/22/2024. | 3FE.
89705D AE 2 |TRONOX BLOCKED TL B 1L L+300 09/22/2024....... .1 03/29/2019. | PaYAOWN......ccovrvrrrrireernrinnrinens [ eeverineenerienninnnns | veverneernenn 1,218 | i 1,218 | 1,200 | 1,200 [ | v s | e 9 09/22/2024. | 3FE............
89707Y AA 2 | TROPC 2004-4A A1L CDO SSNR FLT 04/15/35....... .. 01/15/2019. | MBS Paydown... L A88,168 | | e 44589 | | 44,589 04/15/2035. | 1FE.
897088 AA 1 |TROPC 2006-5A A1L1 CDO SSNR FLT 07/15/36..... ..| 01/15/2019. | MBS Paydown... reerneeenB21,915 | | erieeeenn(56,688) | oo | e (56,688) 07/15/2036. | 1FE.
898203 AA 2 |TFINS 2017-2A A1 CDO SSNR FLT 09/20/2039....... .. 1 03/20/2019. | MBS Paydown............ccoevvemervemnnees | cevvrervereneirnnnnnnns | 21,400,000 | .......1,400,000 | .......1,372,000 | ....... 1,376,037 | oo | 23,983 | i | s 23,963 09/20/2039. | 1FE............
898203 AB 0 |TFINS 2017-2A A2 CDO SSNR 3.58 09/20/39.......... .| 03/20/2019. | MBS Paydown... ...627,547 09/20/2039.
898205 AA 7 |TFINS 2017-1A A1 CDO SSNR FLT 04/20/2038....... .| 01/20/2019. | MBS Paydown... renenn 254,560 | ... 04/20/2038.
898205 AB 5 | TFINS 2017-1A A2 CDO SSNR 4.24 04/20/38.......... .. 1 01/20/2019. [ MBS Paydown..........ccrevnrvevermrirnins | cernerrerierserennninns | vereennrn369,745 | ... 365,745 | ..........365,745 | .......... 364,442 | ... | el 1149 | | 1149 | i | e 365,745 04/20/2038.
90131H BM 6 |21ST CENTURY FOX AMERICA 6.75 01/09/2038.... | .. | 03/21/2019. | Consent Fee.. 5,000 01/09/2038.
90131H BM 6 |21ST CENTURY FOX AMERICA 6.75 01/09/2038.... | .. | 03/26/2019. | EXchanged.........ccccccrmurvermmrvirmerriins [ wevrrrverserirncninnenns | 2r...6,864,350 | ......5,000,000 | .......5,268,750 | ....... 5,218,379 5,211,978 01/09/2038.
90131H BW 4 |21ST CENTURY FOX 144A 3.70 10/15/2025............ .| 03/26/2019. | Consent Fee..........cocwvvrvrerirerercens 10/15/2025.
90131H BW 4 |21ST CENTURY FOX 144A 3.70 10/15/2025............ .| 03/26/2019. | Exchanged 3,990,440 3,993,110 10/15/2025.
90253@ AA 1 |UNDER ARMOUR PORTLAND CTL 4.87 02/15/32... | .. | 03/15/2019. | Paydown.... ...127,656 reenn 128,933 | ... 128,772 127,656 02/15/2032.
90272* AA 0 |UNITED HEALTH CARE CTL 3.50 5/15/2033........... .1 03/15/2019. | PaYdOWN.......couvvererieririeirncrinninens [ eovmernenireniseennnins | cvivenrnen 2,821 | 42,821 | 42,821 | oo 42,821 42,821 05/15/2033.
902752 AA 2 |UIRC-GSAV LLC 2015-A 4.71 12/05/2035. .. | 03/05/2019. | Sinking Fund Redemption. ...104,372 LA04372 | | (0) [ | i (0) | e | s 104,372 12/05/2035.
902753 AA 0 |UIRC-GSA IV LLC 5.00 12/05/2034 .. | 03/05/2019. | Sinking Fund Redemption. 84,215 12/05/2034.
903320 AE 3 |US AIRWAYS PASS-THR 991A 8.36 01/20/19.......... .| 01/20/2019. | ReAEMPON........ovorvrcrrrcircrineines [ ceverineiserisniinnis | e 178,989 | 1100 178,989 | i 183,016 | 1o 178,989 | oo | v [ | e | e | v 178,989 01/20/2019.
90342W AA 5 |USCAP 2006-5A A1 CDO SSNR FLT 10/10/2040..... .. 01/10/2019. | MBS Paydown... ...31,535 10/10/2040.
90352W AA 2 [STEAM 2018-1 A1 ABS 3.783 04/25/48..................... .| 03/25/2019. | MBS Paydown... .184,767 04/25/2048.
90390K AB 0 |USCAP 2A A2 CDO SNR FLT 08/01/34.. .. 1 02/01/2019. | MBS Paydown 31,053 08/01/2034.
906548 CG 5 |UNION ELECTRIC C 6.7 02/01/19.. .. | 02/01/2019. | Maturity.. 02/01/2019.
907833 AE 7 |UNION PACIFIC RR 6.7 02/23/19... .. | 02/23/2019. | Maturity.. 25,550 02/23/2019.
90783T AA 8 |UNP CO 2004 TRST 04-1 5.404 07/02/2025.. .| 01/02/2019. | Sinking Fund Redemption. 849,684 | ....occoov. [ v | v | 22,958 |07/02/2025.
90783X AA 9 |UNION PACIFIC RR 6.176 01/02/31... .| 01/02/2019. | Sinking Fund Redemption. .625,922 19,328 | 01/02/2031.
908594 AC 8 |UNION TANK CAR CO 4.71 05/15/2020. .. | 03/29/2019. | Distribution 1,636,364 ..1,636,359 05/15/2020.
909287 AA 2 |UAL 2007 PT TRUST 6.636 07/02/22 .| 01/02/2019. | Sinking Fund Redemption. ...102,153 102,153 07/02/2022. | 2FE.
909319 AA 3 |UNITED AIR 2013-1 A 4.30 08/15/2025.. . | 02/15/2019. | Sinking Fund Redemption. 174,434 08/15/2025.
90932Q AA 4 |UNITED AIR 2014-2 A 3.75 09/03/2026.. .| 03/03/2019. | Sinking Fund Redemption. 111,594 09/03/2026.
918454 AA 2 |VERIZON CTL 3.812 05/15/2035. . | 03/15/2019. | Paydown.... 69,641 05/15/2035.
91854* AA 4 |VZ(IRVING TX) CTL 3.62 08/15/2036. .. | 03/15/2019. | Paydown.... R . . 65,213 08/15/2036.
91911T AM 5 | VALE OVERSEAS 4.375 01/11/2022...........ccnvverneene C|01/30/2019. |[HSBC SECURITIES.........cocomvrrvens | creverveernerirnirnerinens | 002,234,770 | .......2,246,000 | ....... 2,070,565 | ....... 2,174,290 | covoovvvviies | e 1,826 | s | e 1,826 | .o 2,176,117 01/11/2022.
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92211M AC 7 |VDC 2018-1A A2 ABS SNR 4.072 02/16/2043.... .| 03/15/2019. | MBS Paydown... 25,000 0 25,000 02/16/2043. | 1FE.
92257L AB 6 |VCC 2017-1 AFX ABS SSNR 3.00 05/25/2047 . | 03/25/2019. | MBS Paydowi .(3,208) . 05/25/2047. | 1FE.
92258N AB 1 |VCC 2016-1 AFX ABS SSNR 3.5337 04/25/46... .| 03/25/2019. | MBS Paydown... . .0 04/25/2046.
92343V CR 3 |VERIZON COMM INC 3.50 11/01/2024 .. | 02/28/2019. | Exchanged.... 129,051 11/01/2024. | 2FE.
92535V AA 0 |VBTOW 2016-2A A ABS SNR 5.193 10/15/2046 .. 1 03/15/2019. | MBS Paydow . 22,503 10/15/2046.
92765Y AA 5 |VIRGIN AUSTRALIA 2013 1A 5.00 10/23/2023......... C|01/23/2019. | Sinking Fund Redemption............... [ coeeeereeevnernerrernnee | woveiiens 188,428 | .......... 188,428 | .......... 188,428 B [T 188,428 10/23/2023.
929227 4T 0 |WAMU 2003-S4 2A1 NAS SNR 5.5 06/25/2033......... .| 03/25/2019. | MBS Paydown... 41,988 06/25/2033.
92922F 3N 6 |WAMU 2005-AR12 1A8 SEQ SSNR FLT 10/25/35.... |.. | 03/25/2019. | MBS Paydown... 236,501 10/25/2035.
92922F 3Q 9 |WAMU 2005-AR12 2A1 SEQ SSNR FLT 09/25/35.... |.. | 03/25/2019. | MBS Paydown...........couveererncenenins [ rnrernerrnnermerneninnee | cornernnenne3 379 | i 3,379 | 3,289 | s v [ everineeinenennen80 o [0 i | e 3,379 09/25/2035.
92922F 7C 6 |WAMU 2005-AR16 2A1 SEQ SSNR FLT 12/25/35.... | .. | 03/25/2019. | MBS Paydown... ...192,765 ...192,765 ...162,786 192,765 12/25/2035.
92922F 8T 8 |WAMU 2005-AR18 3A1 SEQ SSNR FLT 01/25/36.... .. | 03/25/2019. | MBS Paydown... . . 17,763 . 01/25/2036.
92922F 8T 8 |WAMU 2005-AR18 3A1 SEQ SSNR FLT 01/25/36.... | .. | 03/25/2019. | Pass-Through LOSS..........coeveueereres [ rrrrerirnerineineiins | ceveserienienineeis | ceeeeiesesneenns (16) (L) S B 16 | v L 01/25/2036.
92922F GY 8 |WAMU 2003-S11 3A3 SEQ SNR FLT 11/25/2033..... .. | 03/25/2019. | MBS Paydown..........cccnvverererereeens [ coverirereneennniinnnins | vevrerernenn8,949 | 8,949 | 008,968 | 08,986 [ oo [ v T2 [ | e 72 [ e | s 8,949 11/25/2033.
92922F J5 8 |WAMU 2005-AR6 2A1C SEQ SSUP FLT 04/25/45.... | .. | 03/25/2019. | MBS Paydown... cererern 395,676 | .00329,029 | ...ii337,350 | | eveirneennn(8,239) | o [ eeeernen(8,239) | i | i 395,676 04/25/2045.
92925C CC 4 |WAMU 2006-AR1 1A1A SEQ SSNR FLT 1/25/46...... .. 1 03/25/2019. [ MBS Paydown..........corvvurernirrrernnes [ corveennierinninsrenns | cvvvvveinnns 27,152 | oo 27,152 | oo 21,925 27,152 01/25/2046.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... .. | 03/25/2019. | MBS Paydown 391,385 391,385 350,361 358,291 [ oo | e 10,553 | covvveererres | oo TONSTSX T NS I 391,385 02/25/2037.
92925V AF 7 |WAMU 2007-HY1 2A3 SEQ SSNR CSTR 02/37....... .. | 03/25/2019. | Pass-Through Loss 403 0 | oo [ e 418 02/25/2037.
92935) BC 8 |WFRBS2011-C2 A4 SEQ CSTR 02/15/44................ .. | 03/15/2019. | MBS PaYdOWN..........ceeurveereerirnens [ corerireeseeinerinenin | cevveinns 298,643 | .......... 298,643 | .......... 312,177 | e 301,565 | ..ovvvvrienes | cerirereienns (3,421) [ ceovvvrverree | e (3,421) [ oo | e 298,643 02/15/2044.
92937W AA 2 [WCP ISSUER LLC 3.819 08/15/2020...........c.covvvrnecn .| 03/15/2019. | Sinking Fund Redemption. 53,053 .53,053 .53,053 .53,053 0 53,053 08/15/2020.
92977Y BW 0 |WMLT 2005-B 2A4 SEQ SSNR FLT 10/20/2035....... .. | 03/20/2019. | MBS Paydown 30,694 | ... .30,694 | ... 28,893 | ... .28,359 234 30,694 . . 10/20/2035.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37...... .. | 03/25/2019. | MBS PaYdOWN.......ccouevvmrveerierirees [ corerireereeinsrinenin | cevveenns 373,555 | .ooouee 373,555 | .......... 289,457 | .......... 276,393 | ..o | v (43,667) | vvoevereeer [ e (43,667) | .oovercerrcrirines | eevrrerereens 373,555 | .oovereens [ e [ e 0 | e 2,320 | 05/25/2037.
92990G AG 8 |WAMU 2007-HY5 2A5 SEQ SSNR FLT 05/25/37...... .. | 03/25/2019. | Pass-Through Loss. 05/25/2037.
92990G AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37...... .. | 03/25/2019. | MBS Paydown 05/25/2037.
92990G AJ 2 |WAMU 2007-HY5 3A1 SEQ SSNR FLT 05/25/37...... .| 03/25/2019. | Pass-Through Loss. 05/25/2037.
93147# AA 3 |WALGREENS (MARICOPA) CTL 4.51 10/31/2034.... | .. | 03/15/2019. | Paydown 10/31/2034.
933636 AA 0 |WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37...... .. | 03/25/2019. | MBS Paydow 04/25/2037.
933636 AA 0 |WAMU 2007-HY4 1A1 SEQ SSNR FLT 04/25/37...... .. | 03/25/2019. | Pass-Through Loss. 04/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37...... | .. | 03/25/2019. | MBS Paydown... 04/25/2037.
933636 AG 7 |WAMU 2007-HY4 3A1 SEQ SSNR FLT 04/25/37...... .| 03/25/2019. | Pass-Through Loss. 04/25/2037.
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36... | .. | 03/25/2019. | MBS Paydown 11/25/2036.
933636 AL 6 | WAMU 2007-HY4 5A1 SEQ SSNR CSTR 11/25/36... | .. | 03/25/2019. | Pass-Through Loss. .| 11/25/2036.
93363E AB 1 | WAMU 2006-AR10 1A2 SEQ SSNR FLT 09/25/36.... | .. | 03/25/2019. | MBS Paydown...........ccoevvvervenrirenns | cerveererrmninrrnninenins | cverennenen02,074 | 162,074 | oo 59,562 | ..cccoeue 59,389 09/25/2036.
93363E AB 1 |WAMU 2006-AR10 1A2 SEQ SSNR FLT 09/25/36.... | .. | 03/25/2019. | Pass-Through Loss. 09/25/2036.
93363N  AB 1 |WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36...... |.. | 03/25/2019. | MBS Paydown... .63,310 163,883 (258) 10/25/2036.
93363N  AB 1 | WAMU 2006-AR12 1A2 SEQ SNR FLT 10/25/36...... .. | 03/25/2019. | Pass-Through Loss. 142 0 10/25/2036.
93363P AA 8 |WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36.... |.. | 03/25/2019. | MBS Paydown...........cccceveveneenneens [ oneernerermnrnenneeirnee | eeereeen 109,130 | 101i2109,130 | covevnee 101,558 | .......... 102,163 | cooveeverrner | werrvereenee 1,815 | s [ e 1,615 | v 11/25/2036.
93363P AA 8 |WAMU 2006-AR14 1A1 SEQ SSNR FLT 11/25/36.... | .. | 03/25/2019. | Pass-Through Loss ..1,333 1,403 0 11/25/2036.
93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36.... | .. | 03/25/2019. | MBS Paydown..........c.coevereernveeneees | wovvermernerrecirnnenns | 001,202,377 | i 1,202,377 | ....... 1,130,102 | ....... 1,133,800 | ..o | v 15,740 | oo | e 15,740 | .o, 11/25/2036.
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93363P AC 4 |WAMU 2006-AR14 1A3 SEQ SSNR FLT 11/25/36.... | .. | 03/25/2019. | Pass-Through Loss. 0 . (1,075) | .. .1,075 11/25/2036. | 1FM....
93363P AD 2 |WAMU 2006-AR14 1A4 SEQ SSNR FLT 11/25/36.... | .. | 03/25/2019. | MBS Paydown... 18,544 .16,970 17,050 360 o - 18,544 11/25/2036.
93363P AD 2 |WAMU 2006-AR14 1A4 SEQ SSNR FLT 11/25/36.... | .. | 03/25/2019. | Pass-Through Loss. 235 (235)] .... 11/25/2036.
939336 TX 1 |WAMMS 2003-MS7 P PO 3/25/2033..........cocvormrvrne .| 03/25/2019. | MBS Paydown... 10 03/25/2033.
939336 X9 9 |WAMU 2005-AR1 A2B MEZ SEQ FLT 01/25/2045.... | .. | 03/25/2019. | MBS Paydown... e 176,240 | s 155,532 01/25/2045.
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036.............. .. | 03/25/2019. | MBS Paydown..........cccovvenrrnerinnns [ cormererineenneninenns | vevereeerneed 17 | 417 | 3,490 07/25/2036.
93934N AR 6 |WMALT 2006-5 2CB2 SEQ FLT 07/25/2036 .| 03/25/2019. | Pass-Through Loss. 3,773 07/25/2036.
94132Q AB 2 |WVMT 2011-SB2A M1 MEZ SEQ 5.50 04/25/39 .. | 03/25/2019. | MBS Paydown | e 883,771 | .....853,771 | . 898,594 | ......... 853,771 | .... 0 o 853,771 04/25/2039.
94353W AA 3 |WAAV 2017-1A A ABS SSNR 3.844 11/15/2042....... .| 03/15/2019. | MBS Paydown..........ccnvvvnerrerinees [ coverrneeneeiinnisenns | cereennnn423,373 | ... 423,373 | ... 423,372 | .......... 423,372 | oo [ e, 3 IO IO LI TN R 423,373 11/15/2042.
94945P AA 3 | WLKRG 2017-AA A ABS SNR 2.82 06/15/33 .. | 03/15/2019. | MBS Paydown... ...7103,991 704,052 06/15/2033.
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037......... | .. | 03/25/2019. | MBS Paydown... I [ - R renenn 368,240 | ... 363,704 05/25/2037.
949773 AF 2 |WFMBS 2007-6 A6 PT SSNR 6.00 05/25/2037......... .. | 03/25/2019. | Pass-Through LOSS.........c.veereerees [ cormerrnrineinsiinniins | ceevieriseisnseinein | ceveeeeneees 2,591 | oo | e | e | e | e [ o0 | | 05/25/2037.
94980M AE 8 |WFMBS 2004-P B1 MEZ NAS FLT 09/25/2034.. .| 03/25/2019. | MBS Paydown... 215,356 09/25/2034.
94981S AN 4 |WFMBS 2005-16 A10 PAC 5.75 1/25/2036 ... | .| 03/25/2019. | MBS Paydown... e cervnerennenes | e 1272) [ | eieeene(1,272) [ e | s 27,150 01/25/2036.
94981S AN 4 | WFMBS 2005-16 A10 PAC 5.75 1/25/2036............... .. 03/25/2019. [ Pass-Through LOSS..........ccrerveinnees | verrvereremrneiennninns | wnrerenneiinsnniens | ervneensssnnines 261 263 | oo | e 0 [ e | s 01/25/2036.
94982A AA 0 |WFMBS 2004-Y 1A1 SEQ SNR FLT 11/25/2034....... .| 03/25/2019. | MBS Paydown... 3,062 32,761 11/25/2034.
949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037................. .| 03/25/2019. | MBS Paydown... e . . . cevvnernnenns |10 [ | s A10 | oo | e 21,271 07/25/2037.
949837 BQ 0 |WFMBS 2007-10 1A39 PT INV 7/25/2037.........c....... .. | 03/25/2019. | Pass-Through LOSS.........c.everrveens [ corverierirneenseinnins | cveviereeeesnerinnins | cevvenenienes 3,854 4153 | oo | e (V1 ORI P 0 07/25/2037.
94983K AE 9 |WFMBS 2006-AR2 2A3 SEQ SSNR CSTR 3/36 .| 03/25/2019. | MBS Paydown..........cccnvvenrenereneees [ eovmernerirneenennneins | cvvneerne 4,275 | i 74,275 | 056,821 | 101i0i060,938 [ o | 12,009 [ o | e 12,089 | .ovvoeererieeins | ceererineiis 74,275 03/25/2036.
94983Q AN 6 | WFMBS 2006-3 APO PO 3/25/2036 ... | .. | 03/25/2019. | MBS Paydown... e . [(GIE0) T R I 332 03/25/2036.
94983Q AN 6 | WFMBS 2006-3 APO PO 3/25/2036............occevrvenes .. | 03/25/2019. | PasS-Through LOSS..........ceweureuees [ worverierineernreiniins | ceereerisseneeinnins | oveeseessneninens 27 | o | v | e 0 I 0 03/25/2036.
94983T AJ 9 |WFMBS 2006-AR6 5A1 SEQ SSNR CSTR 03/36...... .. 1 03/25/2019. | MBS Paydown.........coccvvvvemervennnees | eevvveneirennirennnnnns | cevvreene 14,859 | 14,859 | 13,169 | 13,332 | s [ e (1,789) | i [ (1,789) | oo | e 14,859 03/25/2036.
94983Y AH 2 |WFMBS 2006-AR10 4A1 PT SSNR FLT 07/25/36..... .| 03/25/2019. | MBS Paydown... N . . . . 19 I 2,661 07/25/2036.
94983Y AH 2 |WFMBS 2006-AR10 4A1 PT SSNR FLT 07/25/36..... .. | 03/25/2019. | PaSS-ThroUGh LOSS.........ccuureerreens [ coreerneinneniseinenins | eeveresesneesssinnenss | cerneressssnessenes 5 L2 URUUUURRURTUN IURTOURTIURRURTEN FUOPPURPIURPTURRRRTONS IO 0 I 5 07/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.... |.. | 03/25/2019. | MBS Paydown............cccoueuevrienernes | corvemerverrnrrnrrennns | verenennn 170,102 | 1.000170,102 | e 158,344 | .......... 159,748 | oo | e 4,652 | .o | i 4,852 | oo | i 170,102 09/25/2036.
94984D AC 8 |WFMBS 2006-AR13 A3SEQ SSNR FLT 09/25/36.... | .. | 03/25/2019. | Pass-Through Loss 09/25/2036.
94984F AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036... .. | 03/25/2019. | MBS Paydown 09/25/2036.
94984F AH 2 |WFMBS 2006-11 A8 PT SNR 6.00 09/25/2036... . | 03/25/2019. | Pass-Through Loss .| 09/25/2036.
94984L 4 | WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.... | .. | 03/25/2019. | MBS Paydown 10/25/2036.
94984L AA 4 |WFMBS 2006-AR17 A1 SEQ SSNR FLT 10/25/36.... | .. | 03/25/2019. | Pass-Through Loss. 10/25/2036.
94985A AA 7 |WFMBS 2006-AR15 A1 SEQ SSNR CSTR 10/36. . | 03/25/2019. | MBS Paydown... 10/25/2036.
94985A 7 | WFMBS 2006-AR15 A1 SEQ SSNR CSTR 10/36...... .. | 03/25/2019. | Pass-Through Loss. 10/25/2036.
94985T AD 0 |WFMBS 2007-3 1A4 SEQ SNR 6.00 04/25/2037....... | .. | 03/25/2019. | MBS Paydown 04/25/2037.
94985T AD 0 |WFMBS 2007-3 1A4 SEQ SNR 6.00 04/25/2037. . | 03/25/2019. | Pass-Through Loss . ... | 04/25/2037.
94986L AJ 3 |WFMBS 2007-16 1APO PO 12/28/2037............ccoccoeu. .. | 03/25/2019. | MBS Paydown..........cccvvvenrverereinens [ eeverireninneenninnnns | e THAST | i 11,451 | 9197 | 08,020 [ i | e 1,942 | | e 1,942 | ..11,451 .| 12/28/2037.
94986M AA 0 |WFMBS 2007-AR10 1A1SEQ SSNR CSTR 1/25/38.. | .. | 03/25/2019. | MBS Paydown... 45 o - 87,764 01/25/2038.
94989D AV 1 [WFCM 2015-C27 A4 SEQ SSNR 3.19 02/15/48........ .. | 03/15/2019. | MBS Paydown... I R RO RO . . e [ 1,929 | oo | e 143,683 02/15/2048.
95058X AB 4 |WEN 2015-1A A2Il ABS SEQ SNR 4.08 06/45.......... .| 03/15/2019. | MBS Paydown...........ccovvvnerererenens | corererveeneeenernens | veerverensnnd2,500 | 42,500 | 42,500 | 82,500 | oo | e | e 0 o - 42,500 06/15/2045.
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95058X AC 2 |WEN 2015-1A A23 ABS SEQ SNR 4.497 06/45. .| 03/15/2019. | MBS Paydown... 54,375 06/15/2045. | 2FE.
95058X AE 8 |WEN 2018-1A A2l ABS SNR 3.884 03/15/48. . 1 03/15/2019. | MBS Paydowi 20,000 03/15/2048. | 2FE.
96032X AA 5 |WESTR 2014-1A A ABS SSNR PT 2.15 12/26... .. | 02/20/2019. | MBS Paydown...........courverrvverivnnns [ wevverreriseinniinnnns | 1,632,348 | ......1,632,348 | .......1,526,482 | ......1,516,357 | ...cccoiovees | v 15,992 | i | 0000 15,992 [ s | v 1,532,348 12/20/2026.
96033C AA 0 |WESTR2016-1A A ABS SSNR 3.50 12/20/2028....... .| 03/20/2019. | MBS Paydown... . . 689,118 12/20/2028.
96033C AB 8 [WESTR 2016-1A B ABS MEZ 4.50 12/20/2028......... .. 1 03/20/2019. | MBS Paydown... o e 424073 | 424073 | L R 12/20/2028.
960330 AA 8 |WESTR2017-1A A ABS SSNR 3.05 12/20/2030....... .. | 03/20/2019. | MBS PaYdOWN........couevvmrvmerierirens [ corerireesneeinerinenin | cevneenns 577,368 | .......... 577,368 | .......... 576,669 | ......... 576,561 577,368 12/20/2030.
960330 AB 6 |WESTR2017-1A B ABS MEZ 4.05 12/20/2030......... .| 03/20/2019. | MBS Paydown... ..173,210 ..173,210 ..172,953 272,909 [ [ e 18 i |16 [ | e 173,210 12/20/2030.
96033L AA 0 |WESTR 2015-2A A ABS SEQ SSNR 3.2 07/28......... .| 03/20/2019. | MBS Paydown... | 380,134 | .........380,134 | ..........379,629 | ..........380,135 380,134 07/20/2028.
96033W 6 |WESTR 2018-1A A ABS SSNR 3.38 12/20/2031....... .. | 03/20/2019. | MBS PaYdOWN.......ccouevvmrvmerrerirnens [ corerinseennsrinsrsnenins | cerneenns 316,278 | .......... 316,278 | .......... 315,722 | ......... 315,719 316,278 12/20/2031.
96033W AB 4 |WESTR 2018-1A B ABS SNR 3.58 12/20/2031.. .. 1 03/20/2019. | MBS Paydown ...442,789 ...442,789 ...440,575 2 B40,820 | [ e (48) [ e [ (88) [ | 442,789 12/20/2031.
96038# AA 8 |WESTIN ST LOUIS CTL 4.453 07/15/2047 ... | .| 03/15/2019. | Paydown | N 11,041 | .. 11,041 | .. 11,041 | .. 11,041 |.... 0 o 11,041 07/15/2047.
96042@ AA 4 |WESTKIN PORTFOLIO CTL 6.05 11/15/2038........... .1 03/15/2019. | PAYAOWN.......vouivrrireririrneireeninnns [ eeveeerneeieeiseissninns | cvveeeieend 65,199 | oo 65,199 | oot 65,851 | .ovrvrnee 65,849 | ..ooviiiiens | s ()] — (5) o - 65,199 11/15/2038.
963320 AW 6 |WHIRLPOOL CORP 4.75 02/26/2029, .| 03/11/2019. | MORGAN STANLEY. 10,059,700 | ..... 10,000,000 | ....... 9,881,000 9,881,442 | ... | ... 178,258 | ....... 178,258 02/26/2029.
963320 AW 6 |WHIRLPOOL CORP 4.75 02/26/2029. .. 03/12/2019. | MORGAN STANLEY. e . 3,025,140 | ....... 3,000,000 | ...... 2,964,300 | ... [ 2,964,440 | .....ccee. | ......80,700 | ......... 60,700 02/26/2029.
96928* CQ 8 |WALGREEN-IDAHO FALLS ID 6.66 6/15/2033......... . 03/15/2019. [ PAYAOWN......oovvrirririerinisiiniens [ ereeenninerssssneenns | coereneinns 30,476 | oo 30,476 | .cvvenen 30,476 | ..o 30,476 | oo | e | s 0 ol 30,476 | oo | e | v 0 06/15/2033. | 2.....ccovvrnnne
96928* CR 6 |WALGREEN-CHICAGO 6.66 5/15/2034 .| 03/15/2019. | Paydown.... 37,313 . 0 o 37,313 05/15/2034.
96928* CX 3 |HD WM BLAIR SER 2010-A 6.19 1/15/2035... .. | 03/15/2019. | Paydown.... ol e . . . 59,079 | oo | e (G I— (4) o 58,661 01/15/2035.
96928* DA 2 |VET AFFAIR HENDERSON NV 5.37 8/15/2031........ .. | 03/15/2019. | PaYAOWN......ccovmrvrrrirrerrrinrineriens | corerireesneeinsrinenin | ceveveiene 161,256 | ..covoeee 161,256 | ..ccooonee 162,994 | .......... 162,348 | oo | e (L4 ) T O (17) | oeveeerneeeens | v 161,256 08/15/2031.
96928* DE 4 |KOHL'S CORP CTL 5.80 1/25/2029 .| 03/25/2019. | Paydown.... ...228,281 ...228,281 ...230,404 229,540 [ .o [ e, (31) (31) . 228,281 01/25/2029.
96928* DJ 3 |FRANKLIN COUNTY OH 5.25 9/15/2031 w.. | .. | 03/15/2019. | Paydown.... | ] 113,940 | 113,940 113,940 113,940 0 [ I 113,940 09/15/2031.
96928* DZ 7 |BANK OF AMERICA 2011-D 5.60 10/15/2029........... .. | 03/15/2019. | PAYAOWN......ccovmvrreireercrisrrneriens | corerireesseeisesnenin | cevveinne 129,979 | oovvvnnee 129,979 | oo 131,173 | e 130,708 | ovoueerrnes | e (L) ) T O (L) ) N ISR 129,979 10/15/2029.
96928* EN 3 | VET AFFAIRS MANSFIELD OH 4.16 2/15/2034. .. | 03/15/2019. | Paydown.... .98,038 97,705 | oo | e 9)]... (9) o 96,994 02/15/2034.
96928* EZ 6 |VHACTL SERIES 2012-1 5.04 9/15/2033 .| 03/15/2019. | Paydown.... | N 79,988 | ... 79,988 |.... 0 79,988 09/15/2033.
96928* FH 5 |LAFARGE CTL SER 2013-D 6.17 4/15/2025........... .1 03/15/2019. | PaYAOWN.......coorvrerieieirnrineiiens [ eerverineisenisseinennne | cereennn:i 233,855 | ........233,855 | ... 233,855 | .......... 233,855 | ..vrvrerienes | e | e 0 233,855 04/15/2025.
96928* FK 8 |CA HIGHWAY PATROL CTL F 5.93 11/15/2032....... .| 03/15/2019. | Paydown.... 80,117 80,117 0 . 80,117 11/15/2032.
96928* FQ 5 |GSA PORTLAND OR CTL 4.01 9/15/2033................ .| 03/15/2019. | Paydown.... ...113,255 ...113,255 0 B [T 113,255 09/15/2033.
96928 FV 4 |BCBS OF NC CTL 4.09% 09/15/2044 .| 03/15/2019. | Paydown.... 0 50,768 09/15/2044.
96928* FX 0 |SUMMIT COUNTY 4.01% 02/15/2036.... .1 03/15/2019. | Paydown 0 186,708 02/15/2036.
96928* FY 8 |WAGS (FAIRBANKS, AK) CTL 4.51 01/15/2035. .| 03/15/2019. | Paydown.... 0 69,754 01/15/2035.
96928@ AA 3 |SOUTH CAROLINA CTL 4.00 6/15/2023 .| 03/15/2019. | Paydown.... 0 B [T 195,617 06/15/2023.
96930@ AA 9 |WAGS (FRANKLIN NJ) CTL 4.37 08/15/2035 .| 03/15/2019. | Paydown... 0 54,396 08/15/2035.
97063Q AA 0 |WESTF 2017-A A ABS SSNR 4.69 08/15/2042.. .. 1 03/15/2019. [ MBS Paydown..........cccovvrvevevernrernnns | cerneerermnienirnnnenons | vereneeen 112,500 | 100000 112,500 | 112,404 | o 112,415 | s | 2 v [ [ | v 112,500 08/15/2042.
97064E AA 6 |WESTF 2018-A A ABS SSNR 4.75 09/15/2043.. .. | 03/15/2019. | MBS Paydown..........cccvvvenerererenens [ cerverirneernernnnninenns | cerenneen 101,480 | 10000 101,480 | ... 101,475 | 1101476 | oo | e [ | | e | v 101,480 09/15/2043.
97652P AL 5 |WIN 2014-1 A11 SEQ SSUP 3.50 06/27/2044 . [ 03/20/2019. | MBS Paydowi 94,387 06/20/2044.
98886Y AR 9 |ZAIS2 2014-2A A1BR CLO SSNR 2.92 07/26.... .| 01/25/2019. | MBS Paydown... 2,217,032 | .....2,217,032 | ......2,217,032 | ......2,217,038 | ..cccovvvomree [ rmrrmrrirerreccne2) [ | i) [ | v 2,217,032 07/25/2026.
98944P AB 3 |ZCAP 2018-1 A ABS SSNR 4.605 10/15/38 .| 03/15/2019. | MBS Paydown ...180,000 | ... 180,000 10/15/2038.
98954R  AH 3 [ZIGG 2014-1A AR CLO SSNR FLT 04/17/2029.. .. 03/14/2019. | CANTOR FITZGERALD & CO.. o] 2,992,500 | .......3,000,000 ..3,000,278 04/17/2029.
G0620B AB 4 |ATLSS 2014-1 A ABS SNR 4.875 12/15/2039........... .| 03/15/2019. | MBS PaYdOWN.........oevvmrvmerieriens | corerireenneeinerinenins | ceveveinne 146,222 | .......... 146,222 B [T 146,222 12/15/2039. | 1FE............
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G4301U AF 1 |HAIL 2017-1 A ABS SSNR 4.00 11/15/37... .| 03/15/2019. | MBS Paydown... 233,563 233,538 .(3,928) 235,064 .0 11/15/2037. | 1FE.
G7256K AB 0 |PROP 2017-1 A ABS SSNR 5.30 03/15/42. . 103/15/2019. | MBS Paydown........ccoovcnveennnnnnneins | conernennsnessenssnnnnns | weenn 1,400,342 | .......1,400,341 | ....... 1,399,506 | ....... 1,397,464 . .21 ..1,400,341 .0 03/15/2042.
3899999. Total - Bonds - Industrial and Miscellaneous ....946,294,446 |...914,019,730 | .......781 | ...........887,625 | .......0 | ...... 888,406 956,292,370 (5,133,540) | ...(5,133,540) XXX
Bonds - Bank Loans
00452# AA 7 |ACCOMMODATIONS PLUS L+500 04/30/2024 AR...| .. | 03/29/2019. [ PaydOWN........cocrivermnrirermrisnirininens | erereeeninsrienneirenins | covevrsnnnnnd 6,454 | ..o 8,454 | 6,325 | 8,334 [ | 120 [ [ 120 | e 04/30/2024.
01310T AT 6 |ALBERTSON'S LLC B5L+300 12/21/2022................ .1 03/29/2019. | PaYAOWN.......cvourvrrvrerirrereererinens [ eeeerineesenirseesenins | eveeeeiees 25,000 | .oooerernn25,000 | oo 24,181 | 24,349 | s | 30 | s 30 12/21/2022.
013704 AA 4 |ALCAMI HOLDINGS L+425 07/12/2025 AR............... .| 03/29/2019. | Paydown.... ..3,516 94 07/12/2025.
02368* AE 2 |AMERICAN ACADEMY TL L+625 12/15/2022 AR..... | .. | 02/21/2019. | Paydown.... | N T1795 | e 71,795 | 89,998 | 70,296 | o [ e 1499 | i [ 1,499 | .o 12/15/2022.
03765V AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022.......... .+ 03/29/2019. | PAYAOWN........courvrrvrerirrireererinnns [ eeveerrseesenirseessnins | cvserenees 20,190 | .ooeerern20,190 | oo 19,732 | i 19,827 | s | veeieiineinenn0 | s 40 05/02/2022.
03765V AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022... .. | 03/31/2019. | BARCLAYS CAPITAL 19,451 | ... 19,451 | ... 21,198 | 05/02/2022.
03765V AH 3 |PRIME SECURITY TL B 1L L+275 05/02/2022... .| 03/31/2019. | CITIGROUP. 14,409 | ......... 14,409 | ......... 4,144 | 05/02/2022.
05365@ AA 4 |AVETTALLC TL L+525 04/10/2024 AR........ccocoverennee .1 03/29/2019. | PaydowN.........cvvvrvrmrireirniisniiens 04/10/2024.
05400K AE 0 |AVOLON TL B3 1L L+200 01/15/2025............ccrvvvenes .| 03/27/2019. | Paydown.... 01/15/2025.
05942# AA 4 |CLINICAL INNOVATIONS L+600 10/17/2023 AR...... .| 03/29/2019. | Paydown.... . 10/17/2023.
059888 ZZ 3 |BAKEMARK HOLDING 2TL L+525 08/14/2023 AR.... | .. | 03/29/2019. | PaydOWN.........cccovvurrrmrvrirnrrrerrnnnes 08/14/2023.
07384D AB 8 |BELKINC TL B 1L L+475 12/10/2022............ccouvenece. .| 02/01/2019. | Paydown.... 12/10/2022.
12702# AA 0 |BAKEMARKHOLDINGS TL L+525 08/17/2023 AR... | .. | 03/29/2019. | Paydown.... . 08/17/2023.
13119D AF 9 |CALLAWAY GOLF TL B 1L L+450 01/04/2026.......... .. | 03/29/2019. | Paydown.........ovvreverrerrerriieenriens 01/04/2026.
14886M AM 3 |CHECKOUT HOLDING TL EXIT L+750 02/15/23...... .| 03/15/2019. | Paydown.... . 02/15/2023.
16117L BS 7 |CHARTER COMM OPE TL B 1L L+200 04/30/25...... .| 03/29/2019. | Paydown.... | N SRRV IO 179 | oo | v 12,096 04/30/2025.
16384Y AF 4 |CHEMOURS TL B2 L+175 04/03/2025............ccoovvenee .1 03/29/2019. | PaYdOWN......coovvrrerirrererinrinerinens [ ceveriseerneeiennrnenins | seervennsn 16,080 | i 16,080 | 15,824 | 15,839 | oo | e 17 [ 17 o 16,080 04/03/2025.
165555 ZZ 9 |CHESAPEAKE TL L+575 11/07/2023 AR .. | 03/29/2019. | Paydown.... 80 | oo [ v 9,211 11/07/2023.
20049# AA 5 | COMMAND ALKON TL L+500 08/21/2023 AR.......... |.. | 03/29/2019. | Paydown.... | N . . . SRRV IO LS [T IR 9,375 08/21/2023.
23361* 3 | DRB HOLDINGS TL L+575 10/06/2023 AR............... .1 03/29/2019. | PaydOWN........ovvvrnrererineineriinrinens [ eermeenerinseisnnnnnins | eervernneen 375 | vt ,375 | 9,140 | 9,189 [ [ i 186 [ s | s L1 RIS IS 9,375 10/03/2023.
23918Y AC 2 |DAVITA HEALTHCARE TL B 1L L+275 06/24/21...... .| 03/29/2019. | Paydown.... 1 10,444 06/24/2021.
24360@ AA 0 |DECOPAC INC L+4.2509/26/2024 AR.................... .1 03/29/2019. | PaydOWN........cvvvrrererieinnriinninens [ errneeneninseesenenninns | eervernneen 378 | vt ,375 | 9,185 | 009,208 [ o [ v 169 [ | s L1 TN ISR 9,375 09/26/2024.
24702N  AX 8 |DELL INTL TL A2 L+17509/07/2021... .1 03/21/2019. [ PaYdOWN. .....cvvvrverrriernrireirernens | cerveerennerisnnnnerins | e 219,280 | 1. 219,280 | ... 218,458 | ..iin218,534 | oo | 824 | i [ 624 | oo | e 219,280 09/07/2021.
24702N  AZ 3 |DELL TL B L+200 09/07/2023. .| 01/31/2019. | Paydown (0) o 10,000 |.. . 09/07/2023.
25374L  A* 9 |DIFFERENTIAL BRANDS TL L+600 10/01/23 AR..... | .. | 03/29/2019. | Paydown.... B . 20 | 10/01/2023.
255333 ZZ 2 |DISCOVERY LIFE SCI TL L+650 03/30/24 AR .| 03/29/2019. | Paydown.... 03/30/2024.
26928B AJ 8 |EW SCRIPPS TL B L+200 10/02/2024.... .. | 03/29/2019. | Paydown 10/02/2024.
295111 ZZ 4 |EPISERVER/GOLDCUP TL L+575 10/09/2024 AR....|.. | 03/29/2019. | Paydown.... 10/09/2024.
30282# AA 0 |FWR HOLDING CORP L+600 08/25/2023 AR........... .. | 03/29/2019. | Paydown.... 08/25/2023.
30282# AB 8 |FWRHOLDING CORP DD L+600 08/25/2023 AR..... | .. | 03/29/2019. | Paydown 08/25/2025.
31528# AA 2 |FERRARO FINE FOODS L+425 05/09/2024 AR....... .| 03/29/2019. | Paydown.... 05/09/2024.
315555 ZZ 8 |FERRARO FINE GOODS TL L+425 5/9/2024 AR...... .| 03/29/2019. | Paydown.... 05/09/2024.
32007U BW 8 [FIRST DATA CORP TL 1L L+200 07/10/2022........... .. 1 01/18/2019. | Paydown.... I e . . . L0 07/10/2022.
35041@ AA 3 |FOUNDATION RISK TL L+475 11/10/2023 AR......... .1 03/29/2019. | PaYAOWN......ccevrvrrrirrircrinrrneriens | ceverineeneninnrnenns | vevevenneen2yD04 | i 2,564 | 2,500 | oviiiiiri2,507 | oo | e BT | 57 I 2,565 | oo | s | e 0 | s 15 | 11/10/2023. | 2FE............
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35041@ AB 1 |FOUNDATION RISK 1L TL L+475 11/10/23 AR........ .. | 03/29/2019. | Paydown.... 1,374 11/10/2023. | 2FE.
35041@ AC 9 |FOUNDATION RISK 1L DD L+475 11/10/23 AR .| 03/29/2019. | Paydown 11,902 11/10/2023. | 2FE.
35921# AA 6 |FRONTLINE TECH L+650 09/15/2023 AR................ .. 1 03/29/2019. | PaYdOWN.......coorvverirrirrirnrinerirens [ erverieninnnienninens | vevevennenee 13838 | vevvrerrec 1,838 | e 7,435 [ it 71496 [ | e 342 | s | 342 | i [ e .7,838 09/15/2023. | 3FE.
360666 ZZ 7 |FWRHOLDINGS DDTL L+575 08/21/2023 AR.. .. | 02/25/2019. | EXChanged..........ccerveervevnerieriinens [ eeverirneincesnniisenns | cerenneencd16,875 | 1 416,961 | i 416,961 | 416,932 | e | vvrreinennne(88) [ coeeiennne | rerinernsnn(58) | o | i 416,875 08/21/2023. | 3FE.
36850@ AB 9 |GEHL FOODS TL L+500 01/25/2024 AR .1 02/01/2019. | Paydown.........ccoovvuerinrienicnniinens [ evvveirerinnieniinniins | verireneeenn 375 | 9,375 | 9,104 | 9113 [ [ 285 | | 245 | | 9,375 01/25/2024. | 3PL
40406# AD 4 |HAIACQUISITION TL L+500 11/01/2024 AR............ .. 1 03/29/2019. | PaYdOWN........ovvvrcrrrerereererienrnens [ erverreriseenseinnnnns | verrneernen 378 | i 9,375 | 9,139 | 9,161 [ [ 214 i | 214 | | s 9,375 11/01/2024.
415222 ZZ 4 |HARVEY TOOLS DDTL L+475 10/12/2024 AR .| 03/29/2019. | Paydown.... 843 | 1843 | 1825 | | s | e 18 i [ 18 i | 11,843 10/12/2024.
41781@ AA 5 |HARVEY TOOLS TL L+475 10/12/2024 AR.... .. | 03/29/2019. | Paydown.... L7400 | e 7,400 | e 7,252 10/12/2024.
41902@ AA 9 |SIGMA ELECTRIC A-2 L+475 10/31/2023 AR........... .+ 03/29/2019. | PAYAOWN........vourvrrvrerirrireenerinnns [ eoveeerseeiesiseessninns | evrverenees 38,790 | .o 38,790 | i 38,011 10/31/2023.
44903L AD 1 |HYGIENA TL L+400 04/30/2024 AR .. | 03/29/2019. | Paydown.... 04/30/2024.
45259% AA 7 |IMPACT SALES TL L+650 06/27/2023 MD. .. | 03/29/2019. | Paydown.... 06/27/2023.
463555 ZZ 8 |IRIHOLDINGS 1L TL L+450 11/07/2025 AR............. .. | 03/29/2019. | Paydown 11/07/2025.
480150 ZZ 7 |KEY SURGICAL TL L+475 06/01/2023 AR .. | 03/29/2019. | Paydown.... 06/01/2023.
51783Q AP 3 |LAS VEGAS SANDS TL B 1L L+175 03/27/2025. .| 03/29/2019. | Paydown.... 03/27/2025. | 2FE.
57810J AC 2 |AMYNTA AGENCY 1L TL L+400 02/28/2025 AR....... .. 1 03/29/2019. | Paydown 02/28/2025. | 4FE............
59511F AB 0 |MICRON TECH TL B 1L L+175 04/26/2022............... .. | 03/29/2019. | Paydown.... 04/26/2022.
600343 ZZ 3 |MINISTRY BRANDS 1LDDTL L+400 12/02/22 AR.... | .. | 03/29/2019. | Paydown.... 12/02/2022.
60367* AA 9 |MINISTRY BRANDS DDTL L+500 12/02/2022 AR.... | .. | 03/29/2019. | Paydown 12/02/2022.
60367* AB 7 |MINISTRY BRANDS TL L+500 12/02/2022 AR......... .| 03/29/2019. | Paydown.... 12/02/2022.
61506U AB 0 |MONTREIGN CASINO TL B L+825 01/24/2023........ .| 03/29/2019. | Paydown.... 01/24/2023.
62929# AA 2 |ACA COMPLIANCE TL L+550 02/01/2023 AR.......... .. | 03/29/2019. | Paydown 02/01/2023.
62929 AB 0 |ACA COMPLIANCE DDTL L+550 02/01/2023 AR..... .. | 03/29/2019. | Paydown.... 02/01/2023.
62937N AW 7 |NRG ENERGY TL B L+225 06/30/2023............cocovn... .. | 03/29/2019. | Paydown.... 06/30/2023.
62976# AA 4 |NSM INSURANCE TL L+450 05/04/2024 AR............ .| 03/29/2019. | Paydown 05/04/2024. | 2FE............
62976# AB 2 |NSM INSURANCE DDTL L+450 05/04/2024 AR .| 03/29/2019. | Paydown.... 05/04/2024. | 2FE.
650777 ZZ 1 |NMC SKINCARE TL L+475 10/31/2024 AR .. | 03/29/2019. | Paydown.... 10/31/2024.
660777 ZZ 9 |NSMINSURANCE 1A TL L+450 05/11/2024 AR....... .. | 03/29/2019. | Paydown.... 05/11/2024.
661222 ZZ 5 |NSM SUB HOLDINGS DDTL L+450 10/03/22 AR..... | .. | 03/29/2019. | Paydown 10/03/2022.
661555 ZZ 8 |NSM SUB HOLDINGS TL L+450 10/03/2022 AR....... .| 03/29/2019. | Paydown.... ..868 2855 | 856 [ [ e 12 i |12 [ [ e revennenn 15 10/03/2022.
69398* AA 3 |PDIHOLDINGS TL L+475 08/25/2023 AR .| 03/19/2019. | Private Placement. 4,175,007 4,162,520 4 ..4,164,401 10,606 | .........10,606 | ..... 137,684 | 08/25/2023. | 3FE.
69398* AB 1 |PDIHOLDINGS DDTL L+475 08/25/2023 AR. .| 03/19/2019. | Private Placement. .736,298 08/25/2023.
69406 AB 1 |PHNTM HOLDINGS L+525 06/18/2020 AR.... .1 03/29/2019. [ PaYOWN......oovvrrveirrierenisrirenrnnn | errnrerennnnisnnnenins | soveinnnrnnene2y TOT | viviiieinecn 2,731 2,704 | e 2713 | e | e 19 | [ 19 [ | e 2,731 06/18/2020.
702444 ZZ 6 |PATHWAY VET 1L TL L+450 12/21/2024 AR. .. 1 03/29/2019. | PaYdOWN........ovrvrerirrerrererinnrnens [ evverierineennninnnnns | verrerernenne8,322 | viiieienenn8,322 | iiiiiren8176 | 8176 [ [ vl 1T s | e 14T | | s 8,323 12/21/2024.
71639% AA 4 |PETIQTL L+525 01/16/2023 AR..... .. 101/02/2019. | Paydown 4,701 01/16/2023.
720555 ZZ 7 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD... | .. | 01/02/2019. | Paydown.... 13,161 07/31/2022.
745555 ZZ 8 |PYRAMID MGMT TL L+675 07/15/2021 AR .| 03/29/2019. | Paydown.... 2 [ | e 3,735 07/15/2021.
745777 ZZ 8 |PYRAMID MGMT DDTL L+675 07/15/2021 AR......... | .. | 03/29/2019. | Paydown.... 0 [ oo | e 320 07/15/2021.
74966U AP 5 |ROYALTY PHARMA TL B6 1L L+200 04/17/2023..... .1 03/29/2019. | PaydOWN.......coovvvreririrircrirnrinnrinens | eeverirenisernseninenns | cverneennnd8,025 | 1ii000085,025 | 154,358 | 33,178 | | e 604 | ..o 604 55,025 04/17/2023.
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750222 ZZ 7 |REVINT INTERMED DDTL L+450 12/13/2023 AR.... | .. | 03/29/2019. | Paydown.... 12/13/2023. | 1FE.
750555 ZZ 0 |REVINT INTERMED TL L+400 12/13/2023 AR.. . 1 03/29/2019. | Paydown 12/13/2023. | 1FE.
760333 ZZ 0 |RIALTO MGMT GROUP L+450 11/20/2024 AR.. .| 03/29/2019. | Paydown.... 11/20/2024. | 2FE.
78249L AB 6 |RUSSELL INVEST TL B 1L L+325 06/01/2023.......... .. | 03/29/2019. | Paydown.... 04/14/2023. | 3FE.
78411E  AC 2 |SPECIALTYCARE INC TL 1L L+425 09/05/23AR...... ..101/02/2019. | Paydown.... ..4,688 | ... ..4,688 | ... L4571 | .. ..4,590 09/05/2023. | 4FE.
80511@ AB 8 |SAVATREE DD L+525 06/01/2022 MD.............cco...... .| 01/22/2019. | EXChANGE. ......covrermreeirnerierinens [ coreeirseenneeisesinenin | cevneenns 504,863 | ......... 504,898 | ......... 504,898 | ......... 282,445 06/01/2022. | 2FE............
80511@ AC 6 |SAVATREE INC TL L+5.2506/01/2022 MD .| 03/29/2019. | Paydown.... 11,373 11,373 06/01/2022. | 2FE.
81683U AN 7 |SEMINOLE TRIBE TL B 1L L+175 07/06/2024.......... | .. | 03/29/2019. | Paydown.... 07/06/2024. | 2FE.
817555 ZZ 1 |SFEINTERMEDIATE TL L+47507/31/2024 AR........ .. | 03/29/2019. | Paydown 07/31/2024. | 2FE............
818999 ZZ 0 |SECURAMERICA 1L TL L+675 12/21/2023 AR.. .. | 03/29/2019. | Paydown.... 12/21/2023. | 2FE.
825333 ZZ 3 |SUNKROCK A-1L+475 10/31/2023 AR .. | 03/29/2019. | Paydown.... 10/31/2023. | 3FE.
841222 ZZ 8 |SPECTRAFINANCE L+450 04/02/2023 AR.............. .. | 03/29/2019. | Paydown 04/02/2023. | 2FE...........
84650H AC 3 |SPAREFOOT TL L+425 04/06/2023 AR .. | 03/29/2019. | Paydown.... 04/06/2023. | 3FE.
84650H AD 1 |SPAREFOOT 1L TL L+425 04/13/2024 AR. oo | .. | 03/29/2019. | Paydown.... 04/13/2024. | 3FE.
850777 ZZ 9 |SUNSHINE SUB TL L+475 05/18/2023 AR............... .. 1 03/29/2019. | Paydown 05/18/2023. | 2FE............
866100 ZZ 6 |SUMMIT COMPANIES L+625 09/01/2022 MD.......... .. | 03/29/2019. | Paydown.... 09/01/2022. | 2FE.
866105 ZZ 5 |SUMMIT COMPANIES DD L+625 09/01/2022 MD.... |.. | 03/29/2019. | Paydown.... 09/01/2022. | 2FE.
870222 ZZ 2 |TERSERADDTL L+525 03/30/2023 AR.........ccccneer. .. | 03/29/2019. | Paydown 03/30/2023. | 3FE............
87239P AD 6 |VISTRA OPERATION TL B1 1L L+200 08/04/23....... .| 03/29/2019. | Paydown.... 08/04/2023. | 2FE.
875666 ZZ 5 | THE DWYER GROUP TL L+550 05/21/2024 AR....... .| 03/29/2019. | Paydown.... 05/21/2024. | 3FE.
875888 ZZ 5 | THE DWYER GROUP DDTL L+550 05/21/2024 AR.. | .. | 03/29/2019. | Paydown 05/21/2024. | 3FE............
88084@ AB 8 |TERSERATL L+525 03/30/2023 AR... .| 03/29/2019. | Paydown.... 03/30/2023. | 3FE.
88084@ AC 6 |TERSERA 2L TL L+525 03/30/2023 AR.. ... | .| 03/29/2019. | Paydown.... 03/30/2023. | 3FE.
88233F AK 6 |VISTRA OPERATION TL B3 1L L+200 12/01/25....... .| 03/29/2019. | Paydown 12/01/2025. | 2FE............
890555 ZZ 1 |TOUCHSTONE TL L+475 11/15/2025 AR.. .| 03/29/2019. | Paydown.... 11/15/2025. | 3FE.
899444 7z 9 |TUBIDCO 1L TL L+400 10/01/2023 AR ... | .. | 03/29/2019. | Paydown.... 10/01/2023. | 1FE.
903555 ZZ 6 |UROLOGY MGMT TL L+500 08/31/2024 AR............. .| 03/29/2019. | Paydown.... 08/31/2024. | 2FE.
90932R AE 4 |UNITED AIRLINES TL B 1L L+175 04/01/2024.. .. | 03/29/2019. | Paydown 04/01/2024. | 2FE.
91136E  AJ 4 |UNITED RENTAL TL B 1L L+175 10/31/2025............ | .. | 03/29/2019. | Paydown.... 10/31/2025. | 2FE.
91359H AP 3 |UNIVERSAL HEALTH TL B L+175 10/26/2025.......... .| 03/29/2019. | Paydown.... 10/26/2025. | 2FE.
91830@ AD 5 |VLSBUYER TL L+600 10/17/2023 AR.... .| 01/02/2019. | Paydown 10/17/2023.
91830@ AF 0 |VLSBUYER DDTL L+600 10/17/2023 AR.. .. | 03/29/2019. | Paydown.... 10/17/2023.
91839* AA 4 |VPROP OPERATING TL L+950 08/01/2021 AR. .| 03/01/2019. | Paydown.... 08/01/2021.
92840@ AC 3 |VISTAPHARM TL L+600 12/21/2021 AR.... .| 03/29/2019. | Paydown 12/21/2021.
928432 A* 4 |VISUAL EDGE TECHNOLOGY L+575 08/31/23 AR.. | .. | 03/29/2019. | Paydown.... 08/31/2023.
928432 A@ 2 |VISUAL EDGE TECH DD L+575 08/31/2023 AR....... .| 03/29/2019. | Paydown.... 08/31/2023.
95810D AQ 4 [WESTERN DIGITAL TL A1 L+150 02/27/2023.......... .. | 03/29/2019. | Paydown.... 20,382 02/27/2023.
958100 AR 2 |WESTERN DIGITAL TL B4 L+175 04/29/2023.......... .| 03/29/2019. | Paydown 13,222 04/29/2023.
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98158# AB 6 |WORLDWIDE FACILITIES L+425 04/26/2024 AR..... | .. | 03/29/2019. | Paydown.... 04/26/2024.
98158# AC 4 |WORLDWIDE FACILITIES DD L+425 04/26/24AR.... | .. | 03/29/2019. | Paydown 04/26/2024.
98215# AA 9 |WRENCH GROUP TL L+450 12/15/2024 AR............ .| 03/29/2019. | Paydown.... . 12/15/2024.
982154 AB 7 |WRENCH GROUP DDTL L+450 12/15/2024 AR....... .. | 03/29/2019. | PaydOowN.........vvvvmevrrrirerreiineniiens 12/15/2024.
BL2625 18 6 |ENERGIZER HOLDINGS TL B L+225 01/02/2026..... ..109/12/2018. | JP MORGAN SECURITIES INC..... .101/02/2026.
BL2625 18 6 |ENERGIZER HOLDINGS TL B L+225 06/21/2025..... .. | 03/29/2019. | Distribution............c.cccoevvvevernverennns 06/21/2025.
L2968E AB 8 |ENDO INTL B 1L L+425 04/12/2024........cccovvinirncns .. 1 03/29/2019. | Paydown......c.coovvniiriirineisasiisniinns 04/12/2024.
8299999. Total - Bonds - Bank Loans..... s s . . 0. 8,665 | .. 0].....38,665 14,430,441 | ......0 | ....... 49,509 | ........49,509 | ..... 229,083 XXX
8399997. TOHAl = BONAS = PO 4.0 e84 8RR ....985,123,683 |....995,422,460 |....978,960,451 |....946,132,489 | ......... 781 | s 800,795 | ......c.... 0] 801,576 | ..coovirnnens 0] . 988,817,669 | ........ 0 |.(5,084,031)] ...(5,084,031) | 16,429,178 XXX
8399999, ORI = BONGS. ..ttt h £ ek eh e E e ....985,123,683 |....995,422,460 |....978,960,451 |....946,132,489 | ......... 781 | 800,795 | ........... 0] 801,576 | ...ccoovvrnnnd 0 . 988,817,669 | ........ 0 |.(5,084,031)] ...(5,084,031) | 16,429,178 XXX
Preferred Stocks - Industrial and Miscell
045488 ZZ 9 |ASSURERX HEALTH INC 8.00% D....ccoevvvurrvnrinnns .| 02/13/2019. | Suspense Ledger Adjustment......... [ ..ocecenernneerneins | covreenns BTT541 | oo [ e | e | aeeensissies | e | cereeeenens 0 I O XXX P4ZA..........
722470 ZZ 7 |PINE BROOK PD CAYMAN /PINE BROOK 7% . 101/10/2019. | Partial Call.........ccovvvrnrsirinirininns | o 1,705.830 L A70,583 [ ...170,583 ...170,583 0 . 170,583 XXX P2FEU.......
8499999. Total - Preferred Stocks - Industrial and MISCEIANEOUS................c.ccovcieies oottt XXX ... 170,583 | ......... 170,583 | ... 0 il 0].. 0 (U [ 0 170,583 | .....0 | ... 377,541 | ... 377,541 XXX XXX
8999997. Total - Preferred Stocks - Part 4 SR PP TP O PO PP PO PP PO PP PP PP PO PP PP PPPORPRPOPPPRPPOTOVOTR IFPRPRPORRE 548,124 XXX s 170,583 | .......... 170,583 | ............ (U I (U I (U I (U I (U I 170,583 | ........ 0 ... 377541 | ... 377,541 XXX XXX
8999999. TOtal = PrEFEITEA SHOCKS. . .vv.ertrcersiisstis st bbbt | enereens 548,124 XXX 170,583 | ..cccoovee 170,583 | .ovvovnnnnd 0 | i 0 [ v (V)] I (] I () I 170,583 | ........ 0 ... 377,541 | ... 377,541 XXX XXX
Common Stocks - Industrial and Miscellaneous
001747 AE 4 |AMMC CLO 2012-11A SUB 0 10/30/23.........c.covvvvnee .. | 01/31/2019. | Distribution of Funds.............c......... XXX | | o | eevvienniinnns | e | e (V1 O KX TN [T IR (NN LV I XXX
00176K AC 7 |AMMC CLO 2014-15A SUB 0 12/09/26..................... .| 01/31/2019. | Distribution of Funds. D0, G [VOURRIUN EVTUPIORRTRRTON ISP 0 o - 17,064 XXX
02005N 10 0 |ALLY FINANCIAL INC .| 01/25/2019. | IS| GROUP. ....150,000.000 XXX ] 3,423,010 | ....... 3,399,000 | .(838,500) | ......rvvrverrirnenne RSSO W (838,500) | ...ooovvrrrirrir | s 2,560,500 | ........... | ..1,296,880 XXX
02005N 10 0 |ALLY FINANCIAL INC .| 02/25/2019. | BERNSTEIN........coomvvvmrermerirererncenn | crvne 245,000.000 XXX | 5,184,162 | ....... 5,551,700 |(1,395,660) | .....oovvvrrereererens | cervrerirenes (1,395,660) | ..o | e 4,156,040 |........... ..2,320,598 XXX
02376R 10 2 |AMERICAN AIRLINES GROUP INC... .. | 01/25/2019. | IS| GROUP. ...199.000 XXX XXX
030506 10 9 |AMERICAN WOODMARK CORP. .| 02/27/2019. | WOLFE RESEARCH w| +er...20,000.000 XXX . . vevrneenn | 500,549 | ...... 500,549 |.... XXX
030506 10 9 |AMERICAN WOODMARK CORP........cccccomivrrrirernnns .. | 02/28/2019. | WOLFE RESEARCH........coccomvrrnens | cerieens 7,748.000 XXX | 879,072 | 431,409 | AT,664 | s | e [ BT84 | i | e 479,072 | oo | e 184,068 | ....... 184,068 |...coccovvinnnne XXX
030506 10 9 |AMERICAN WOODMARK CORP. .| 03/01/2019. | WOLFE RESEARCH 34,267.000 XXX 2,020,546 1,907,987 |...112,559 ..2,020,546 938,560 | ...... 938,560 |.... XXX
03673L 10 3 |ANTERO MIDSTREAM PARTNERS LP VE... . 1 03/13/2019. | Exchanged . 6,000.000 ...143,507 XXX cernenn 154,356 | ... 42,780 |..... 15,390 [ .ouvrmeereererinnens | eeverveninnees | e 15,390 154,356 (10,849) | ........ (10,849) | ......... 2,820 XXX
03938L 20 3 |ARCELORMITTAL....cotvvriirrerriririreiiniins 02/25/2019. | STRATEGAS RESEARCH.........co.. | .. 133,333.000 XXX ] 3,862,788 | ....... 2,755,993 |(1,186,469) | .... ..(1,186,469) ..1,569,524 ..1,595,853 |..... 1,595,853 XXX
151020 10 4 |CELGENE CORP. .| 01/25/2019. | IS| GROUP. 0,000.000 XXX 2,768,314 2,563,600 |...204,714 ..204,714 ..2,768,314 ..748,236 748,236 XXX
172967 42 4 |CITIGROUP INC.. ..| 01/25/2019. | SANDLER & O'NEIL PARTNERS... XXX | 5,647,007 | ....... 5,206,000 |...441,007 | ..coovremrrmnernrins | cervreriennns [ e 441,007 ..5,647,007 756,710 | ....... 756,710 XXX
174610 10 5 |CITIZENS FINANCIAL GROUP.. ..| 02/27/2019. | SANDLER & O'NEIL PARTNERS... XXX ] 4,557,372 | ....... 4,459,500 |..... 97,872 97,872 ..4,557,372 986,781 | ....... 986,781 XXX
174610 10 5 |CITIZENS FINANCIAL GROUP.. . 102/28/2019. | SANDLER & O'NEIL PARTNERS... 0,000.000 XXX 1,446,808 1,486,500 | ...(39,693) 39,693) | . ..1,446,808 ..400,218 400,218 XXX
18885T 30 6 [CLIPPER REALTY INC ... | .. | 03/01/2019. | FRIEDMAN BILLINGS RAMSEY.... . XXX | e 1,466,100 | ....... 1,419,402 | .(491,958) | ..ovvvvvrvrrrrierinns | cevverveiiens [ oo (491,958) 927,444 XXX
288522 30 3 |ELLINGTON FINANCIAL LLC ... | .. | 03/04/2019. | Merger. XXX | 23,007,101 | .....20,194,347 |....50,082 | ...cevvvervmrrrmerines | corrvrrneries | e 50,082 | .ooocveerrieries | e 20,244,429 | .. XXX
28852N 10 9 |ELLINGTON FINANCIAL INC. .| 03/15/2019. | IS| GROUP. XXX . 36,475 0 36,475 | .. XXX
28852N 10 9 |ELLINGTON FINANCIAL INC .| 03/18/2019. | ISI GROUP.... XXX 276,325 0 o 276,325 XXX
28852N 10 9 |ELLINGTON FINANCIAL INC .| 03/19/2019. | ISI GROUP.... . XXX | s 821,080 | ..o 0 . 821,080 XXX
28852N 10 9 |ELLINGTON FINANCIAL INC .. 1 03/20/2019. | ISI GROUP.... . 019,957 XXX 552,650 0 552,650 XXX
28852N 10 9 |ELLINGTON FINANCIAL INC.......cocomerirmrireerririrennne .| 03/21/2019. | CORNERSTONE MACRO.......cocover | vevvrnee 35,000.000 | .......... 625,967 XXX 552,650 | vvuuveuerererrinenins | ceererineries | verienieeenineen | e 0 o 552,650 XXX [
28852N 10 9 |ELLINGTON FINANCIAL INC.......ovvvverrrrirerrirriinnne .. | 03/26/2019. | STRATEGAS RESEARCH......cccoee | . 28,000.000 | ......... 502,991 XXX ] A42,120 | oo | e | e | i 0 B [T 442,120 XXX [
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28852N 10 9 |ELLINGTON FINANCIAL INC.. .| 03/27/2019. | STRATEGAS RESEARCH.........cco. | cevvnnes 28,000.000 | .......... 501,207 XXX | s 442,120 0 I I 442,120 | .o | s 59,087 | ......... 59,087 | ..ovveerrreenne XXX
28852N 10 9 |ELLINGTON FINANCIAL INC.. .| 03/29/2019. | STRATEGAS RESEARCH.......cccoo. | covennee 15,460.000 | ........... 276,410 XXX 244,113 0 . 244113 | 32,297 32,297 . XXX
30034T 10 3 |EVERIHOLDINGS INC... .| 03/13/2019. | STIFEL NICOLAUS . 60,000.000 | ......... 531,611 XXX ] 322,021 | ..0e0ni257,500 [.....12,960 | .ooocvoriririiriinns [ v | v 12,960 o 322,021 [ | e 209,590 | ....... 209,590 |.. XXX
30034T 10 3 |EVERIHOLDINGS INC... .| 03/22/2019. | CORNERSTONE MACRO B 60,000.000 | .......... 586,444 XXX | s 306,120 0 o 306,120 | ..coooovens | connd 280,324 | ...... 280,324 |.. XXX
30034T 10 3 |EVERIHOLDINGS INC .. | 03/25/2019. | CORNERSTONE MACRO......cccoove | evvnee 25,000.000 | .......... 250,827 XXX | el 126,745 | s | v v v [0 [ | 126,745 | L | 124,082 124,082 XXX
35978 10 9 |FULL HOUSE RESORTS, INC .| 01/25/2019. | I1SI GROUP... .12,548.000 ...28,863 XXX .(10,917) | ... . 14,432 14,432 XXX
389375 10 6 |GRAY TELEVISION INC .| 03/01/2019. | WOLFE RESEARCH........coccmmivmnns | cev 100,000.000 | ........ 2,253,291 XXX 1,680,432 | ... 0:208,432 [ v e [ 2000 208,432 [ i | 1,680,432 | i | 572,858 572,858 |.. XXX
410345 10 2 |HANESBRANDS INC .| 02/07/2019. | CORNERSTONE MACRO........cccoues | vovuue 150,000.000 | ........ 2,768,349 XXX ] 1,838,305 | ....... 1,825,080 | ...(41,195) | ..ovrevcrrerrirenrines [ eovervnninee | e (41,995 [ | 001,838,305 | oo | s 930,044 | ....... 930,044 |.. XXX
48251W 10 4 |KKR & COINC CLASSA.... .1 03/19/2019. | ISI GROUP........ovvererrrerirneirenins | cevers 50,000.000 | ....... 1,212,174 XXX | s 874,815 | ......... 981,500 713,000 | ..ovvvvens [ conne 499,174 | ....... 499,174 XXX
48251W 10 4 |KKR & COINC CLASSA.... .. 103/20/2019. [ ISI GROUP.........vvvvrrrrierrrisrererinns | vreeen 25,000.000 | .......... 600,677 XXX ] s 437,426 .490,750 356,500 |....coccoer | ....244177 | ....... 244177 XXX
48251W 10 4 |KKR & COINC CLASSA.... .| 03/21/2019. | CORNERSTONE MACRO .25,000.000 .609,520 XXX renen423,118 ..490,750 ..356,500 .253,020 XXX
500754 10 6 |KRAFT HEINZ CO/THE .. 1 02/05/2019. | STRATEGAS RESEARCH......cccoe. | e 110,000.000 | ....... 5,259,780 XXX ] 4,798,180 | ....... 4,734,400 . XXX
526057 10 4 |LENNAR CORP-A . .1 02/12/2019. | ISI GROUP........covveervrvrrerirnrernnis | cevvn 25,000.000 | ....... 1,211,672 XXX ] 998,948 | .......... 978,750 |..... 20,198 |... 20,198 ol 998,948 |........... XXX
60871R 20 9 |MOLSON COORS BREWING CO -B... .| 01/25/2019. | STRATEGAS RESEARCH.......cccoc. | covenees 25,000.000 | ....... 1,607,654 XXX | e 1,631,225 | ....... 1,404,000 [...127,225 | ..cooovvrmmrimrinenns | vvrineiinns | ceenee 127,225 | oo | i 1,531,225 |........... XXX
629377 50 8 |NRGENERGY INC.... .1 01/25/2019. [ ISI GROUP.......ooovvrrrivinrirernrisrirns | v 3,769.000 | .......... 155,667 XXX ] 116,080 149,252 | 1.(93,283) | oo | e [ e (93,283) | ... XXX
674001 20 1 | OAKTREE CAPITAL GROUP LLC.. .| 03/13/2019. | ISI GROUP... .25,000.000 ..1,223,767 XXX .......1,086,991 993,750 |..... 93,241 | ... 3,241 ,086,991 .| ....136,776 XXX
76009N 10 0 |RENT-A-CENTERINC .. |.. | 01/25/2019. | CORNERSTONE MACRO......ccccoee | woruee 100,000.000 | ....... 1,721,098 XXX | 1,573,940 ...(45,060) | ... L A573940 | | 147,158 XXX
76009N 10 0 |RENT-A-CENTER INC .| 02/01/2019. | STRATEGAS RESEARCH.........cco. | cevenecd 60,000.000 | ....... 1,039,540 XXX ] 919,984 ..(51,416) | ... 919,984 | ..o | e 119,556 XXX
811054 40 2 |EW SCRIPPS CO/THE-A......cooiiirieirerinniieeireens .1 03/12/2019. | WOLFE RESEARCH........ccocormrrrene | cevv 30,000.000 | .......... 696,768 XXX | s 477,189 | .........471,900 | ...... 5,289 477,189 | oo | o 219,579 XXX
811054 40 2 |EW SCRIPPS CO/THE-A.... .| 03/13/2019. | WOLFE RESEARCH........cccoovvvenins | verirnens 6,595.000 | .......... 152,490 XXX ] 104,902 | ..........103,739 | ...... 1463 [ e v | e 1163 i | e 104,902 | .coovvveens | s 47,588 XXX
811054 40 2 |EW SCRIPPS CO/THE-A.... .| 03/19/2019. | IS| GROUP. I [ 23,120.000 | .......... 520,935 XXX | s 367,541 | .........363,678 | ...... 3,863 367,541 | .o | e 153,394 XXX
816120 30 7 |SELECTINTERIOR CONCEPTS INC CLA.............. .. | 03/11/2019. | FRIEDMAN BILLINGS RAMSEY.... | ........ 33,333.000 | ..o 452,256 XXX | 398,923 2 148,259 | [ e [ s 148,259 | oo | e 398,923 | ..o [ crveene 53,333 XXX
816120 30 7 |SELECT INTERIOR CONCEPTS INC CL A.... .. 03/12/2019. | FRIEDMAN BILLINGS RAMSEY.... | ........ 60,000.000 | .......... 819,223 XXX ] 720,000 00:268,800 [ ..o [ v | e 268,800 720,000 | ..oovrvers [ verennd 99,223 XXX
816120 30 7 |SELECT INTERIOR CONCEPTSINC CLA.... .. 03/13/2019. | FRIEDMAN BILLINGS RAMSEY.... | ........ 41,659.000 | .......... 578,986 XXX | s 499,908 186,632 [ e [ e | e 186,632 499,908 |....coocers | wernr 79,078 XXX
816120 30 7 |SELECT INTERIOR CONCEPTS INC CLA.... .. 03/15/2019. | FRIEDMAN BILLINGS RAMSEY.... | ........ 26,700.000 | .......... 357,821 XXX ] 320,400 219816 [ s [ | e 119,616 320,400 | ..cooovers | verenen 37,421 XXX
816120 30 7 |SELECT INTERIOR CONCEPTSINC CLA.... .. 03/18/2019. | FRIEDMAN BILLINGS RAMSEY.... | ........ 39,700.000 | .......... 528,583 XXX | s 476,400 . W ATT,856 [ o [ v | e 177,856 476,400 | ..coovvers | o 52,183 | oo . . XXX
816120 30 7 |SELECT INTERIOR CONCEPTSINC CLA.............. ..103/19/2019. | FRIEDMAN BILLINGS RAMSEY.... | ........ 30,422.000 | .......... 403,108 XXX ] 365,064 | .......... 228,773 |..136,291 | ..o e | 000 136,291 | i | c00000000.365,064 | oo | e 38,044 | ......... 38,044 | ..o XXX
84790A 10 5 | SPECTRUM BRANDS HOLDINGS INC .| 01/25/2019. | CORNERSTONE MACRO.......coccver | vevvunes 20,000.000 | ....... 1,074,624 XXX ] 1,474,375 | .......... 845,000 |[...629,375 | ...ccovvevrrvververnens [ wvverivernne | 000829,375 | oo | e 1,474,375 | e (399,751) | ...... (399,751)| .. XXX
84790A 10 5 |SPECTRUM BRANDS HOLDINGS INC .| 02/05/2019. | CORNERSTONE MACRO.......coccover | cevvunes 30,000.000 | ....... 1,726,499 XXX | 2,041,587 | ....... 1,267,500 |...774,087 | ..cooovvivrrvnrinenns | vverneienne | oo TTA087 [ | 0000 2,041,587 | e ..(315,089) | ...... (315,089) | .. XXX
86765K 10 9 |SUNOCOLP VE... . .| 02/07/2019. | VE CAPITAL TRANSACTION......... [ veceruce. 3,000.000 | ...ocvevee 86,999 XXX ..81,570 | ..... (4,744) | oo [ | (A TA8) | i | e 76,826 | s | s 10,173 XXX
89376V 10 0 | TRANSMONTAIGNE PARTNERS LP VE.................. .. | 02/27/2019. | EXChanged..........ccvevereerneeneriinnns | vevereens 3,000.000 | ..ocoeneee 123,000 XXX 21,740 | .(10,966) [ oo [ | ereen(10,968) | oo | v 110,774 | s | s 12,226 XXX
90130A 10 1 | TWENTY-FIRST CENTURY FOX-A.... .. |.. | 01/25/2019. | STRATEGAS RESEARCH.......cccoe. | ovvues 50,000.000 | ....... 2,448,753 XXX | e 1,189,275 | ....... 2,406,000 |(1,216,725) | ..ovvvvvrerrvrrrerinnns | wevervrnenne | o(1,216,725) i | cerrennnn 1,189,275 | i .1,259,478 XXX
92343V 10 4 | VERIZON COMMUNICATIONS INC .| 01/25/2019. | IS| GROUP. .52,994.000 ..3,024,270 XXX 102,526,745 ,979,323 | .(452,578) .| .....497,525 XXX
958254 10 4 |WESTERN GAS PARTNERSLP VE... .. 1 02/28/2019. | Exchanged...........cccccevmrevemerviinenees | v 6,000.000 | .......... 306,159 XXX | 272,301 | oo 253,380 |..... 18,921 |... 272,301 | oo | e 33,858 XXX
983555 ZZ 9 | XCEL BRANDS WTS $0.01 09/28/2018.. . [01/01/2019. | DISSOIUtON........ooovverrerririeerirenes | e 255,100.000 | ...oovvvererirerirnns XXX ] 1,275,500 | .......... 285,712 |...400,507 |... 686,219 |........... ...(686,219) | ...... (686,219) | ...vvovvvrvrrens XXX
G491BT 10 8 |INVESCOLTD 03/19/2019. | ISI GROUP........cocosrimmrinnrrserirncins | cov 100,000.000 | ....... 2,004,684 XXX ] 2,136,260 | ....... 1,674,000 |...462,260 |... o 462,260 | ... cirrnennn2,136,260 | i ...(131,576) | ...... (131,576) | ....... 30,000 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous | 98,193,146 XXX | . 90,530,485 | ..... 79,659,219 [(1,459,447)| ... 0 ].(1,459447) | o0 [ 82,090,991 16,102,154 |...16,102,154 | ..... 777,917 XXX
9799997. Total - Common Stocks - Part 4....... e 98,193,146 XXX ] . 90,530,485 | ..... 79,659,219 |(1,459,447) | ... 0 ]..(1,459,447) | o0 | s 82,090,991 16,102,154 |...16,102,154 | ..... 777,917 XXX
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Statement as of March 31, 2019 of the

GREAT AMERICAN LIFE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Current
Year's
Other- Foreign
Than- Exchan NAIC
F Temporar ge Bond Designation
o y Gain Interest / and Admini-
r Unrealized Impairme Total Total Foreign (Loss) Stock Stated strative
ei Prior Year | Valuation | Current Year's nt Changein | Exchange Book/Adjusted on Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted | Increase | (Amortization) / | Recogniz| B./A.C.V. | Changein | Carrying Value at | Dispos | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost | Carrying Value | (Decrease)|  Accretion ed (11+12-13) | B.JA.C.V. Disposal Date al | onDisposal | Disposal | During Year Date Indicator (a)
9799999. Total - Common StockS........vvvrnrriirirncenas o 98,193,146 XXX | 90,530,485 | ..... 79,659,219 |(1,459,447) | ... .0 (1,459,447 | vvivinnl0 | 82,090,991 | ........ 0 | 16,102,154 |...16,102,154 | ..... 777,917 XXX XXX
9899999. Total - Preferred and Common Stocks o] e 98,741,270 XXX | . 90,701,068 | ..... 79,829,802 |(1,459,447) | ... .0 0 [..(1,459,447) | o0 | s 82,261,574 | ....... 0 | 16,479,695 |...16,479,695 | ..... 781,456 XXX XXX
9999999, Total - Bonds, Preferred and COMMON SOCKS...........c...vuuiiiiiiiiiiiiiiniiiiins ettt sse e .1,083,864,953 XXX .1,069,661,518 |.1,025,962,292 |(1,458,666)] ........... 800,795 | .......... 0].. (657,871) | .cvoocrevrrrnn 0 ..1,071,079,244 | ........ 0 | 11,395,665 |...11,395,665 | 17,210,634 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 6.
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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

Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier [ (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e] Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b

Purchased Options - Hedging Other - Call Options and Warrants
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covvereremrerenssesensisneiess evevesesenees 04/13/2018(04/12/2019] ....ccvvvvvvvves ....1,891,939 | 2,642.60 85,576 | ... 85,576 | ......... 72,080 [ .ooovveevvvnvirinnnnns | ceeeeene(21,457) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH. ...ooovvvvesessivinnneresssirs evernereess 05/11/2018] 05/10/2019 ...cvvvvvcrccer | e 1,731,070 | 2,697.60 ..occ. | ovvrrreec 70459 | o | cevvserniennnnccsssen | i 44,489 50,397 | ..ooorrrvccrrereiins | v (17,615) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. MORGAN STANLEY ..ccoovcvvrvrrrmsesssiiins everrereesrs 06/15/2018] 06/14/2019 ....vvvvvcvcccre | e 1,686,413 | 2,772.18 6,419 18,534 | oo | cveeenn(14,659) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| UBS SECURITIES.. . |07/13/2018{07/12/2019 ... 2 A745150 | 2,773.62 ooveee | rnrnn88,583 | i | e | i 11,782 125,228 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. WELLS FARGO.. 08/10/2018| 08/09/2019 ,756,943 | 2,856.43 . 1,228 12,331 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. WELLS FARGO.. 09/14/2018| 09/13/2019 ,288,468 | 2,886.39. 1,105 12,439 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MERRILL LYNCH . 110/12/2018{ 10/11/2019] ... 268,783 | 2,790.15 28,656 41,090 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. SOCIETE GENERALE..........covosmccviiier corvereve | 11/09/2018] 11/08/2019 .oovvvvvcscc | e 1,604,966 | 2,809.36 ....... | cccrrr53,438 | oo | e | i 19,398 27,200 | ..ooovvveeerccrcinns | v (13,360) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH. ... v 12/14/2018] 12/13/2019] ccovvvvvvevcvcccs | vevee 2,753,437 | 2,658.31 (SR ST coreenn 170,686 150,953 | .oovvvvvvvvrerrrrreens | e (27,894) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... LN MERRILL LYNCH. ... e 01/11/2019]01/11/2020] ..cvvvvvevvveres | e 1,065,635 | 2,584.96 ....... [ ..ooovrvveriririinrinnns SO < 7. IS coreenen 101,575 61,048 | ..oooooverervvernnnens [ ceveerenn(8,105) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH. ...covvvvveressmvnnnnneessssns svereeseess 02/15/2019] 02/14/2020 ......vvvcvveree 101,591,088 | 2,750.69 ..o | oo cerreeeeesBAT0T | e [ s 78,206 18,897 | covvvevvrccvvivrrens | veveenenn(5,392) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......oovenenrnenerensicsensisieiess evevesesenees 03/15/2019]03/14/2020] ........cvvveeeee ... 1,647,097 | 2,809.64 ....... 59,995 65,699 | ... | .cccc00...85,699 | vovorecee 5,705 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - CHICAGO BOARD OF EXCHANGE...... ............. [ 10/09/2017]04/06/2019 ...covvvvcscccr | ovnes 8,412,789 | 2,549.33 .......| oo RIILTRISTC N [RNTITITY SN correenn819,812 [ [ v 619,812 | ....... 457,973 (50,899) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. 10/23/2017{04/20/2019] ..vcvevvvcvvces | weveee 7537435 | 2,575.21 .......| oo 281,979 534,279 | ... [ vevrree 534,279 | ....... 402,366 | .....ooovvvrrcrcriins | e (46,997) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. . | 11/07/2017] 05/06/2019] ... 2,591.13 311,652 556,963 | ... 556,963 | ...... 418,225 | .ovovvvvvvccccriis | e (51,942) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MORGAN STANLE 11/21/2017]05/20/2019 2,582.14 . .234,639 394,756 394,756 285,014 (39,106) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BNP PARIBAS NY.. 12/07/2017]06/06/2019 2,629.27 . 191,141 283,073 | ... 283,073 216,344 ..(31,857) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| WELLS FARGO.. . |12/21/2017{ 06/20/2019] ... 2,679.25 222,405 285,340 | ... 285,340 230,413 ...(37,068) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......evvererrrerereensesesssesssens eevseseseiees 01/08/2018(07/06/2019] ..cvvvvvevvveree | veee 7,333,120 | 2,743.15........ 285,744 302,340 | ... 302,340 259,572 coerenn(47,624) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A BARCLAYS.....oocoiummmmmmmmmmismmmmissssmssssesnsenes sssanenens 01/22/2018(07/20/2019] ...cvvvvvvvvverns | e 5,080,862 | 2,810.30 .......| cooveeee VIV 72 (R IR v 152,862 | | e 152,862 | ....... 140,189 (33,462) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A SOCIETE GENERALE.........ccooovcrnvercnnnes  cvvvevenennee | 02/07/2018) 08/06/2019] ......ccccceceee. 1293735 | 2,695.14 .| ....ce.. 267,080 329,645 | ... 329,645 255,746 ceerenn(44,513) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - CHICAGO BOARD OF EXCHANGE...... ............. [02/21/2018]08/20/2019 ....cvvvvcsrvere | eures 4,889,268 | 2,716.26 .......| ..cccc IR0 Y IO corneenni213,375 [ [ e 213375 | ....... 167,986 (30,223) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - BARCLAYS....coooviiimerrensessssissensssssssson svesesssesss 03/07/2018] 09/06/2019 ....vvvvvcrccsrs | v 5,149,596 | 2,728.12 ..cco..| cooveee RETAE: KIS Y IO cornnenn 214.371 [ [ e 214,371 | ... 167,583 | coovvcvvevrrrrecsrs [ cren(31,306) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L. CHICAGO BOARD OF EXCHANGE...... ............. [03/21/2018]09/20/2019 ....cvvvvvvrcere | ures 7,064,044 | 2,716.9% .......| ..o 259,699 305,079 | ... 305,079 | ....... 231,897 | oo | v (43,283) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CITIBANK cvveteerervereseerssssssisssesneesessses eeesssesnies 04/09/2018| 04/06/2019 ......vvvcvceree 20,413,690 | 126.39 ..o | evre 510,383 439 | ... 439 | .......(35,509) | ..oovovvrsriivrrrnrs | ceeen(127,596) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| GOLDMAN SACHS . | 04/09/2018| 04/06/2019] ... 7,378,998 | 75.15.. 206,697 [ oo | e v 472,045 | [ 472,045 | ....... 353,836 w(51,673) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BARCLAYS. 04/09/2018| 04/06/2019 86,336,832 | 2,604.47 . ,253,502 3926772 | ... 3,926,772 | ...1,889,620 |.... .| -(563,375) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| CITIBANK... . | 04/09/2018| 04/06/2019] ... ...32,356,111 | 2,604.47 ,015,982 233,744 ....(253,995) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE..... ............. |04/09/2018)| 04/06/2019 ................ ..71,352,759 | 2,604.47 ....... 2,149,217 3,657,205 | ...| .......3,657,205 | ....3,066,327 .....(537,304) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE..... ............ |04/09/2018)|04/06/2019) ................ ..54,433423 | 2,604.47 ....... U (K7 A T1<T: 0 UURRROPUROPRTOPOPRPOTOTY Y I 3432,189 | ...| ......3,432,189 | ...2,971,428 ...(493,366) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE..... ............ |04/09/2018)|04/06/2019] ................ ...60,944,598 | 2,604.47 ....... 0000n2,089,484 | oo e | s 3615997 | ... ......3,615,997 | ....3,103,036 (522,371) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - CHICAGO BOARD OF EXCHANGE...... ............. [04/09/2018]04/06/2019] ........cccoc0... ..31,514,087 | 2,604.47 .......| oo GYEIZ VI [P SR ISR 1,131,962 | ... [ 1,131,962 | ...... 928,271 | .ccoccvvrrvcrsrins | e (169,685) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE...... ............. [04/09/2018]|04/06/2019 ........cccoc0... ...60,944,598 | 2,604.47 ....... 1,964,528 | v [ v | s 3,384,330 | ...| .......3,384,330 | ...2,881,687 | ...covurmiirnrs | 1n.(491,132) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L CHICAGO BOARD OF EXCHANGE...... ............. [04/09/2018]04/06/2019] ........ccc000... ..51,047,612 | 2,604.47 ....... 1,852,794 | s [ v | e 2,662,462 | ...| .......2,662,462 | ...2,252,917 | ...ccevvicirers | .....(388,199) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L CHICAGO BOARD OF EXCHANGE...... ............. [04/09/2018]|04/06/2019] ........ccco00... .154,445071 | 2,604.47 ... 500,527 | v [ v | v 7,679,760 | ...| .......7,679,760 | ...6,470,141 | ..ooocvvvvvvivcccnns | ..(1,125,132) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE...... ........... [04/09/2018]|04/06/2019] ........cc000.... ...57,037,893 | 2,604.47 ....... 1,540,976 | oo [ e | e 2,612,731 | .| ......2.612,731 [ ...2,184,898 | ....ccoocevviiccion | ......(385,244) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANGE... . | 04/09/2018 04/06/2019] ... ..101,053,436 | 2,604.47 ..2,534,579 4,280,432 ....3,554,496 ...(633,645) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANG 04/09/2018| 04/06/2019 ..108,866,846 | 2,604.47 . 584,252 342,254 ....3,588,859 ..(646,063) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| MORGAN STANLEY . | 04/09/2018| 04/06/2019] ... ...31,554,220 | 904.79 ... 536,227 656,724 ...1448,689 ...(384,057) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. UBS SECURITIES........ievevcicvevicrsiciirs cveveverens 04/09/2018( 04/06/2019] ...cvvvvvevvveres | veee 3,323,126 | 449.29 .........| cooveee. 140,186 235,253 | ... 235,253 | ....... 156,653 (35,047) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE..... ........... |04/09/2018] 10/06/2019] ............... ...5,729,834 | 2,604.47 ......| ........ 217,083 296,870 | ... 296,870 | ....... 188,119 (36,181) 002
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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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A BARCLAYS.....ooouiummmmmummmmimmmmmesesmmssesesssenes srssanenens 04/20/2018|04/20/2019] ....ccvvvvvveves .. 17514323 | 12663 ... | ovveeens 420,344 | ..oovvvrerrrnrennnnnns | evrrrrerernrernnennenns | s 14,293 || o 14,293 | ......(25,759) | ..ovevvvvverrrrrnrrens | verenn(105,086) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....coooovereviverivivirereviresssssssesenssensevssesesesees 04/20/2018|04/20/2019] .....ccvvvvvvves 5,590,784 | 73.93 it | s 148,198 364,305 | ... [ weovvrre 364,305 | ....... 241,788 | oo | 100.(37,049) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. [ N/A......... A CREDIT SUISSE.......ccoooviemnineninnncncnincies evevevirenees 04/20/2018] 04/20/2019 ....vvvvvcvvres ...65,890,248 | 2,670.14 ....... e LB1BATE | e [ e | v 2,094,504 | ...[ ......2,094,504 | ...1,940,723 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. SOCIETE GENERALE..........covvcveseri  covrerenene | 04/20/2018] 04/20/2019) ..cvvvvvceres ..26,769,099 | 2,670.14 ....ooc| woovee 803,073 JON ISR P 200,016 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS . | 04/20/2018{ 04/20/2019) ... ...88,964,904 | 2,670.14 3,375,852 ....3,033,269 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANG 04/20/2018| 04/20/2019 59,010,094 | 2,670.14 . ,948,031 ....2,722,280 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANG 04/20/2018| 04/20/2019 73,962,878 | 2,670.14 . /432,383 ...3,146,464 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANGE... . | 04/20/2018{ 04/20/2019] ... ...96,659,068 | 2,670.14 215,137 ...3,840,277 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE..... ............ |04/20/2018)| 04/20/2019] ................ ...65418/430 | 2,670.14 ....... w1 TB4,058 | s [ v | e 2,757,256 | ...| .......2,757,256 | ....2,503,110 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A BARCLAYS.....ooooiummmmemmmmmimmmmmesessmssesesenenes serasenens 04/20/201804/20/2019] ....ccvvvvvveves ...62,906,082 | 2,670.14 ...... 1,841,849 | e [ e | e 2,580,914 | ...[ ......2,580,914 | ...2,337,135 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... LN BARCLAYS.....ooouimmmmmemmmmmimmmmmesessmssesssssenes rssanenens 04/20/201804/20/2019] ....ccvvvvvveves ...82,569,358 | 2,670.14 ...... 1000 1,890,838 | ooovveveeeveveninenines [ e | e 2,968,767 | ... .......2,968,767 | ....2,654,590 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE...... ............. [04/20/2018]04/20/2019 ........cco000. ...21,769,456 | 2,670.14 .......| ........ CYLAT2 [N R e 907,431 | | 907,431 | ....... 803,473 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE...... ............ [04/20/2018]04/20/2019 ........cc0000.. ...44,057,310 | 2,670.14 ....... ...1,498,434 2,298,880 | ... 2,298,880 | ....2,132,895 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - JP MORGAN CHASE........coovevmmermmsiirii weevsssriies 04/20/2018| 04/20/2019 ....vvvvvcvcree ..22,951,660 | 91575 .......... | ......1,094,794 939,094 | ... 939,094 859,104 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. UBS SECURITIES........oovcrmsviinnnnressirrs eeerneneesns 04/20/2018] 04/20/2019 ...cvvvvvcvever | v 3,070,312 | 449.84 ..........[ oo YK} I8 [N IO cornnenn: 216,787 [ [ v 216,787 | ....... 143,566 (33,159) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS. . | 04/20/2018( 10/20/2019 ... 7,243911 | 2,670.14 . 263,678 344,120 r(43,946) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CITIBANK... 05/04/2018| 05/06/2019 21,563,014 | 124.54 526,349 102,869 .(131,587) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CREDIT SUISSE. 05/04/2018| 05/06/2019 919,767 | 76.74 .. 188,218 429,372 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MERRILL LYNCH . | 05/04/2018 05/06/2019 ... .. 77,297,223 | 2,663.42 . ,715,998 3205212 | ... 3,205,212 | ....2,625,249 ...(429,000) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. SOCIETE GENERALE........coovvvvvevrrrrernnes  cveverenereee | 05/04/2018] 05/06/2019) ...cvvvvvveeeee. ...30,236,023 | 2,66342.......| oo 879,868 o | s | e 212,613 (219,967) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A SOCIETE GENERALE.......cccooovcvrvcrcnnnes cvcvevenennee | 05/04/2018) 05/06/2019)] ......ccccccceee. ...49,531,860 | 2,663.42....... 1,589,973 | oo | e | e 2,452,247 | .| ......2,452,247 | ...2,177,241 (397,493) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A BARCLAYS.....ooooiummmmmmmmmmismmmmisissmssssssnnenes sssananens 05/04/2018 05/06/2019] .......cvvvvveees ...57,409,493 | 2,663.42....... e 1,745,249 | s | e | 2,688,131 | ... [ ......2,688,131 | ...2,373541 | ... | .....(436,312) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - WELLS FARGO......occovsermerernnesessssiiens seesssasnies 05/04/2018| 05/06/2019 .....vvccvceree ...45,855499 | 266342 ....... 1,320,638 | e [ e | v 2,034,437 | .| ......2,034 437 | ...1,785,966 (330,160) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - SOCIETE GENERALE..........covcvumeiiiier  cvvserivene | 05/04/2018] 05/06/2019) ...cvvvvvceres ...98,795,023 | 2,663.42........ 2 T26,T43 | e [ e | v 4204116 | ...| .......4,204,116 | ...3,673,218 (681,686) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L. SOCIETE GENERALE..........ccvmveriiicer  covrerevene | 05/04/2018] 05/06/2019) ...cvvvvvcecres ...39,831,851 | 2,663.42........ e LOTVATT | s [ e | v 1,650,838 | .| ........1,650,838 | ....1,438,315 ...(267,869) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. SOCIETE GENERALE..........ccsmveriiier covrerevene | 05/04/2018] 05/06/2019) ...cvvvvvceeres ...86,260,543 | 2,663.42 ....... 2 2TT,278 | v [ e | v 3510586 | ...| .......3,510,586 | ....3,052,055 ...(569,320) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MERRILL LYNCH . | 05/04/2018 05/06/2019] ... ...53,467,438 | 2,663.42 1,970,995 ....1,695,189 (320,805) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BARCLAYS. 05/04/2018| 05/06/2019 46,411,343 | 2,663.42. 401,279 ..2,143,125 .(391,016) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| SOCIETE GENERALE. .. | 05/04/2018 05/06/2019)] ... ...62,055,843 | 2,663.42 . . ,311,809 ...1,989,947 (375,438) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. SOCIETE GENERALE........coovvvvvevrrnrevnnes  cvrvereneneee | 05/04/2018] 05/06/2019) ...ccvovevveeee. ...53,646,412 | 2,663.42....... 01,362,619 [ ooeoveveernevennnnnenns [ e | s 2,101,999 | ... .....2,101,999 | ...1,819,313 | oo | 1enn.(340,655) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH. ..o v 05/04/2018 05/06/2019] ......cvvvvvevees ...35,296,447 | 2,663.42.......| ........ P70 [\ [P ISTOTISRRRROON IOV 1M7L 943,411 ..(181,777) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH....ooooevermrmrmrinrnns v 05/04/2018 05/06/2019] ......ccvvvvevee ..89,912,816 | 2,663.42....... 02 041,021 | i e | s 3,137,161 | ...| ......3,137,161 | ....2,680,085 (510,255) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. [ N/A......... A JP MORGAN CHASE.......ccoovvmninnrncniinns ceererenenees 05/04/2018| 05/06/2019 .....vvccvveres 25377469 | 91585 ..ovvvveee | e 1,218,118 | oo | e | v 1,081,028 |...] ........1,081,028 | ...... 951,502 (304,530) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. [ N/A......... A UBS SECURITIES.........ccooovivcvivimiviviiiiirs e 05/04/2018| 05/06/2019 ....vvvvvcrvcsrs | v 3,055,025 | 451.39 oo | coovnes 133,810 208,411 | ... 208,411 | ....... 139,574 (33,453) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L BARCLAYS.....cooveiimmrrensessssisesessessessson sveseessesss 05/04/2018| 11/06/2019 ....vvvvvcvcccrs | e 9,817,727 | 2,663.42....... 362,274 e 11836 [ o [ v 477,836 | ....... 323,320 | .o | e (60,379) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L SOCIETE GENERALE..........cecvmmeiiier covverevene | 05/18/2018] 05/20/2019) ..cvvvvvceres ...18,086,835 | 12241 ... 200,737 | ..o [ worvrreee 200,737 | ..ovvd 49,740 | oo [ e (114,851) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BNP PARIBAS NY...ooovvorivveerreressscrinne ceevereeess 05/18/2018] 05/20/2019 ....vvvvvcvrrers | evee 6,501,526 | 7549......... SSTSTINTOIITN (PPN v 411,980 [ o [ o 411,980 | ....... 299,865 | .....oovvvvvrcrcrins [ e (42,911) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MERRILL LYNCH... . | 05/18/2018 05/20/2019] ... L T1182,147 | 2,712.97 B [T [P 1,369,035 | ... | ........1,369,035 | ....1,502,784 ...(403,675) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MORGAN STANLE 05/18/2018| 05/20/2019 29,779,526 | 2,712.97 . 3,105 | ... 3,105 229,961 .(227,813) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| WELLS FARGO...... . | 05/18/2018 05/20/2019] ... ...58,861,318 | 2,712.97 B PSRRI SO 1,849,227 | ...] .......1,849,227 | ...1,709,037 ...(336,981) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MERRILL LYNCH. ..o v 05/18/2018] 05/20/2019] .......cvvvveves .. 17,764,390 | 2,712.97 ...... 000002,068,533 | oo | e | e 2,797,124 | .| ......2,797,124 | ...2,610,069 ..(517,133) 002
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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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A MORGAN STANLEY.....oovvvvvevvrerernrnrennenee erenenens 05/18/201805/20/2019] .....cvvvvvvvves ...82,493,805 | 2,712.97 ...... VIVIs 72 2 [SURROIRIRTOIOT Y I 3,071,099 |...[ ......3,071,099 | ...2,873,241 | ....ccccoooners | .nnn(573,332) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH.....ooooiciiiiiirs v 05/18/201805/20/2019] ......covvvvvees ...49,360,589 | 2,712.97 ...... P WX T £53: 0 UURRRRPURRORNOROPRPOTOTY Y I 1,710,594 |...] .......1,710,594 | ...1,592,081 ...(313,440) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH. ...ooovvvvesessivinnneresssirs evernereess 05/18/2018] 05/20/2019 ....vvvvvcrcres ...54,684,961 | 2,712.97 ...... 1,334,314 | s [ e | s 1,826,363 | .| ........1,826,363 | ....1,695,173 ...(333,578) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE...... ............. [05/18/2018]05/20/2019 ........ccooe0 ..50,732,539 | 2,712.97 ...... 1,223,286 | e [ e | e 1677862 | ...| .......1,677,862 | ....1,555,753 ...(305,811) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANGE . | 05/18/2018] 05/20/2019] ... ..TABTT 972 | 2,712.97 2,929,717 | ... 2,929,717 | ....2,750,632 ...(554,306) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MERRILL LYNCH... 05/18/2018| 05/20/2019 22,945,202 | 2,712.97 . 657,805 604,321 .(119,889) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANG 05/18/2018| 05/20/2019 67,824,250 | 2,712.97 . 814,781 2,654,703 ..(542,839) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANGE... . | 05/18/2018 05/20/2019] ... ...45306,599 | 2,712.97 ,959,089 ...1,854,179 ...(384,118) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. WELLS FARGO......ovcovcrvverevvresessssniiens evessssries 05/18/2018| 05/20/2019 ....vvvvcrevee ..57,150,675 | 2,712.97 ....... 1,837,353 | s [ v | e 2,070,309 | ...| ......2,070,309 | ....1,933,724 ...(384,338) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A JP MORGAN CHASE......coovvvvrnrrrrrneennins cevveveieiens 05/18/201805/20/2019] ....ccvvvvvvvves 23896,779 | 92548 ..o | 1,127,967 | covevvvvvvverrvvvenrenes [ cenerineninininnnnns e 841,108 | | 841,108 | ....... 774,510 ...(281,992) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... LN UBS SECURITIES........eveveevcvccvsiciirs cveveverens 05/18/2018(05/20/2019] ..cvvvvvvvvveres | eveee 2,971,571 | 451.82 oo | coeveee 129,858 203,064 | ... 203,064 | ....... 133,999 (32,464) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE..... ............ |05/18/2018] 11/20/2019] ................ ....8,681,504 | 2,712.97 ...... 326,541 395,890 | ... [ wevvvrree 395,890 | ....... 285,086 | ....ooovvvvrccccrins | v (54,424) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK....coooovereviverivivirereviserssssssesesnsenscvssesesesees 06/06/2018| 06/06/2019 ........cc0cccr ..19,979,018 | 122.92 .oovvvees | wevve 498,988 237812 | ... 237,812 38,160 w(124,747) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. 06/06/2018| 06/06/2019) ....vvvvcrcccr | e 7,216,205 | 7914 oo | o RECTCI2: I OO O coreenri802,962 [ o [ v 402,962 | ....... 360,888 | ........coovvcrerins | e (49,070) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. 06/06/2018 06/06/2019] .........ccveeeee ...715567,733 | 2,772.35 ...... .....1,624,706 383,311 | ... 383,311 | ....... 663,179 ...(406,176) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. . | 06/06/2018 06/06/2019) ... 25,896,834 | 2,772.35 ..ooooo | e TAOB49 | oo | v | e [ e [ v [ s 183,776 ...(185,162) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANG 06/06/2018| 06/06/2019 74,021,745 | 2,772.35. 071,918 ....2,072,962 ..(535,029) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANG 06/06/2018| 06/06/2019 51,011,240 | 2,772.35. 605,426 ...1,624,806 ..(435,041) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANGE... . | 06/06/2018 06/06/2019] ... ..97,032,250 | 2,772.35 ,938,082 2,938,082 | ...2,960,467 ..(781411) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE..... ............ |06/06/2018)|06/06/2019] ................. ..102,854,185 | 2,772.35........ 15TV (< N SUURRRSRURRORORRIRPOIOTY Y I 2,791,628 | ...| ......2,791,628 | ....2,785,037 ..(712,544) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE..... ............ |06/06/2018)|06/06/2019] ................ ..94537,135 | 2,772.35 ...... 20002515,699 [ ooooveviviniririenninns [ e | s 2481477 | .| .....2,481477 | ...2,471,375 (628,925) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE..... ............ |06/06/2018)|06/06/2019] ................ ..51,011,240 | 2,772.35 ...... 201,332,062 [ oo [ e | e 1,320,129 | ...] ......1,320,129 | ...1,313,218 ...(333,013) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - CHICAGO BOARD OF EXCHANGE...... ............. [06/06/2018]06/06/2019] .........c.cc.... 45743775 | 2,772.35 ....... e LABT,874 | e [ e | e 1,157,849 | ... | .......1,157,849 | ....1,149,214 ...(289,468) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - CHICAGO BOARD OF EXCHANGE...... ............. [06/06/2018]06/06/2019] .........c.cc.... ..84,833,910 | 2,772.35 ....... 2,071,135 | s [ v | v 2,080,976 | ...| .......2,080,976 | ....2,063,041 ...(517,784) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L. MERRILL LYNCH......oovvvverssivenmneeessssss eeererreess 06/06/2018| 06/06/2019 .......ccceveree ..45516,949 | 2772.35 ......| . 946,753 981,799 | .| oo 981,799 | ....... 965,794 | .....oovvvvrvcrrrins | 1n.(236,688) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BARCLAYS...cooovciirmrrmmsessssiissenneesssssens sveseessesss 06/06/2018| 06/06/2019 .......ccceceree L111,814,391 | 2,772.35....... 22,560,550 | cvvvevevrnrreessnns [ e | e 2,605,741 | ... ......2,605,741 | ....2,575,129 ...(640,137) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BNP PARIBAS NY.. .. 106/06/2018] 06/06/2019) ... ...28,271,404 | 941.09 B [ v 13T841 [ [ 737,841 | ...... 756,163 ...(335,016) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. UBS SECURITIES.. 06/06/2018| 06/06/2019 ,235,906 | 457.58 239,034 | ... 239,034 | ...... 172,864 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANG! . | 06/06/2018| 12/06/2019] ... ,703,225 | 2,772.35. 381,390 | ... 381,390 292,249 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. WELLS FARGO.....evvererrrerereeesesesssessiess eevveseseiees 06/20/2018|06/20/2019 ......ccvcrvcvee LA7,760,711 | 12026 e | e 444,018 391,092 .| v 391,002 | ....... 121,054 | oo | enenn(111,004) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covvererrrerereenseseissssnienseveseseseiees 06/20/2018(06/20/2019] ...cvvvvvevvveres | e 7,647,657 | 79.78 ............ 209,546 v 804,532 | | 404532 | ....... 368,905 (52,386) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A JP MORGAN CHASE.......ooovvvvvvrrrrrrceriirs cvvveveseiens 06/20/201806/20/2019] .....cvvvvvvvves ...74,340,703 | 2,767.32....... w00 1,850,243 | oo [ e e 313,321 | | 373321 | ... 674,985 ...(412,561) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - CITIBANK .covrceercnrveresnsssessssmsssenssssesssens seesssssnies 06/20/2018] 06/20/2019 .....vvvvcrcerer ..26617,614 | 2,767.32 .ooooc| wovve 734,646 IO ISR IO 183,662 ...(183,662) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH......oovvvveressivennnenesssiss evernereess 06/20/2018] 06/20/2019 .....vvvvcrceres ...65,968,103 | 2,767.32........ w1 BT6,637 | s [ v | v 1,630,831 | ... | ........1,630,831 | ...1,577,711 ...(394,159) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L SOCIETE GENERALE..........cecvmseiiiier covverevene | 06/20/2018] 06/20/2019) ..cvvvvvceres ..49753,148 | 2,767.32........ e T16,484 | e [ e | e 1,637,446 | .| .......1,637,446 | ....1,617,456 ...(429,121) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L SOCIETE GENERALE..........coecvvveriiier  covverenene | 06/20/2018] 06/20/2019) ...cvvvvvceres ...54,511,500 | 2,767.32........ 1,798,879 | s [ e | e 1,736,235 | ... [ 01,736,235 | ....0,710,019 | v | ... (449,720) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. SOCIETE GENERALE.........vvvvcriiicer cvrverevene | 06/20/2018] 06/20/2019) ...cvvvvvcvcres ..51,160,192 | 2,767.32........ 1,850,154 | s [ v | s 1,527,228 | ... | ........1,527,228 | ...1,496,274 | ...cccoooooonrrrrer | -.....(387,538) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CITIBANK... . | 06/20/2018 06/20/2019] ... ..42,162,113 | 2,767.32 1,212,817 ....1,185,096 ...(304,638) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. 06/20/2018| 06/20/2019 64,034,816 | 2,767.32. 781,170 ..1,734,838 .(441,852) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| CITIBANK... . | 06/20/2018] 06/20/2019] ... ..70277,641 | 2,767.32 870,932 ...1818,310 ...(460,295) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. MERRILL LYNCH. ..o v 06/20/201806/20/2019] ....ccvvvvvveves ...67532451 | 2,767.32....... e 1,701,819 [ v [ e | e 1,741,907 | ...] ......1,741,907 | ...1,689,727 ...(425,455) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK cvvrteescerierernessessssmsssennsssesssens seesssssnees 06/20/2018] 06/20/2019) .....vvccvveree ...62,946,706 | 2,767.32...... 1428932 | i | v | 1,486,092 | ...] ......1,486,092 | ...1435,676 ...(357,233) 002
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Cumulative

Prior Year(s) | Current Year

Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....coovvvereviverevevereresereresesesesessrenseessesesesees 06/20/201806/20/2019] .....cvvvvvvvvee ..62,958,301 | 2,767.32....... e 1.372,546 | oo | v | e 1443107 |...] .......1,443,107 | ...1,390,369 | ..ccoooevevrrerururccc | ......(343,137) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....coooovereviverivivirereviresssssssesenssensevssesesesees 06/20/2018(06/20/2019] ......ccvvvvveees ..36,148422 | 2,767.32 .......| ......... 762,726 803,218 | ... 803,218 | ....... 773,563 | oo | --..(190,681) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A JP MORGAN CHASE........cocvvrmreresssirie weesssariies 06/20/2018] 06/20/2019 .....vvvvcrceres 24,784,885 | 93944 ..o | 01,192,153 | v | e corrnnnnn 128157 [ [ e 728,157 | ....... 706,970 | ...oocvvvvrrcccsrins | 1..(298,038) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. UBS SECURITIES........covcrmsmminrnnrcissirs everrereess 06/20/2018] 06/20/2019 ....vvvvvcrccsrs | v 4,560,954 | 463.36 .......... | cocvcee. 198,858 205,627 | ... 205,627 | ....... 164,054 | cooovcvvcrrrrccsn | e (49,714) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MORGAN STANLEY... .. 106/20/2018] 12/20/2019)] ... 7,108,830 | 2,767.32. .263,025 278117 || 278,117 | ... 209,617 r(43,837) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. SOCIETE GENERALE. 07/06/2018 07/06/2019 17,030,965 | 118.86 430,883 481,594 60,505 ..(107,721) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. SOCIETE GENERALE. 07/06/2018 07/06/2019 668,607 | 82.09 .. 212,420 344,148 340,898 (53,105) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MERRILL LYNCH . | 07/06/2018{ 07/06/2019] ... .. 17413337 | 2,759.82. 772,766 905,708 | ... 905,708 | ....1,121,523 443,192) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CITIBANK cooeveeevvervrresssssissnesneesesssers evessssnies 07/06/2018| 07/06/2019 ......cvvcrvevee ..26242,744 | 2,759.82 .......| . 768,912 | .ooovvvveveesscnrenns [ rovvresssssinerenneess | cvessiiinins 10,043 | .o e 10,043 | ...... 196,005 ...(192,228) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH. ... v 07/06/2018|07/06/2019] .....ccvvvvveves ...81,305,806 | 2,759.82....... 1959471 | s | e | e 2,090,604 |...| ......2,090,604 | ....1,969,630 ...(489,868) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... LN MERRILL LYNCH. ... e 07/06/2018(07/06/2019] ......cvvvvvevee ..62,136,349 | 2,759.82...... OO I 45 [ T SUORRRSPURRPRPPPRPRPOTOTY Y I 1,844,131 | ...] .......1,844,131 | ....1,750,307 444,275) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH. ...covvvvveressmvnnnnneessssns svereeseess 07/06/2018| 07/06/2019 ......vvvcvveree ...59,484,958 | 2,759.82....... 01,802,393 | i [ e | e 1,849,403 | ... ........1,849,403 | ...1,760,697 450,598) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH.....ooooviviiciciiins v 07/06/2018|07/06/2019] .......ccvvvveeee .. T7,762,855 | 2,759.82........ 2,146,254 | e [ e | e 2242622 | .| ......2,242,622 | ...2,124,576 536,563) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - MERRILL LYNCH......oovvvvevssmivennneeessssrs eeereeseesns 07/06/2018| 07/06/2019 ......ccccrveree ...56,274,390 | 2,759.82........ 1,496,899 | oo [ v | e 1,574,320 | ... | ......1,574,320 | ....1,488,851 ...(374,225) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. MERRILL LYNCH......oovvvmevssivennneeessiirs eeereeseess 07/06/2018| 07/06/2019 ......cvcceveree ..49,269,672 | 2,759.82........ 1,285,938 | v [ e | e 1,356,645 | .| ........1,356,645 | ....1,281,932 ...(321,485) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MERRILL LYNCH... . | 07/06/2018{ 07/06/2019 ... ...54,609,812 | 2,759.82 .1,381,627 1,466,977 1,466,977 | ....1,383,872 ...(345,407) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MERRILL LYNCH 07/06/2018| 07/06/2019 54,803,135 | 2,759.82. ,244,031 ,344,098 ...1,262,339 ..(311,008) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MERRILL LYNCH 07/06/2018 07/06/2019 55,118,104 | 2,759.82. ,212,597 ,311,600 1,311,600 | ....1,231,496 ..(303,149) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MERRILL LYNCH... .. 107/06/2018]07/06/2019] ... ...42,786,816 | 2,759.82 .902,802 986,377 | ... 986,377 923,898 (225,700) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. MERRILL LYNCH. ..o v 07/06/2018(07/06/2019] ....cvvvvvvveves ...58,719,554 | 2,759.82....... 10002061,057 [ ooooveeenmnnennnnnenes [ e | e 2,048416 | ...[ ......2,048,416 | ...1,967,045 | .....ccoooonrrs | .nnnn(515,264) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH.....oocoiviiiiiiirs v 07/06/2018{07/06/2019] .......cvvvvveeee ...58,057,135 | 2,759.82...... 1944915 | s | e | 1,956,116 | ...] .......1,956,116 | ...1,872,462 | .........ccccce..... | ......(486,229) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A JP MORGAN CHASE.......ccovvvvvrrrnrncniinns eevveverenees 07/06/2018{07/06/2019] .......ccvvvvvees ...21,670,560 | 93641 ..........] .....1,322,653 921,809 | .| oo 921,809 | ....... 837,130 | oo | --..(330,663) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - UBS SECURITIES........oovcremsiirnrnnesssirs evernereesns 07/06/2018| 07/06/2019 ....vvvvvcrcccrs | v 4,080,969 | 467.72 ... | covveee RE I T Y IO w1474 | [ e 154,741 | ....... 132,103 | coovvcvvrrrrrccees [ e (44,687) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - WELLS FARGO......occovsermmerernnesessssiiins seesssssnies 07/06/2018] 01/06/2020| .....vvvvcvcccrs | e 6,240,222 | 2,759.82 .......| .ccocce. 230,264 | ..ooovvvvercerciines [ e coneenn: 248,199 [ [ i 248,199 | ...... 180,068 (38,377) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L. CITIBANK cvvereererierennersssssssssesneesessses eeesssasnies 07/20/2018|07/20/2019 ....vvvvvcreres AT 714,935 | 11656 v | v 445,305 656,598 | ... 656,598 225,411 w(111,326) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MORGAN STANLEY......coovvvvvvrvvvrmrvrnnninns v 07/20/2018(07/20/2019] ....cvvvvvvvvvves | e 5,438,812 | 80.27 ..oovvvvvees | creree 146,848 273,011 [ | e 273,011 | ....... 248,339 (36,712) 002

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| CREDIT SUISSE..... . |07/20/2018] 07/20/2019] ... ....70,622,002 | 2,801.83 B P coren 178,319 | | 178,319 | ....... 500,489 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. SOCIETE GENERALE. 07/20/2018)07/20/2019 24,339,862 | 2,801.83. 141 .. 141 79,558 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| GOLDMAN SACHS . |07/20/2018{ 07/20/2019] ... ...64,156,511 | 2,801.83 B [FSURRRRRRRRRRR [PO 1,449,002 | ...] .......1,449,002 | ...1415,970 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BARCLAYS........oooimmmmmiimmmsismmmmssisssinines sananens 07/20/2018{07/20/2019] .....ccvvvvvevee ...714,545,502 | 2,801.83 ...... 1781644 | s | e | 1,612,906 | ...] .......1,612,906 |...1573,311 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A CHICAGO BOARD OF EXCHANGE..... ...........|07/20/2018]07/20/2019] ................ ....61,360,077 | 2,801.83 ...... 02,093,074 | oo [ e | 1,766,101 | ...] .......1,766,101 | ...1,757,249 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A CHICAGO BOARD OF EXCHANGE..... ........... |07/20/2018]07/20/2019] ................ ....70,886,299 | 2,801.83 ...... 02198422 | s | e | 1,899,996 |...] ........1,899,996 | ...1,878,024 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A........ A CHICAGO BOARD OF EXCHANGE..... ...........|07/20/2018]07/20/2019] ................ ...50,713,123 | 2,801.83 ....... ceee1430,699 [ oo [ e | e 1,262,257 | ...] ......1,262,257 | ...1,240,411 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A........ A GOLDMAN SACHS.........ooovmvmvmrivinerrrinees s 07/20/2018{07/20/2019] .....ccvvveveeees ...64,138,960 | 2,801.83 ....... e 1750,994 | s | e | 1,652,620 | ...] .......1,552,620 | ....1,523,567 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A GOLDMAN SACHS..........ooovevvvnrrvinnririness s 07/20/2018{07/20/2019] .......ocveveveee ...48,723,095 | 2,801.83 ...... 01,296,034 | oo [ e | 1,153,758 |...] ......1,153,758 |...1,130,885 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A GOLDMAN SACHS.........ooovevmvmrnvinnnrrinnns s 07/20/2018{07/20/2019] ........cveveeeee ....56,240,741 | 2,801.83 ...... e 1467883 | oo | o | 1,311,605 |...] .......1,311,605 | ...1,284,232 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BARCLAYS.....coocoivvvvemssssssssssseenssssiiis svssesesssss 07/20/2018{07/20/2019] .....ccvvvvveve ..44,036,474 | 2,801.83 ...... 995,219 909,369 | ... 909,369 | ....... 884,695 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| GOLDMAN SACHS . |07/20/2018] 07/20/2019] ... ....51,706,820 | 2,801.83 1,127,209 1,036,279 ...1,006,422 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BARCLAYS. 07/20/2018) 07/20/2019 40,640,096 | 2,801.83. .865,634 797,697 797,697 774,195 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MORGAN STANLE' . |07/20/2018{ 07/20/2019] ... ...23,153,030 | 950.66 .... ,088,192 602,755 | ... 602,755 | ....... 600,742 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. UBS SECURITIES........cccoooooviviiiviviiniiiins v 07/20/2018(07/20/2019] ....ovvvvvvvveres | e 3,264,182 | 466.89 ..........| ccoee. 143,287 | oo [ o v 133,660 | | 133,660 | ...... 108,849 | ...ooovvvvvreeevceeecs | <.v.....(35,822) 002

EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A CHICAGO BOARD OF EXCHANGE..... ...........|07/20/2018]01/20/2020] ................ 4763111 | 280183 . ULV ) RO [ e 178,009 | | 178,009 | ....... 133,293 (29,700) 002
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Cumulative

Prior Year(s) | Current Year

Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CREDIT SUISSE.......cooovrvvevrrnernrnnenennienes eveveseseiens 08/06/2018 08/06/2019] .......cvvvvvvee ..19,084,881 | 114.33 oo | venens 492,390 | coovvveverrrererennieees | v cerenreeen19T,241 | | 797,241 | ....... 260,255 | .coooovevrcrcrrcriians | 1en(123,097) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A SOCIETE GENERALE........cccooovcnvcrcnnnes cvcvevenereee | 08/06/2018) 08/06/2019)] ......ccccccccee. 1e5,822424 | 8216 oo | e 154,617 252,192 | ... 252,192 | ....... 245,011 | oo | 10..(38,654) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH......cociciiviiicviiciiiiiiiins v 08/06/2018| 08/06/2019 .......cccreeree ...97,453,095 | 2,850.40........ 22,095,242 91,568 | ... | .o 91,568 | ...... 544,961 ...(523,810) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. SOCIETE GENERALE..........covcveseiiir cvvrerevene | 08/06/2018] 08/06/2019) ...cvvvvvceres ..29,662,127 | 2,850.40 .......| w.cove 860,202 1,725 | | 1,725 | 214,725 ...(215,050) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS. . | 08/06/2018 08/06/2019) ... ...48,467,375 | 2,850.40 1,115,386 ....1,181,905 ...(418,032) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CITIBANK... 08/06/2018| 08/06/2019 71,050,952 | 2,850.40 . ,337,064 ....1,380,849 ...(468,933) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. WELLS FARGO.. 08/06/2018| 08/06/2019 64,620,499 | 2,850.40 . 429,029 ...1,501,640 (525,042) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS..... . 108/06/2018 08/06/2019] ... ...55,019,875 | 2,850.40 ,108,492 ...1,150,343 (394,770) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BARCLAYS.....ooooccvrmvvrmssssssimiresnessesssins eveseeesesis 08/06/2018| 08/06/2019 .......cccrvcvee ..75,246,541 | 2,850.40 ....... 2,082,960 | oo [ v | s 1,447,043 | ... | .......1,447,043 | ....1,497 530 (510,740) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....ooovvvereveverevevereresereresesssesesesensevssesesenees 08/06/2018 08/06/2019] ......ccvvvvevee ...52,703,240 | 2,850.40....... .....1,391,355 991,790 | .| oo 991,790 | ....1,024,268 ...(347,839) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... LN BARCLAYS.....ooouimmmmmemmmmmimmmmmesessmssesssssenes rssanenens 08/06/2018 08/06/2019] .......cvvvvevee ..47,833,788 | 2,850.40........ 1,226,941 | oo [ e cererrernn 879,866 | oo | e 879,866 | ....... 906,890 (306,735) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK cvveeeescerveresnessesssmsssennsssessses seesssssnees 08/06/2018| 08/06/2019 .......ccceccree ...63511,843 | 2,850.40....... ceee1,819,659 [ oo [ e | e 1,159,105 | ...] ....... 1,159,105 | ...1,195,557 | ...cccooovvvrsruniiccc | ......(404,915) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A BARCLAYS.....ooooiummmmimmmmmivmmmmisessmssssssnsenes nssananens 08/06/2018| 08/06/2019 .......cccocerer ...52,573,326 | 2,850.40 ....... 1,285,431 928,487 | ... 928,487 | ....... 954,731 | oo | 10(321,358) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - BARCLAYS....ccooveoimmrrrmsessssisisesssesesssens sveseessesns 08/06/2018| 08/06/2019 .......ccceverer ...60,851,992 | 2,850.40 ....... 1,826,982 | v [ e | e 1,037,525 | ...| .......1,037,525 | ....1,064,496 ...(356,745) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BARCLAYS....coooveivmmrrmmsesssisisesssesesssons sveseessesss 08/06/2018| 08/06/2019 .......cccvveree ...45,304,856 | 2,850.40 ....... 1,035,222 | e [ i connnnnn 158,244 | [ 758,244 | ....... 776,030 ...(258,805) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CITIBANK... . | 08/06/2018 08/06/2019) ... ..136,275,486 | 2,850.40 e [ s 2,193,121 | .| ......2,193,121 | ...2,241,911 ...(746,063) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CITIBANK... 08/06/2018| 08/06/2019 37,765,206 | 2,850.40 . 582,656 | ... 582,656 594,653 .(197,312) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. JP MORGAN CHASE. 08/06/2018| 08/06/2019 23,309,960 | 967.14 ,100,230 458,637 458,637 522,324 .(275,058) 002

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| UBS SECURITIES...... . | 08/06/2018| 08/06/2019] ... 4,325,965 | 471.41 191,208 148,742 148,742 | ...... 130,148 nnn(47,802) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. WELLS FARGO.......ovoierrmriercreicicisiciniess covieicieiens 08/06/201802/06/2020] ............ccc.. ....10,069,099 | 2,850.40 ....... 399,743 352,076 | ... 352,076 | ....... 280,832 | .o | ...(66,624) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A SOCIETE GENERALE........cooooeivrriercees o | 08/20/2018) 08/20/2019)] ................ AT 337475 [ 11269 | LAV YICN RO [R— coreneeennn052,820 | | 752,820 | ....... 228,358 | ..o | ..(104,456) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A BNP PARIBAS NY.......ooovvvvvmvmvvverivnrnrinens s 08/20/201808/20/2019] .........ccveeeee ....5,102,807 | 8329 .| e 141,523 204,756 | ... oo 204,756 | ... 203,853 (35,381) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A BARCLAYS.......oommmmiimmmsisissmsiissnssiins osnnnens 08/20/201808/20/2019] ........cccveeeee ..12,462,673 | 2,857.05...... ....1615,912 51,999 | .| oo 51,999 | ....... 415,891 ...(403,978) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A JP MORGAN CHASE.........coooooveeerrneeniees cenveicieies 08/20/201808/20/2019] ........cccveeeee ...25287,822 | 2,857.05 ... ........ 758,635 50 |... 50 | ..o 189,658 ...(189,659) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A SOCIETE GENERALE.......coooovnirenierires cvrveseeeeee. | 08/20/2018) 08/20/2019)] ................ ..100,709,213 | 2,857.05........ 200002,888,936 [ oo e | 1885818 |...].......1,885,818 | ...1,938,730 ...(672,234) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A SOCIETE GENERALE......ccoooovrivvrieicers cvrveseeeeee. | 08/20/2018) 08/20/2019)] ................ ...79,784,835 | 2,857.05 ....... 20002,086,427 | oo e | 1,459,832 |...] .......1,459,832 | ...1497,103 ...(616,607) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| SOCIETE GENERALE. . | 08/20/2018 08/20/2019 ... ....68,334,330 | 2,857.05 1,189,425 1,215,773 ...(416,839) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BARCLAYS. 08/20/2018) 08/20/2019 68,209,791 | 2,857.05. 144,974 ....1,168,930 .(399,881) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| WELLS FARGO.. . 108/20/2018 08/20/2019| ... ....75,744,938 | 2,857.05 ,210,551 ...1,233,370 ...(420,384) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. SOCIETE GENERALE.........ooooveivveieicnes cvvveneeeee. | 08/20/2018] 08/20/2019)] ................ ..44221,134 | 2,857.05...... 01,530,061 [ oo [ e | 1,012,619 |...] ......1,012,619 | ...1,067,478 ..(382,513) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A WELLS FARGO.......ovorerrriereiniciencicieinss covveieieiens 08/20/201808/20/2019] .......ccvvveeeee ...42,308,59 | 2,857.05......[ ........ 913,866 662,178 | ... 662,178 | ....... 673,138 (228,466) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A SOCIETE GENERALE.......coooooervrereicees cveveneeeeee. | 08/20/2018) 08/20/2019)] ................ ....56,931,664 | 2,857.05...... e 1707,950 [ oo | e | 1,171,303 | ... ......1,171,303 | ...1,213,490 ...(426,987) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A........ A SOCIETE GENERALE.......ooooocireriercees v | 08/20/2018) 08/20/2019)] ... ...57,392,573 | 2,857.05 ....... 01,801,253 [ oo [ e | e 1,114,205 | .| ......1,114,205 | ...1,148,431 .....(400,313) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A........ A SOCIETE GENERALE.......oooooirirrriereees v | 08/20/2018) 08/20/2019)] ... ...49,263,885 | 2,857.05 ....... e 11810,929 [ oo [ e | e 1,082,150 | ...] ........1,082,150 | ....1,133,000 ....(402,732) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A JP MORGAN CHASE.........cooovvvrrrnrrrirrens cvnveieneeens 08/20/201808/20/2019] ........cccvveeee ..21,265,718 | 96940 .........| .....1,003,742 | ..oovvvvvvvvvrrrrerrenns [ v e 828.221 | | 428,221 | ...... 479,412 ...(250,935) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A........ A UBS SECURITIES........occooviiviiiviviiiiiiins i 08/20/2018(08/20/2019] .....cvvvvvvvvres | e 2,978,673 | 478.10 ..ococverr| oo AITURICICH SRR [FSSSIOUHRIITY IS 75,007 | .| oo 75,007 | ......... 75,384 (32,616) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BARCLAYS.....coocoivvvvemssssssssssseenssssiiis svssesesssss 08/20/201802/20/2020] ........cccveeeee ..10,331,750 | 2,857.05.......[ ....... 407,589 353,765 | ... 353,765 282,335 e (67,931) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| MERRILL LYNCH . | 09/06/2018] 09/06/2019) ... ..18,753,818 | 113.54 KRCTICH [URS N crrrnrnnsn 187,855 | | 787,855 | ....... VZXRCCTY IN— o { 12[ Re[of )} 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CITIBANK... 09/06/2018| 09/06/2019 ,910,923 | 83.00.. 181,516 269,891 | ... 269,891 259,188 (45,379) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| JP MORGAN CHASE. . | 09/06/2018{ 09/06/2019 ... ...81,096,168 | 2,878.05. ,840,834 87,031 | .| cooveeed 87,031 | ....... 494,862 | .........ccoccoo...... | ......(460,209) 002

EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS.

CREDIT SUISSE.......ooovoovereenrererenererereees cveveieieiees 09/06/2018] 09/06/2019] ................. ...29,149,993 | 2,878.05......[ ........ 824,945 1517 || 1517 | ....... 206,281 | .o | ....(206,236) 002
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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

Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b

EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....coovvvereviverevevereresereresesesesessrenseessesesesees 09/06/2018(09/06/2019] ......cvvvvvevee ...62,067,252 | 2,878.05....... e 1511,326 [ o | e | e 1,096,285 | ...] .......1,096,285 | ...1,129,592 | .....cccooovrererurccc | .-....(377,832) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....coooovereviverivivirereviresssssssesenssensevssesesesees 09/06/2018|09/06/2019] .......ccvvvvvees ...53,807,649 | 2,878.05....... e 13TT B2 | i [ v 991,702 | | 991,702 | ...1,024,708 | ....cccocooneccreree. | -.....(344,378) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CREDIT SUISSE.......ccoooviemnineninnncncnincies evevevirenees 09/06/2018| 09/06/2019 ......vvccrveres ...59,116,212 | 2,878.05........ 1,542,933 | e [ e | s 1,107,157 | ... | 1,107,157 | ...1,145704 | oo | +....(385,733) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CREDIT SUISSE......oocoossmiererrensssssiiies eeessssries 09/06/2018| 09/06/2019 ......vvccvveree ...78,539,682 | 2,878.05........ 22,089,156 | v [ e | s 1493927 | .| .......1,493,927 | ....1,549,458 (522,289) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CITIBANK . | 09/06/2018{ 09/06/2019) ... ...53,647,543 | 2,878.05 ..1,491,406 1,058,507 1,058,507 | ....1,103,376 ..(372,851) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. WELLS FARGO.. 09/06/2018 09/06/2019 68,499,432 | 2,878.05. ,027,583 /415,890 1,415,890 | ...1,488,320 ..(506,896) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CITIBANK... 09/06/2018 09/06/2019 56,688,166 | 2,878.05. 983,353 | ... 983,353 | ....1,012,181 ..(337,996) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CITIBANK... . | 09/06/2018{ 09/06/2019] ... ....38,623,460 | 2,878.05 908,544 | ... 908,544 | ....... 975,299 ...(339,895) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CITIBANK.......ooooovevemmveviemresesmsssssssssssisninss cveseseieiens 09/06/2018|09/06/2019] ........cccveeeee ...46,816,520 | 2,878.05 ....... 1488733 | s [ e | s 1,025478 | ... | ........1,025,478 | ...1,086,315 | ....ccoocoonmrrrrer | . (372,183) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....ooovvvereveverevevereresereresesssesesesensevssesesenees 09/06/2018{09/06/2019] ......cvvvvvvvee ..47,268,115 | 2,878.05 ....... 1,597,694 | oo | e | e 1,082,837 |...] ........1,082,837 | ....1,155,694 (399,423) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... LN CITIBANK.....ooovvverevivereveverereserereseseseseserensevssesesesees 09/06/2018(09/06/2019] ......cvvvvvevee ...55,696,628 | 2,878.05....... ...1219,770 902,243 | ... 902,243 923,006 ....(304,942) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK cvveeeescerveresnessesssmsssennsssessses seesssssnees 09/06/2018| 09/06/2019 ......vvccsveres ..45671,632 | 2,878.05......[ ........ I TCIT (RN IR v 116,496 | | e 716,496 | ....... 732,656 (242,041) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK....coooovereviverivivirereviserssssssesesnsenscvssesesesees 09/06/2018|09/06/2019] .......ccvvvvveee ...69,718,977 | 2,878.05........ 1,882,579 | e [ e | e 1,164,224 | .| .......1,164,224 | ...1,193,477 ...(395,645) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - CREDIT SUISSE......oocooeimvermrresssssssiies evesssaries 09/06/2018| 09/06/2019 .......vccvveree ..30,271,268 | 97653 .......... | .....1,443,334 568,839 | ... 568,839 | ....... 660,348 ....(360,834) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. UBS SECURITIES........oovcrmsviinnnnressirrs eeerneneesns 09/06/2018| 09/06/2019 ....vvvvverccers | ovves 4,326,936 | 479.55 ... | coovene HECIUR: T T8 U O corrennn 107,251 [ [ e 107,251 | oo 107,732 | coovvcvvrrenecens | e (47,704) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANGE . | 09/06/2018 03/06/2020] ... 7,770,735 | 2,878.05. .300,035 251,278 251,278 | ....... 203,387 ....(50,006) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CITIBANK... 09/20/201809/20/2019 17,926,711 | 114.27 448,756 711,350 711,350 219,740 .(112,189) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BNP PARIBAS NY.. 09/20/2018 09/20/2019 ,980,436 | 81.95.. 162,738 255,393 | ... 255,393 236,524 (40,684) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| WELLS FARGO.. . 1 09/20/2018{ 09/20/2019] ... ...76,881,398 | 2,930.75 . 72 U< T (U ISR I 10,250 | oo | coovveerene 10,250 | ...... 423,381 ....(430,536) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. SOCIETE GENERALE........ooovvvvverrrnrernnes  cverereeeneee |09/20/2018] 09/20/2019] <..ccovveevvveee. ...28042,426 | 2,930.75 .......| oo 816,035 e | rererererenerenenenenenes | e 204,009 | .coooovvrervsrrer | --.-(204,009) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH.....oocoiviiiiiiirs v 09/20/2018(09/20/2019] .....cvvvvvvvvees ...710,924,883 | 2,930.75 ...... 02,141,933 | s | e | s 1,176,323 | ... ] .......1,176,323 | ....1,366,163 (535,483) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A SOCIETE GENERALE.......ccoocovevrrercnnnes cvvvevenennee | 09/20/2018] 09/20/2019] ... ....51,5630,908 | 2,930.75...... 101,360,416 | oo [ e, corenreeenn 73,980 | | v 773,980 | ....... 885,486 .....(340,104) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - BARCLAYS...coooviiimmrrmnsessssmmssenssssssssen svessessesss 09/20/2018]09/20/2019 ....vvvvvcrveres ...62,922,403 | 2,930.75 ....... 1,898,206 | cvvvvvverreeecses [ i w7428 [ [ 917,428 | ....1,045,237 .(399,552) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - BARCLAYS....coooviiimerrensessssissensssssssson svesesssesss 09/20/2018] 09/20/2019 ....vvvvvcsveres ...68,876,269 | 2,930.75 ....... 1,659,893 | e [ s v 964,498 [ [ v 964,498 | ....1,092,459 n(414,973) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L. BARCLAYS.....ooovcivmerremsessssisesennessesssons sveseessesss 09/20/2018]09/20/2019 ....vvvvvcrvres ...51,051,086 | 2,930.75 ....... 1,189,552 696,452 | ... 696,452 | ....... 785,885 P 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BARCLAYS...cooovciirmrrmmsessssiissenneesssssens sveseessesss 09/20/2018] 09/20/2019 ....rvvvvcvveres ...53,055,016 | 2,930.75 ....... ....1,490,772 835,195 | ... 835,195 | ....... 962,048 P 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS............ . | 09/20/2018{ 09/20/2019 ... ...63,431,248 | 2,930.75 1,427,163 841727 || e BAT2T ] 946,196 J 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. SOCIETE GENERALE. 09/20/201809/20/2019 39,991,637 | 2,930.75. 859,820 510,124 571,224 A 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS............ . |09/20/2018] 09/20/2019] ... ...67,029,799 | 2,930.75 ,803,166 ,021,006 ..1,170,593 v (451 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. WELLS FARGO.....evvererrrerereeesesesssessiess eevveseseiees 09/20/2018(09/20/2019] ..vvvvvvvvveves ...61,989,993 | 2,930.75 ...... 00002,095,262 [ ooovvvveerenrennnnnenes [ e | e 1,107,045 | ... | ........1,107,045 | ....1,304,652 ......(523 815) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covvererrrerereenseseissssnienseveseseseiees 09/20/2018(09/20/2019] ....cvvvvvvveves ...33,905,055 | 2,930.75 ....... weee1190,067 | cooooveveveveviviverenes [ v cereereen B17,949 | | 617,949 | ....... 732,494 (297 517) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A JP MORGAN CHASE.......ooovvvvvvrrrrrrceriirs cvvveveseiens 09/20/2018{09/20/2019] ....cvvvvvvveves ...25)557,948 | 99441 ..........] .....1,233,171 353512 | ... 353,512 | ....... 493,159 ....(308,293) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A........ A UBS SECURITIES.........coocoivevevimiviiiiciars cveviverens 09/20/2018] 09/20/2019 ...cvvvvvcrccsrs | e 2,958,858 | 476.16 ..o | ceoveeee 132,853 91,897 | ... 91,897 82,460 (33,213) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MORGAN STANLEY......ccovvvvvvvvvurrrnrnnnines vevivesiins 09/20/2018] 03/20/2020( ....vvvvvcrvcrrs | e 8,218,702 | 2,930.75 .......| wecvces 331,216 229,147 | ... 229,147 | ...... 199,252 (55,203) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L SOCIETE GENERALE..........cecvesmiiiier covverevene | 10/05/2018] 10/06/2019) ...cvvvvvceres ..22,248,881 | 113.80 .......... 556,222 887,876 | ... 887,876 | ....... 272,377 | oo | e (139,056) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L CREDIT SUISSE......oocooesmvermrressssssiiies eeesssaries 10/05/2018| 10/06/2019] ..ccccvvcrvves | wovend 6,667,438 | 77.81 ..occovveve | cevvene 198,023 367,758 | ... 367,758 | ....... 286,008 | .......ooovvrcccries | evrnrnn(49,506) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. WELLS FARGO.......oovonrnemiieieniicicsiiciniiss cveveieieiens 10/05/2018] 10/06/2019) ................. ...91,156,945 | 2,885.57 ....... 2,160,420 | oo [ s v 161,002 [ o f v 161,002 | ...... 627,633 ...(540,105) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MORGAN STANLEY. . | 10/05/2018 10/06/2019] ... ...30,948,370 | 2,885.57 909,882 5365 | ... 5365 | ....... 230,956 ..(227 471) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANG 10/05/2018]10/06/2019 ..113,099,568 | 2,885.57 . 3,020,912 ,184,278 ....2,225,840 .(755,228) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANGE... . | 10/05/2018| 10/06/2019] ... ..104,169,077 | 2,885.57 203,126,410 | cooooveveeenerevenerenes [ s ,210,034 2,210,034 | ...2,283,979 ...(781,603) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. SOCIETE GENERALE........ccovvvvevrrercvenes  cveveveeennee | 10/05/2018] 10/06/2019] ....cccvvvveeee. ..104,150,511 | 2,885.57 ....... w0002 BT6,668 [ ..oovvevevvverevinerines [ v | e 1,946,082 | ... ........1,946,082 | ...1,974,422 ...(669,167) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A BNP PARIBAS NY...ooovooveivveermnsessssrine evereeseess 10/05/2018] 10/06/2019] ......ccoc0..oo ..87,246,171 | 2,885.57 ...... 02 128,807 | oo | e | 1,669,344 | .| ......1,659,344 | ...1574,531 ...(532,202) 002
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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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A BNP PARIBAS NY.....ooovvvvvevvvreemrervvsrnreneee ooreranenens 10/05/2018] 10/06/2019) ......vcovvvveee. ...73,740,580 | 2,885.57 ....... e 1740,278 | oo [ e | e 1,280,922 | ...] .......1,280,922 | ...1,290,976 | ...cccoeoveurererurccc | ......(435,069) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....coooovereviverivivirereviresssssssesenssensevssesesesees 10/05/2018] 10/06/2019) .......cccvvveee. ...61,906,990 | 2,885.57 ...... e 1430,123 | s | e | s 1,054,253 | ... ........1,054,253 | ...1,061,790 ...(357,531) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covveneremenerinenerenssciiiens eveveeenenees 10/05/2018| 10/06/2019] ....ccc00e0occns ...56,199,233 | 2,885.57 ....... e 18TT,054 | s [ e | v 1,294,443 | ...| .......1,294,443 | ....1,355,174 ...(469,264) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MORGAN STANLEY......coovvvuvvvvverrrnrennines vevivesirs 10/05/2018] 10/06/2019) ................ ...62,933,041 | 2,885.57 ....... 2,227,848 | ...oovvvvvvcrriririrns | covresssrisirernecsens | e 1515193 | ... | .......1,515,193 | ....1,596,849 ...(556,962) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CREDIT SUISSE . | 10/05/2018( 10/06/2019) ... ...65,285,386 | 2,885.57 .1,847,576 1,319,882 1,319,882 | ...1,354,923 ...(461,894) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CITIBANK... 10/05/2018 10/06/2019 56,083,535 | 2,885.57 . 222,710 906,054 906,054 910,491 .(305,677) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. JP MORGAN CHASE. 10/05/2018 10/06/2019 29,468,203 | 979.08 602,496 | ... 602,496 657,891 .(347,725) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| UBS SECURITIES...... . | 10/05/2018 10/06/2019 ... 3,218,296 | 470.52 B [ v 134871 [ [ 134,671 | ....... 103,517 r:(36,208) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE...... ............. [10/05/2018]04/06/2020 ........ccc0c00o. | wecce 6,925,368 | 2,885.57 .......[ ......... 275,026 227,799 | ... 227,799 | ...... 184,747 | oo | . (45,838) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A BNP PARIBAS NY.....oooovvvvevvvrevnrerrvnrnrenees ooreranenens 10/19/2018]10/20/2019| ....vvvvvvveveee. ..17,584,584 | 116.01 ccocccccsc | ovvevens LRI I O IS cereerernn 838,606 | o | e 638,606 | ....... 204,368 | ..ocoovvvcrvrreeiiers | ren(110,783) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... LN CITIBANK.....ooovvverevivereveverereserereseseseseserensevssesesesees 10/19/2018] 10/20/2019] .ccvvvvvvvcvrccs | weven 6,653,612 | 77.73 woovvvvvces | cvvvee 186,298 | .ovvvvvvvvvevrernenrenes [ rennreresansnnnaninens v 349,043 | | e 349,043 | ....... 266,203 | ...oooovvvcrcrrccrrers | 1o (46,574) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......occveseverernnesessssninns seessssrnees 10/19/2018] 10/20/2019] ...ccccevcrvres ...70,209,266 | 2,767.78 ...... ceee 1,706,085 [ oo [ e | e 1,003,129 | ...] ......1,003,129 | ...1,214,854 | ..........cccc........ | ......(426,521) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK....coooovereviverivivirereviserssssssesesnsenscvssesesesees 10/19/2018] 10/20/2019] ...ccccevcrrvves ..23,129,192 | 2,767.78 .......| v 642,992 57,545 | ... | oo 57,545 | ....... 208,637 | .cooovvvvcvcrrcccicns | --..(160,748) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - BNP PARIBAS NY...oooooovvesmveermnrrsssriine eeerrersesns 10/19/2018] 10/20/2019] ..ccccevcrvnes ...60,649,619 | 2,767.78 ....... JOOOPS 17 5 UROPPRPIROROTS [PTOROROIOOOOOY IO 1513019 | ... | ........1,513,019 | ....1,292,776 (353,284) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE...... ............ [10/19/2018]10/20/2019 .......cccoueer ..52,311,042 | 2,767.78........ 1,852,468 | oo [ v | e 1,934,814 | ...| .......1,934,814 | ....1,684,851 ...(463,117) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANGE... . |10/19/2018( 10/20/2019 ... ...39,856,032 | 2,767.78 1,411,731 1,411,731 | ....1,226,401 ...(336,903) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANG 10/19/2018]10/20/2019 49,266,484 | 2,767.78. 582,989 1,582,989 | ....1,367,360 .(374,575) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANG 10/19/2018]10/20/2019 71,962,280 | 2,767.78 . 2,206,245 | ... 2,206,245 | ....1,902,759 .(521,977) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BNP PARIBAS NY. . 110/19/2018( 10/20/2019] ... ...80,980,925 | 2,767.78 e [ s 2,214,134 | .. ......2,214,134 | ...1,901,628 (522,327) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BNP PARIBAS NY.....ooovvvvvevvvreevrernrnrerenene ormrenenens 10/19/2018]10/20/2019] ...cvvvvvvveveee. ..14,418,962 | 2,767.78 ...... 100002,031,638 [ ooorveeeernenennnennnes e | e 2,150,221 | .| ......2,150,221 | ....1,850,289 | ...ocovvvrvrrrrrerenns | 1errrn(507,909) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A BNP PARIBAS NY.....oooovrvuvvvvrevnerevnsnrnnens reraranens 10/19/2018]10/20/2019| ....vvccvvvvveee. ..52,748,074 | 2,767.78 ...... e 1318702 | i | e | s 1,400,569 | ...] .......1,400,569 | ...1,201,220 | ....ccccooerrerrrucccc | ......(329,675) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A BNP PARIBAS NY......oooovvvevvvvrvvverevnnnrenens reraranens 10/19/2018] 10/20/2019 ....cvccvvvvveee. ...54,440,295 | 2,767.78 ...... e 1317455 | s | e | s 1,402,046 | .| .......1,402,046 | ....1,200,885 (329,364) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - BNP PARIBAS NY....ooooocvvesiveermnressserine everneseess 10/19/2018] 10/20/2019] ...ccccevcrvves ...54,551,505 | 2,767.78 ....... 1283774 | e [ i | e 1,331,281 [ .o [ 1,331,281 [ ..1,136,998 | oo | 0(310,944) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... - BNP PARIBAS NY......ooocovvivvvvvevnnrivnnninnens nens 10/19/2018] 10/20/2019) ......ccccvvveee. ...38,198,685 | 2,767.78 .......| ........ 809,812 869,134 | ... 869,134 | ....... 740,615 (202,453) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L. JP MORGAN CHASE.......ccovvvmmermmmiirii evessraries 10/19/2018] 10/20/2019] ..ccvcccvcrvvves 230,545,192 | 939.27 ..ovvvvvee | e 1ABT 55T [ oo | ceveerrsriirenneesen | v 1,291,999 | ... 1,291,999 | ....... 999,513 | ..oovvvvrrrcccsrins | e (371,888) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L. — UBS SECURITIES.......ooverormvmiirrrnreisiiss eevvvrrsess 10/19/2018] 10/20/2019] ..vcvevvvcvves | wove 2,941,072 | 467.02 ..cccocce.| covveeee TR TN [T IO v 145,553 [ [ e 145,553 | ...... 102,554 (33,528) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANGE . |10/19/2018 04/20/2020] ... 6,642,672 | 2,767.78 . 271,114 293,674 | ... 293674 | ....... 201,124 .(45,186) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MERRILL LYNCH 11/06/2018]11/06/2019 19,050,906 | 116.04 464,846 683455 | ... 683,455 215,840 .(116,212) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MORGAN STANLE . | 11/06/2018] 11/06/2019] ... 7,041,349 | 79.21.. 203,495 e 347,235 | | e 347,235 | ...... 283,128 .....(50,874) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MERRILL LYNCH. ..o v 11/06/2018] 11/06/2019| .....vvcvvvvveee. ...99,780,483 | 2,755.45 ...... P 7. <72 [RRRRRRROIRIROIIT Y I 1,934,867 | ... ........1,934,867 | ...2,065,058 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. [ N/A......... A CITIBANK.....coovvverevivererevereresereresesesesessrenseessesesesees 11/06/2018] 11/06/2019) ......vcvvvvveee. ...36,783,656 | 2,755.45 .......| ........ 949,018 267,452 | .| oo 267,452 | ....... 441,217 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A BARCLAYS.....ooouiummmmemmmmmisemmsesessmssssssenenes orsranenens 11/06/2018] 11/06/2019) ......vcouvvveee. ..70,324.374 | 2,755.45 ...... IO KA 7: N [RRSURTRIROIOT IR I 1,890,232 | ... ........1,890,232 | ....1,565,104 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A........ A MORGAN STANLEY......ccoovvvvrrvverrrnvnnrines veviverirs 11/06/2018| 11/06/2019] ..cccce0crrcnns ...70,366,964 | 2,755.45 ....... JOOORS I 45725 £ YA RRRRPPIORUROTS [STIORRRRISTOIOY IO 1,969,211 | ... | ........1,969,211 | ....1,634,412 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A MORGAN STANLEY......ccovvvvvvvvvurrrnrnnnines vevivesiins 11/06/2018| 11/06/2019] ...cccce0crrcnns ...88,077,001 | 2,755.45 ....... 2,307,617 | o [ e | e 2,584,796 | ...| ......2,584,796 | ....2,150,246 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L MORGAN STANLEY ..cccovcvvrvrrrmsesssiiiene wevrrrreesns 11/06/2018| 11/06/2019] ..ccccercrrcves ...50,243,060 | 2,755.45 ....... 1,366,611 | s [ v | e 1,528,3% | .| ........1,528,39 | ....1,273,383 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L CREDIT SUISSE......oocooesmvermrressssssiiies eeesssaries 11/06/2018| 11/06/2019] ...cccceocrrcrns .. 45524174 | 2,755.45 ....... 1,270,124 | s [ e | e 1,421,036 | ... | ........1,421,036 | ....1,184,796 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. MORGAN STANLEY......coovvvvvvvvvvvmrvvnnrinss cvsvivevins 11/06/2018| 11/06/2019] ...ccc00croccs ...59,944,355 | 2,755.45 ....... 1,732,392 | s [ e | s 1,933,901 | ... | ........1,933,901 | ....1,615,142 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MORGAN STANLEY... . | 11/06/2018 11/06/2019] ... ...56,304,858 | 2,755.45 1,903,260 ...1,592,422 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MORGAN STANLE 11/06/2018]11/06/2019 55,528,907 | 2,755.45. ,001,731 ....1,680,028 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| BARCLAYS............ . |11/06/2018( 11/06/2019] ... ..49,928242 | 2,755.45 314,126 ...1,087,427 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CREDIT SUISSE.......cocovvvvevrrnernrnneiennnenes evvveseieiens 11/06/2018] 11/06/2019) ................. ....710,565,697 | 2,755.45 ....... B2 (1< UURRROPURRORPOROORTOTOTY Y I 2,696,536 | ...] .......2,696,536 | ....2,269,337 002
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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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A BARCLAYS.....ooouiummmmmummmmimmmmmesesmmssesesssenes srssanenens 11/06/2018] 11/06/2019) ......vcvvvvveee. ..51,107,591 | 2,755.45 ....... B TSI (0] 10 UURRRSPURRPRIOIRIRPOTOTY Y I 1,287,535 | ...] .......1,287,535 | ...1,064,257 | .....ccooovuverururccc | ......(284,927) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covvereremrerenssesensisneiess evevesesenees 11/06/2018] 11/06/2019) .......c.c.cc.... ...55,573,556 | 2,755.45 ....... e 1.211,504 | i | e | s 1,368,416 | ... ........1,368,416 | ...1,130,564 ...(302,876) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. [ N/A......... A BARCLAYS.....oocouuimimimmmmmivmmisisessmsssssssnines sesananens 11/06/2018| 11/06/2019] ..cccceocrrcres ...62,260,054 | 2,755.45 ....... 1,881,396 | v [ e | e 1,776,434 | ... .....1,776,434 | ...1475,422 ...(395,349) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. WELLS FARGO......occovsemmerernnesesssssiiins seessssrnies 11/06/2018| 11/06/2019] ...ccceocrrcres ...52,102,360 | 2,755.45 ....... 1,094,150 | v [ e | s 1,238,121 | ... | ........1,238,121 | ....1,021,620 ...(273,537) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| JP MORGAN CHASE. . | 11/06/2018 11/06/2019) ... ...33,981,238 | 933.64 1,688,868 ...1,185,626 ..(422,217) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. UBS SECURITIES.. 11/06/2018 11/06/2019 633,979 | 470.03 .212,700 54,001 (53,175) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MORGAN STANLE 11/06/2018] 05/06/2020 ,981,210 | 2,755.45. 369,128 275,498 ..(61,521) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| SOCIETE GENERALE. . | 11/20/2018 11/20/2019] ... ....20,340,262 | 11567 .... 526,813 | ..ooovvvvvvcsrcvirenns | v | v 782,584 | ] ......... 782,584 | ...... 245,396 ...(131,703) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BNP PARIBAS NY...ooovvosivrvermercasscrins cvevvreress 11/20/2018] 11/20/2019] c.ocvocvres | o 6,729,668 | 79.79........... 202,421 325,540 | ... 325,540 | ....... 272,338 | oo | e (50,605) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covvererenerereessesessisiniess eveveseseiees 11/20/2018] 11/20/2019] «.ccvvvvvvveveee. .. 17494404 | 2,641.89 ...... e 1.875,365 [ ovovvevvvvvevevvverenes [ v | v 2,674,586 | ...| .......2,674,586 | ....2,330,541 ...(468,841) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... LN CITIBANK.....ooovvverevivereveverereserereseseseseserensevssesesesees 11/20/2018] 11/20/2019] «..cvvvvvvvvene. ...25534,973 | 2,641.89 .......| ........ A0 (RN IR e 821,400 | | s 421,400 | ....... 454,853 ...(156,402) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covvcnenimncremnseiensssiiiens evevesesenees 11/20/2018] 11/20/2019] ....ccvcnnvveeee. ...68,000,061 | 2,641.89........ 2,325,602 | ..ooovvvrvvcsriirenns | cerrcssssisiirenneesens | v 3,148,169 | ...| .......3,148,169 | ....2,213,389 ...(581,401) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......oovenenrnenerensicsensisieiess evevesesenees 11/20/2018] 11/20/2019] ....cvccnvvveeee. ...56,706,555 | 2,641.89........ 1,786,256 | v [ v | e 2418447 | .| ......2,418 447 | ...1,683,189 ...(446,564) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - BARCLAYS....ccooveoimmrrrmsessssisisesssesesssens sveseessesns 11/20/2018] 11/20/2019] ..ccvccvvcrvnes ..51,632,438 | 2,641.89........ 1,518,002 | v [ e | v 2,044,854 | .| ......2,044,854 |..1412,211 ...(379,501) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BARCLAYS....coooveivmmrrmmsesssisisesssesesssons sveseessesss 11/20/2018| 11/20/2019] ..ccvccvvcrvnes ..79,073,960 | 2,641.89........ 2,229,877 | eooovvevvvcsrcrirenns | cevvvessrssirenneesens | e 2,996,146 | ...| .......2,996,146 | ....2,059,393 < (557,469) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| WELLS FARGO.. . | 11/20/2018( 11/20/2019 ... ..102,656,810 | 2,641.89 ..2,792,265 3,747,831 3,747,831 | ...2,565,033 ....(698,066) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BARCLAYS. 11/20/2018]11/20/2019 55,499,900 | 2,641.89. 448,540 ,948,964 1,948,964 | ....1,326,606 .(362,135) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. WELLS FARGO.. 11/20/2018]11/20/2019 79,765,604 | 2,641.89 . ,970,210 2,633,139 | ... 2,633,139 | ....1,781,824 ..(492,553) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| BARCLAYS..... . | 11/20/2018( 11/20/2019] ... ...50,912,364 | 2,641.89 IV i<V Y [T O 1,716,519 | ... .......1,716,519 | ....1,163,006 ..(319,473) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BARCLAYS.....ooouiurmmmmmmmmmemmmmmesessmssesssssenes orsranenens 11/20/2018] 11/20/2019] ...cvvvvvvvvveee. ..71,.818,644 | 2,641.89...... e 1486,643 | oo | e | s 1,986,267 | ...] ........1,986,267 | ....1,330,546 ...(371,661) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH.....oocoiviiiiiiirs v 11/20/2018] 11/20/2019] ...cvvvvvvveveee. ..97471,978 | 2,641.89 ...... J20Z: 7.3 £ T [ORRROPURROROTOPRPOTOTY Y I 3,010,369 | ... ......3,010,369 | ....2,026,544 ...(561,195) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CREDIT SUISSE.......ccovvvvennrnnenninvenenineies eveveverenens 11/20/2018] 11/20/2019] ...cvvocvvvveeee. ..28909,523 | 915.61 oo | 1,442,585 | oo [ i | i 1,794,689 | ...] ......1,794,689 | ...1,167,430 ...(360,646) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - UBS SECURITIES........oovcremsiirnrnnesssirs evernereesns 11/20/2018] 11/20/2019] ..vcvevvvcrvres | wevee 3,400,765 | 470.64 ......cc..| cooveee HET TN N IO v 155,823 [ [ i 155,823 | oo 112,107 (38,684) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - CHICAGO BOARD OF EXCHANGE...... ... [ 11/20/2018] 05/20/2020( ...cvvvvvcrcrcs | ovee 6,868,914 | 2,641.89 ....... ..cccc 278,965 361,773 | oo [ v 361,773 | ....... 204,429 | oo | v (46,494) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L. CREDIT SUISSE......oooooesmevrnrvensssssiies eeesssaries 12/06/2018| 12/06/2019] ..cccc0occrcres 21413144 | M7 A4 | 546,035 | ...oovvvverccrciienes [ revreeressssiniiinnnnes v 118,884 [ [ v 718,884 | ....... 210,819 | oo | e (136,509) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MORGAN STANLEY......coovvvvvvrvvvrmrvrnnninns v 12/06/2018| 12/06/2019] ..cvccvvcrvves | wevend 6,848,446 | 8292 ..o | oo 193,126 255,010 | ... 255,010 233,927 cee(48,282) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MORGAN STANLEY. . | 12/06/2018( 12/06/2019] ... .. 72,787,430 | 2,695.95 ....1,990,052 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CITIBANK... 12/06/2018 12/06/2019 27,335,143 | 2,695.95 . 478,697 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MORGAN STANLE . | 12/06/2018| 12/06/2019] ... ...35,848,207 | 2,695.95 ..1,144316 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE..... ............ | 12/06/2018] 12/06/2019] ............... ...54,188,595 | 2,695.95 ....... OO 3 X UURRRRPRRRRRIORRRRPOIOTY Y I 2,192,807 | ...[ ......2,192,807 | ....1,643,884 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE..... ............ |12/06/2018]12/06/2019 ................. ...60,928,470 | 2,695.95 ....... 1,249,872 | oo | e | e 1,558,465 | ...] ........1,558,465 | ....1,128,650 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MORGAN STANLEY.....oovvvvvvvvrererrrereerrnee erenenens 12/06/2018| 12/06/2019] ................. ...74,695,026 | 2,695.95 ....... 2225912 [ oo | e | e 2765424 | ...| ......2,765,424 | ....2,060,769 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. [ N/A......... A CHICAGO BOARD OF EXCHANGE..... ............ |12/06/2018] 12/06/2019] ................ ...66,589,965 | 2,695.95 ....... 1,692,298 | v [ e | e 2,104,274 | .. ......2,104,274 | ...1,549,436 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. [ N/A......... A CHICAGO BOARD OF EXCHANGE..... ............ |12/06/2018] 12/06/2019] ............... ...70,094,700 | 2,695.95 ....... 1,970,646 | oo [ v | e 2,450,780 | ...| .......2,450,780 | ....1,818,520 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE...... ............. [12/06/2018]12/06/2019 ........ccoo00... ...66,050,775 | 2,695.95....... 1,817,265 2,269,824 | ... 2,269,824 | ....1,680,181 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L CHICAGO BOARD OF EXCHANGE...... ............. [12/06/2018]12/06/2019 ........cco0e0... ..129,405,600 | 2,695.95 ....... B BA3TA6 | s [ e | 4,288,943 | ...| .......4,288,943 | ...3,168,304 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE..... ........... |12/06/2018] 12/06/2019)] ............... ....80,608,905 | 2,695.95....... ... 1,927,476 2,396,148 | ... 2,396,148 | ....1,756,286 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANGE . | 12/06/2018 12/06/2019] ... ...55,548,830 | 2,695.95 . 1,527,970 LA11.873 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. JP MORGAN CHASE. 12/06/2018]12/06/2019 34,047,617 | 925.61 ,896,232 1,280,470 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| UBS SECURITIES...... . | 12/06/2018| 12/06/2019] ... 5,829,074 | 472.21 259,872 | ... 259,872 | ....... 187,688 .....(66,451) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANGE..... ............ [12/06/2018|06/06/2020] .........ccccooe. | vevcn 9,435,825 | 2,695.95 B S correenni 489,329 [ [ 489,329 | ...... 296,380 | ...oocvvvvrrrcccrires | vevrnrn(64,968) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A SOCIETE GENERALE.......ccoovoverrvencnines cvvveveneneee | 12120/2018]12/20/2019] .......ccccccccc. ...18,688,760 | 119.24 ......... 522,425 | ... 522,425 | ...... 151,907 | coovvevvvvrrrececs | e (115,870) 002
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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

Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b

EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A SOCIETE GENERALE........covcvvvvevnrrvcennes  evvveveneneee | 1212012018 12/20/2019] v | oo 8,215,004 | 75.63 ...ccovvvves | crrrene PATCICIST (RN IS coreenn 446,886 | [ 446,886 | ....... 309,624 | ...ocooovvcrvcrceirerc | oovr...(63,666) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covvereremrerenssesensisneiess evevesesenees 12/20/2018]12/20/2019| ....cvvcnvvveeee. ...69,956,234 | 2,467.42....... 2000 1595,002 [ ooooveviveveviviieninns [ e | e 2,994,183 | ...| ......2,994,183 | ....1,786,009 ...(398,751) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. [ N/A......... A CITIBANK.......ooouvrevimerivivinerivisesesisssesesnsessceesesesenees 12/20/2018]12/20/2019] ..cccccvvcrvnes ..25949,499 | 2467.42 .......| . GXUIRCTSIST [FIIIPITN U ISR 1,296,905 | ... ........1,296,905 | ....... 870,990 1(132,991) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. MERRILL LYNCH......oovvvveressieinnnesesssiss everneseess 12/20/2018]12/20/2019] ..ccccvvcrrvnes ..49,244.802 | 2467.42........ 1,081,036 | oo [ e | s 1,614,833 | ... | ........1,614,833 | ....... 812,095 ....(260,259) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS. .. 112/20/2018] 12/20/2019)] ... 107,429,379 | 2,467.42 4,041,064 ....2,057,375 ...(649,948) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BARCLAYS. 12/20/2018]12/20/2019 32,835,286 | 2,467.42. 726,642 901,390 (268,428) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BARCLAYS. 12/20/2018]12/20/2019 51,766,274 | 2,467.42. 2,581,299 1,341,161 ...(403,130) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MERRILL LYNCH . |12/20/2018 12/20/2019] ... ...68,312,786 | 2,467.42 B T [P 3,085,081 ...1,591,837 ....(488,095) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BARCLAYS........oommimmmimimmmmsismmsmsssssnsnnnns vsviiens 12/20/2018]12/20/2019) ................ ...66,461,410 | 2,467.42 ....... L TTT843 | s [ e | v 2,791,280 | ...[ ......2,791,280 | ....1,432,228 ..(444,461) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH. ... v 12/20/2018]12/20/2019| ...cvvvvvvveveee. ....715,908,780 | 2,467.42....... .....1,940,230 3,037,206 | ...| ......3,037,206 | ....1,552,248 ...(485,057) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... LN CITIBANK.....ooovvverevivereveverereserereseseseseserensevssesesesees 12/20/2018]12/20/2019] ...cvvvvvvveveee. AT 434546 | 246742 ....... 1,048,304 | oo | e | e 1,612,873 | ... [ ... 1,612,873 | ...... 815,972 (262,076) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......occveseverernnesessssninns seessssrnees 12/20/2018|12/20/2019] ...ccccvvcrvnes ...89,017,826 | 2,467.42...... 1,387,258 | oo [ e | e 2,123,615 | ...[ ......2,123,615 | ...1,066,315 | ..cooovvvrvrrrrrrncnrs | .....(346,815) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH.....ooooviviiciciiins v 12/20/2018|12/20/2019] ...ccccevcrvnes ..67,023,282 | 2467.42....... .....1,530,812 2,386,789 | ...| .......2,386,789 | ...1,207,622 | .....ccccerercccors | ......(382,703) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - JP MORGAN CHASE........coovevmmermmsiirii weevsssriies 12/20/2018|12/20/2019] ..ccvccvvcrenes 131,356,214 | 889.61 ..oovvveee | 10000 1,583,489 | oo | ceveerrereiirenneesen | e 2,731,456 | .| ......2,731,456 [ ..1513,347 | ..ccvvvviiiccnrs | 1....(395,872) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. UBS SECURITIES........oovcrmsviinnnnressirrs eeerneneesns 12/20/2018] 12/20/2019] ..vevevvvcvvres | wevee 3,668,043 | 459.52 .........[ wccoce. 166,162 255,826 | ... 255,826 | ....... 145,110 | oo [ e (41,541) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS . | 12/20/2018 06/20/2020] ... 8,529,105 | 2,467.42. 335,194 524,625 | ... 524,625 220,730 ....(55,866) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BNP PARIBAS NY.. 01/04/2019 01/06/2020 17,850,957 | 121.44 403,193 403,193 38,737 .(72,891) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BNP PARIBAS NY.. 01/04/2019] 01/06/2020 324,680 | 7458 .. 298,922 | ... 298,922 68,024 (26,180) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MERRILL LYNCH... . |01/04/2019{ 01/06/2020] ... 271,391,342 | 2,531.94 | o | 1,813,443 | s [ 2915834 | .| .....2,915,834 | ...1,571,298 ...(268,907) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A SOCIETE GENERALE........coovvvvverrrrrernnes  cvevereeeneee | 01/04/2019] 01/06/2020] ........cc..c.... ..28,148,901 | 2,531.94 oo | oo e 804,314 | v [ e 1,349,607 |...] ........1,349,607 | ....... 796,012 ..(110,719) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH.....oocoiviiiiiiirs v 01/04/2019]01/06/2020] .........cccecee. ...45500,260 | 2,531.94 .....f oo, e 1,469,659 [ i | e 2,246,368 | ... ......2,246,368 | ....1,021,652 ...(244,943) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH.....coooicviciiins v 01/04/2019]01/06/2020] .........ccceceee ...40,883,146 | 2,531.94 ...... 809,486 | ....ocvvvvvrecressrns [ e 1,202,341 |...] ....... 1,202,341 | ........ 527,769 ...(134,914) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... - MERRILL LYNCH......oovvvmeressivinnnnsesssiss evernereess 01/04/2019]01/06/2020] .........ccccceee ....70,057,606 | 2,531.94 ..oo.f oo 1611324 | ] 2,410,3% |...[ ......2,410,396 | ....1,067,626 ...(268,554) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - ROYAL BANK OF CANADA.........cocvcves  weerrrrress 01/04/2019] 01/06/2020] .......cccoveree ..62,697,322 | 2531.94 ..ooooc| oo ceee1,855,841 | s [ s 2,841,451 | .. ......2,841451 | .. 1,294,917 | ...ovvvvvivccinrs | -....(309,307) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH.......cooccvivivcviviviviviviiins i 01/04/2019]01/06/2020] ..........ccccce. 106,571,871 | 2,531.94 .......| oo 2909414 | s [ e 4,392,837 | ...| .......4,392,837 | ...1,968,326 ...(484,902) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MERRILL LYNCH.......cocccviviviviviviviviviiins oo 01/04/2019]01/06/2020] ..........ccccee. 117,898,683 | 2,531.94 .......| i 102,994,628 | oo [ e 4504521 | ...| .......4,504,521 | ...2,008,998 ...(499,105) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| MERRILL LYNCH . | 01/04/2019{ 01/06/2020] ... ...56,203,922 | 2,531.94 1,197,143 1,782,959 | ... | ........1,782,959 | ....... 785,340 ...(199,524) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. ROYAL BANK OF CANADA, 01/04/2019 01/06/2020 ..113,009,996 | 2,531.94 . 2,757 444 ,146,446 ...1,848,576 ..(459,574) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| JP MORGAN CHASE . | 01/04/2019] 01/06/2020] ... ...32,542,658 | 89940 .... 1,610,862 578,826 ...1,236,442 (268,477) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. UBS SECURITIES.......rmrermrmmmis cverirerins 01/04/2019]01/06/2020] ....vvvvveveveres | evees 4274714 | 46115 cooovvvce [ v v 191,935 290,286 | ... 290,286 | ....... 130,341 | oo | e (31,989) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A SOCIETE GENERALE........coocvvvvevrrnvcennes cvevevenenene | 01/04/2019] 07/06/2020] ... | o 5,701,738 | 2,531.94 ....... | eovevvverirrrnninrennns cornn 199,561 295,334 | ... 205334 | ....... 117,946 (22,173) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A BNP PARIBAS NY.....ooovvvvvevvvreenrernvnrereneee ooreranenens 01/18/2019]01/20/2020] ......ccvcrcc..c ..15,085,763 | 121.02 ... 386,194 361,991 [ .| v 361,991 | ......... 40,163 | oo | ceven...(64,366) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. [ N/A......... A WELLS FARGO......covvenerimenerensnercnsicniicns eveveeesenees 01/18/2019] 01/20/2020| ....vvvvvcvcccrs | e 6,044,932 | 79.66 ...ccoocvre [ ovverrreresricrrinns e 184,370 [ s e 201,709 | | e 277,709 | ...... 124,067 (30,728) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. [ N/A......... A BARCLAYS.....oocouiimmmimmmmmivmmisisissmssssessnines asananens 01/18/2019] 01/20/2020( .....vvvvcrvree 258,951,851 | 2,670.71 woovvee | coovvverereccrcsrns 101,338,207 | oo [ v 1,955,297 |...] .......1,955,297 | ....... 840,125 ...(223,034) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L CITIBANK .cvveteercnriernsnessesssisseessnssessses seesssssnies 01/18/2019] 01/20/2020( .....vvvvcvvree 224,902,795 | 2,670.71 woovvee | v crnn815,099 [ oo | s 1,000,162 | ... | ........1,000,162 [ ....... 487,579 ..(102,517) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L BARCLAYS...cooosciimmrrrnsessssiesenseesesssens sveseessesss 01/18/2019] 01/20/2020( .....vvvvcvvvee ..66,689,913 | 2,670.71 woovvee | oo weeee1,853,979 | o [ v 2,368,428 | ... 2,368,428 823,445 ...(308,996) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. BARCLAYS.....coocoivvvvemssssssssssseenssssiiis svssesesssss 01/18/2019]01/20/2020] ........cccveceee L A6723417 | 267071 oo | e 976,519 [ s | s 1,229,183 | ...] .......1,229,183 | ....... 415,417 ...(162,753) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS . 101/18/2019{ 01/20/2020] ... ....56,906,595 | 2,670.71 1,630,470 | ... | ........1,630,470 [ ....... 553,987 ...(215,297) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MERRILL LYNCH 01/18/20191 01/20/2020 56,699,993 | 2,670.71 . ,755,880 598,256 .(231,525) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS . | 01/18/2019 01/20/2020] ... 118,151,079 | 2,670.71 ...... 3,001,036 813,764 3,813,764 | ...1,312,901 ...(500,173) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MERRILL LYNCH. ..o v 01/18/2019]01/20/2020] ..........ccvc... ..70,782,232 | 2,670.71 cooceec | oo 19121 [ | e 2422673 | .| ......2422,673 | ... 830,072 ...(318,520) 002
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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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......vvererrrereveensssessisiesess evevessseiees 01/18/2019]01/20/2020] .......cvvvvevee ...086,218,254 | 2,670.71 cooooee | oo 01,979,926 | e | e 2,541,026 | ...| ......2,541,026 | ... 891,088 | ...cooovvcrrrrccc | -...(329,988) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covvereremrerenssesensisneiess evevesesenees 01/18/2019]01/20/2020] .......ccvvveveee 17,060,157 | 2,670.71 cooocec | oo 002 512167 [ o | s 3,244,506 | ... .......3,244,506 | ...1,151,039 | ...ccccocccrrrrcnrs | o.....(418,694) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A JP MORGAN CHASE.........coovvmmeinnnncniinns cevveverenees 01/18/2019] 01/20/2020( .....vvvvcrvree .28/496,978 | 91644 ..ovvvves | oo w1 A16,300 | o [ s 1,881,854 | ... [ .......1,881,854 | ...... 701,604 | ....ocovvvvrcccsrins | 1e.(236,050) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. UBS SECURITIES........covcrmsmminrnnrcissirs everrereess 01/18/2019] 01/20/2020( ....vvvvvcrcccrs | v 3197137 | 467.27 oo | oo e 143,551 [ s coreenn: 183,250 [ oo [ v 183,250 | .oovee 63,624 (23,925) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| SOCIETE GENERALE. . |01/18/2019{ 07/20/2020] ... 3,846,320 | 2,670.71. 179,141 179,141 54,691 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CREDIT SUISSE. 02/06/2019] 02/06/2020 24,332,277 | 123.44 473,637 473,637 (77,286) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. BNP PARIBAS NY.. 02/06/2019] 02/06/2020 ,343,250 | 83.46 .. 336,426 | ... 336,426 (24,526) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS . 1 02/06/2019 02/06/2020] ... ..79,088,005 | 2,731.61 oo | oo | 1755754 | s [ 2242423 | .| ......2,242,423 632,982 ...(146,313) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. JPMORGAN CHASE.........ooovovvrrvvrerrriees cenieieieiens 02/06/2019]02/06/2020] ..........c.ccc.. ..35,298,998 | 2,731.61 woovvee | oo 963,663 [ oo | s 1,363,309 | ... | ........1,363,309 [ ....... 479,951 | oo | v (80,305) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covvererenerereessesessisiniess eveveseseiees 02/06/2019]02/06/2020] .........vcvvveee .. 44,981,366 | 2,731.61 cooocee | oo 101,520,370 [ e | e 1,819,568 |...] ........1,819,568 | ....... 425,895 | ..oooovvvcrvireninns | -..(126,698) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... LN MERRILL LYNCH. ... e 02/06/2019]02/06/2020] .........ccvveeee . A1,234429 | 2,731.61 e | e e 1,152,520 [ e | e 1,357,142 | ...] .....1,357,142 | ....... 300,665 | .ooovevccrrrrrcriers | crrrrrn.(96,043) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK cvveeeescerveresnessesssmsssennsssessses seesssssnees 02/06/2019] 02/06/2020 .......ccecc.e ..87,991,385 | 2,731.61 oo | oo 02182407 | e | e 2,605,394 |...[ ......2,605,394 | ... 604,854 ...(181,867) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK....coooovereviverivivirereviserssssssesesnsenscvssesesesees 02/06/2019]02/06/2020] ..........cceeee. 51,600,386 | 2,731.61 woovvve | oo 1,599,614 | s [ e 1,907,268 | ...] ........1,907,268 | ....... 440,956 ...(133,301) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. 02/06/2019]02/06/2020] ............ccce. ..52,347,618 | 2,731.61 oo e 1518144 | i [ e 1,804,561 | ... | ........1,804,561 | ....... 412,929 ...(126,512) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. 02/06/2019]02/06/2020] ..........ccccce. ..55,774,638 | 2,731.61 oo | oo w1 BA4.957 | e [ v 1,828,301 | ... | ........1,828,301 | ....... 412,090 ...(128,746) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. . | 02/06/2019 02/06/2020] ... ...85,227,489 | 2,731.61 ..... 2,275,450 2,696,389 | ...| .......2,696,389 | ....... 610,560 ...(189,621) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. 02/06/2019] 02/06/2020 50,129,224 | 2,731.61. 1,283,308 513,575 337,210 ..(106,942) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. 02/06/2019] 02/06/2020 62,177,180 | 2,731.61. 1,573,089 859,257 417,259 .(131,091) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. . 102/06/2019{ 02/06/2020] ... ..150,816,023 | 2,731.61 ...... 3,378,281 975,269 3975269 | ...... 878,511 ...(281,523) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......evvererrrerereensesesssesssens eevseseseiees 02/06/2019]02/06/2020] ........cvvveveee ..58,719,894 | 2,731.61 oo | oo 1000 1,209,630 [ oo | e 1422911 | .. ] . 1422911 | ... 314,084 ...(100,802) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covererrnererenssesensieniiens evevesesenees 02/06/2019]02/06/2020] ..........cceeee. ..A3781,042 | 925.97 oo | e, 2,114,624 2,632,490 | ... 2,632,490 | ....... 694,085 ...(176,219) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A UBS SECURITIES........coveveccvevivciciiiciirs cveveverens 02/06/2019]02/06/2020] ..........cceeee. 15,396,404 | 470.83 .ooccooce | oo creen.240,680 282919 | ... 282,919 62,296 <r0r(20,057) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - CHICAGO BOARD OF EXCHANGE...... ............. [02/06/2019] 08/06/2020( ........cccoeere| uves 8,741,152 | 2,731.67 coovoe | ovvvrrrcresricrrinns 313,901 [ s corneenn:379123 [ [ s 379,123 | ... 82,661 | ..ooovvrvvcrrercinns | v (17,439) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - MERRILL LYNCH. ...ooovvvveressieennnenesssins everneneess 02/20/2019] 02/20/2020( .....vvvccvveree 220,720,238 | 12648 ..oovvvves | oo e 482,784 | JSSTOOOOOE. 3 X A (OO (OO 314,617 | ... (127,936) | ccovccvverrrrcccree | er0n(40,232) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L. WELLS FARGO......occovsermererrvesesssiiens eeesssisies 02/20/2019] 02/20/2020( ....vvvvvevvces | e 9,159,129 | 8447 ..oocvvvvve [ v cnnnn 288,513 302,930 | ... 302,930 38,460 cee(24,043) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L. — BARCLAYS...cooovciirmrrmmsessssiissenneesssssens sveseessesss 02/20/2019] 02/20/2020 ......vvvcvvevee ..61,405,808 | 2,784.70 ..oovve | v w1 378,560 | v [ v 1,504,486 | .| ........1,504,486 | ....... 240,806 | ......oovvvrrcccrins | e (114,880) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| JP MORGAN CHASE. . 102/20/2019 02/20/2020] ... ...28,750,550 | 2,784.70 ..813,641 944387 | .| ... 044,387 | ... 198,550 .(67,803) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. 02/20/2019] 02/20/2020 51,426,419 | 2,784.70 . 1,321,718 425,310 213,735 .(110,143) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. . |02/20/2019] 02/20/2020] ... ..49,157418 | 2,784.70 1,096,231 177,988 | .| ... 1,177,988 | ....... 173,109 r(91,353) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... LA CITIBANK.....oooveverereverevevereresereresssesesessrene sessesesesees 02/20/2019]02/20/2020] ......vvvvvvevee ...49,760,668 | 2,784.70 .oooo. | cooveererrrsrerirrrens 1124516 [ o | e 1,206,024 | ... | .......1,206,024 | ...... 175,218 | coovcvvvvrrrersss [ 000 (93,710) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....coovvverevivererevereresereresesesesessrenseessesesesees 02/20/2019]02/20/2020] .......cvvvvvvee ...55,982,667 | 2,784.70 oo | coovvcrrrresrerrcrran. 1,349,157 | e | e 1447610 |...] .......1,447,610 | ........ 210,883 | oo | e (112,430) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK....coovvvereveverevevereresereresesesesessnensevesesesesees 02/20/2019]02/20/2020] .......cvvvveveee 47910819 | 2,784.70 oo | oo 1197813 [ e | e 1,289,957 |...] .......1,289,957 | ....... 191,962 | .oovvrvvvvvvenrrrreens | 000(99,818) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A........ A CITIBANK......oooovereviverevivirerivisssesisssesisniensceeveseseiees 02/20/2019] 02/20/2020( .....vvvvcvcvee ..60,875,881 | 2,784.70 ..oovve | e w1 837,596 | oo [ e 1,766,556 | .| ........1,766,556 | ....... 265,427 ...(136,466) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK......oooovereveverivivirerevissvesisssesesnsess ceeseseseiess 02/20/2019] 02/20/2020( .....vvvvcrcvee ..46,916,097 | 2,784.70 ..oovve | coovverereccrcsrns w1 271,504 | e [ v 1,373,578 | ... | ........1,373,578 | ....... 208,032 ...(105,959) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L CITIBANK .cvveteercnriernsnessesssisseessnssessses seesssssnies 02/20/2019] 02/20/2020( .....vvvvcvvvee ..61,205,005 | 2,784.70 ..oovve | coovieerereccresnns w1 TAB.256 | s [ e 1,885,771 | ... [ ... 1,885,771 | ....... 286,870 ...(145,355) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L CITIBANK .covercerenrierenrensesssmsssesssssessses seesssssnies 02/20/2019] 02/20/2020 ......vvvcvveree .. 49,864,119 | 278470 ..oovve| v w1 B15,782 | v [ v 1,648,340 | .| ........1,648,340 | ....... 258,874 | ... | e (126,315) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. CITIBANK.......ooovovevemmvevevmriresmsssssssssisisniens eveveseseiens 02/20/2019]02/20/2020] ........cccveveee ..48,595,828 | 2,784.70 .....o.| v ceeee 1,540,401 | s [ e 1,677,388 | ... | ........1,677,388 | ....... 265,354 ...(128,367) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CITIBANK... .. 102/20/2019] 02/20/2020] ... ..49,019,742 | 2,784.70 1,773,687 | ... | ........1,773,687 | ....... 281,886 ...(135,618) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CITIBANK... 02/20/2019] 02/20/2020 39,927,418 | 2,784.70 . 890,802 29,543 (69,205) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. .| JP MORGAN CHASE. . |02/20/2019] 02/20/2020] ... ...35,996,183 | 934.55 ... 986,437 | .| .......1,986,437 | ....... 417453 ..(142,635) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. UBS SECURITIES........ievevcicvevicrsiciirs cveveverens 02/20/2019(02/20/2020] ....vvvvvvvvveres | e 4,282,114 | 476.20 ..covvvves | covrvrrrerinririiirennns e 189,269 | oo v 191,583 | | e 191,583 ] s 18,086 | ..oovvvvvvevrerrereens | ennnn(15,772) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK cvvrteescerierernessessssmsssennsssesssens seesssssnees 02/20/2019] 08/20/2020] .......cccevcr.e 1,047,212 | 2,784.70 oo | o creeeeen2BT,928 | oo 289,690 [ ... ... 289,690 | ......... 46,092 | oo | cren(14,329) 002
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

Initial Cost of | Initial Cost of Adjustment Hedge

Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b

EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CREDIT SUISSE.......cooovrvvevrrnernrnnenennienes eveveseseiens 03/06/2019] 03/06/2020] ..........ccvve.. 220,315,160 | 12161 coocevoce | e SO X 15T: 1 SO e TLITT [ s 471,371 (22,288) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covvereremrerenssesensisneiess evevesesenees 03/06/2019] 03/06/2020] ..........cccoee. ..10,048,391 | 84147 oo | o, conenn 304,466 325,397 | ... 325,397 20,931 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO......covveneremenerinenerenssciiiens eveveeenenees 03/06/2019{ 03/06/2020] ............cccec 87497546 | 277145 | oo 1579443 | i [ e 1,710,025 | ... | ........1,710,025 | ...... 130,583 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. JP MORGAN CHASE........coovvmmeressiiriie weesssariins 03/06/2019] 03/06/2020] .......ccceeeree 228,306,752 | 277145 .ooovec| oo conenn 184,097 865,140 | ... 865,140 | ......... 81,043 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| ROYAL BANK OF CANADA . | 03/06/2019 03/06/2020] ... ...55,064,909 | 2,771.45 LA1.382571 | 1,394,589 1,394,589 62,018 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CREDIT SUISSE. 03/06/2019] 03/06/2020 29,519,721 | 2,77145. 625,818 649,281 649,281 23463 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CREDIT SUISSE. 03/06/2019] 03/06/2020 .125,153,969 | 2,771.45. 2,916,087 3,032,047 | ... 3,032,047 | ...... 115,959 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| CHICAGO BOARD OF EXCHANG . | 03/06/2019 03/06/2020] ... ...56,260,435 | 2,771.45 LESTYAET A R [P 1,621,688 | .| ........1,621,688 73,932 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. WELLS FARGO.......ovoioirinieienciciciiiciniess covveicieiees 03/06/2019{ 03/06/2020] ............ccc.. ...59,358,466 | 2,771.45 ... | i w1 T21,396 | s [ e 1,804,466 | .| ........1,804,466 83,070 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....ooovvvereveverevevereresereresesssesesesensevssesesenees 03/06/2019] 03/06/2020] .........ccvvveee 93,152,287 | 2,771.45 coooooc| oo, 23167201 | s [ e 3,348,936 | ...| ......3,348,936 | ...... 181,735 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... LN CHICAGO BOARD OF EXCHANGE..... ............ |03/06/2019]03/06/2020] ................ ...80,971,900 | 2,771.45 oo oo w1 976,132 | s [ e 2,086,659 |...[ .......2,086,659 | ... 110,527 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CHICAGO BOARD OF EXCHANGE..... ............ |03/06/2019]03/06/2020] ................ ..84,529.225 | 277145 .......| oo .2,165,017 2,255,716 | ... 2,255,716 | ......... 90,698 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A ROYAL BANK OF CANADA......ccccoccveres  cveveverars 03/06/2019] 03/06/2020] .......ccceccree 53718879 | 277145 oo | e 101,665,285 | oo [ s 1,757,326 | ... | .......1,757,326 92,041 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A ROYAL BANK OF CANADA......ccccoccoeves  cvevevevars 03/06/2019] 03/06/2020] ..........c.cccec ....80,549,857 | 2,771.45 | s w2 134571 | s [ v 2,236,122 | ...| .......2,236,122 | ....... 101,551 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. JP MORGAN CHASE........coovevmrermsmsirii eeevssariies 03/06/2019] 03/06/2020] ......ccceeeree ..35,835,334 | 93149 oo | v 1,691,428 | e [ e 2,073,296 |...| .......2,073,296 | ....... 381,869 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| UBS SECURITIES . | 03/06/2019 03/06/2020] ... 47311 ... 216,122 216,122 .26,322 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. CHICAGO BOARD OF EXCHANG 03/06/2019] 09/06/2020 2,77145. 243,000 243,000 .27,006 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. GOLDMAN SACHS 03/20/2019] 03/20/2020 124.18 390,074 | ... 390,074 | ......(109,589) 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| WELLS FARGO...... . 1 03/20/2019 03/20/2020] ... 9,403,674 | 84.96 .. 273,647 283,108 | ... 283,108 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. WELLS FARGO......evvererrrerereensesesssesssens eevseseseiees 03/20/2019{03/20/2020] .......vvvvvevee ..66,912,436 | 2,824.23 ... | oo 1512221 [ | e 1441191 | ... ... 1,441,191 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK.....cooovveveviverivivirerevisesssssssesesssensevesesesesees 03/20/2019]03/20/2020] .......ccvvveveee ...31,845,850 | 2,824.23 ... | oo, ciren:882,130 [ s v 819,615 | | s 819,615 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH.....coooicviciiins v 03/20/2019]03/20/2020] .......ccvvveveee ....35,889,767 | 2,824.23 .......| oo, ceeeeeen 748,507 | oo cereereeenn125935 | | 725,935 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... - CITIBANK .covrceercirverennesssssssmsssesssssssssens seesssasnies 03/20/2019] 03/20/2020( ....vvvvvcrcree ..82,578,056 | 2,824.23 .......| ccoverereccrcins w2 155217 | o [ v 2,100,933 | ...| .......2,100,933 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... - WELLS FARGO......occovsermmerernnesessssiiins seesssssnies 03/20/2019{03/20/2020] ........cccveeeee ...40,964,239 | 2,824.23 .| oo, e 1413266 [ e | e 1,384,777 | .| ......1,384,777 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO.......oovoneniicneneniscresisisiiins evevesisinens 03/20/2019{03/20/2020] ........cccvvveee ..56,711,520 | 2,824.23 ... | e ceeee 1,860,138 | v [ e 1,819,797 | ... | ........1,819,797 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A WELLS FARGO.......oovoneniicnincniscsesisinisins cvvvevesenies 03/20/2019]03/20/2020] ........ccvvveeee ...55,107,363 | 2,824.23 .......| oo ceeeT57,925 | o [ v 1,719,974 | ... | .......1,719,974 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. .| BARCLAYS............ . | 03/20/2019 03/20/2020] ... ...46,691,089 | 2,824.23 1,417,075 1,384,169 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. MORGAN STANLE 03/20/2019] 03/20/2020 60,912,139 | 2,824.23 . 1,723,814 679,648 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. . |03/20/2019] 03/20/2020] ... ...62,864,055 | 2,824.23 1,716,156 674,356 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... LA CITIBANK.....oooveverereverevevereresereresssesesessrene sessesesesees 03/20/2019]03/20/2020] ......vvvvvvevee 86,121,777 | 2,824.23 oo | oo, JOUO 1 To i Y I 1,618,255 | ...] ........1,618,255 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A MERRILL LYNCH. ..o v 03/20/2019{03/20/2020] .......cvvvveveee ..94,450,783 | 2,824.23 ..o | oo, 002,162,924 | e | e 2,101,724 | .| ......2,101,724 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. | N/A......... A CITIBANK....coovvvereveverevevereresereresesesesessnensevesesesesees 03/20/2019{03/20/2020] .......cvvvvevee ...53,894,736 | 2,824.23 ... | oo, 000,325,886 | v [ e 1,292,685 | .| ........1,292,685 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. [ N/A......... A CITIBANK......oooovereviverevivirerivisssesisssesisniensceeveseseiees 03/20/2019] 03/20/2020( ....rvvvvcrvree ..49,130,164 | 2,824.23 .......| oo e 1ATA227 | | s 1,142,128 | .| ......1,142,128 002
EQUITY INDEX OPTIONS EQUITY INDEX PRODUCTS. [ N/A......... A WELLS FARGO......coovenenenerincnsicnenssenisens cveveeeienees 03/20/2019] 03/20/2020( ....rvvvvcrcree 38,678,040 | 94968 ...ovvvves | oo 11,833,339 [ oo | e 1,830,746 | ...| ........1,830,746 (2,593) 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... L UBS SECURITIES.......coovcrmsimirnnnressirrs eeernereesns 03/20/2019] 03/20/2020( ....vvvvvcrcvers | v 4,301,221 | 47487 .cooovvce| v wonnn 189,254 209,556 | ... 209,556 20,303 002
EQUITY INDEX OPTIONS. EQUITY INDEX PRODUCTS. | N/A......... A...... BARCLAYS...ooooooioviiissenie e, 03/20/2019] 09/20/2020] ......ooccvveeve] evees 7406629 | 2,824.23 ....... 270,342 287,888 | ... 287,888 | ......... 17,546 002
0089999999. Total-Purchased Options-Hedging Other-Call Options and Warrants 430,795,067 | ..135,777,238 0 |....604,257,077 |XX| ....604,257,077 | 421,110,685 0 |(117,481,113) 0 0 XXX XXX
0149999999, Total-Purchased Options-Hedging Other. .430,795,067 | ..135,777,238 0 |....604,257,077 |XX| ....604,257,077 | 421,110,685 0 |(117,481,113) 0 0 XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrants 430,795,067 | ..135.777,238 0 |....604,257,077 |XX| ....604,257,077 | 421,110,685 0 |(117,481,113) 0 0 XXX XXX
0429999999, Total-Purchased Option: .430,795,067 | ..135,777,238 0 |...604,257,077 |XX] ....604,257,077 | 421,110,685 0 |(117,481,113) 0 0 XXX XXX

Swaps - Hedging Effective - Interest Rate
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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
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Counter Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Description of Item(s) Schedule| of party Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Clearing| Trade | Maturity or| Numberof|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated | Identifier | (a) or Central house Date | Expiration | Contracts| Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | BJAC.V. | )/Accretion ltems Exposure Entty | end(b
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 1mL........... D1..... (o~ Morgan Stanley.............wevveveeeeeeneeeeess oo 03/25/2019] 08/25/2019] .....cvvvvvveves ....87,000,000 [2.48550%....... | ccorvrrrererrerierieries | coverrrrrerenrrrrnninnns ...(288,538) | .......... (419,454) | ... | oo (419,454) | ...... 310,262
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 1mL........... D1..... (o Credit SUISSE........ucuverereresereresiieiericiies ceeveveseiees 03/25/2019 12/26/2023] .........ccvooeee ....77,000,000 |2.48550%....... (225,413)] .......(3,514,331) wn(3,514,331) | ....1,363,468
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 1mL........... D1 | G Morgan Stanley.............weceeececeees oo 03/25/2019 12/26/2023] ........cccvvveee ....87,000,000 [2.48550%....... | «ccocorrererierrerianaes | o ...(196,426) | ....... (1,331,985) | ... | ..ccc. (1,331,985) | ....... 571,594
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........... D1..... (O Morgan Stanley.............wceceeececiies oo 01/15/2019] 04/15/2020] ........cccveveee ...97,000,000 [2.78731%..cocc. | coorcvrrercriscicrienaes | e ..(347,121) (866,506) | ... (866,506) | ....... 451,894
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL... D1... .| Bank of America Merrill Lynch . |01/15/2019{ 04/15/2024| ... ..455,000,000 |2.78731%...... .(5,205,861) ...5,398,368
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3m| D1 Bank of America Merrill Lynch 01/15/2019] 04/15/2024 ..218,000,000 | 2.78731%. ,001,972 ...3,230,328
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3m| D1 Morgan Stanley... 01/15/2019 04/15/2024 ..208,000,000 | 2.78731%. ,771,904 ...2,169,384
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL... D1... .| Morgan Stanley... . | 03/25/2019 06/23/2030] ... ..102,000,000 |2.60150%...... N 66,373 ...2,244,265
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........... Dl | G Morgan Stanley...............cweerrcveeeeerees oo 03/25/2019]06/23/2030] .......ccvvveeeee ..245,000,000 | 2.60150%........ | cocvevrvevmvermvmsennees [ orermmmemsanmemnnnennes ..(739,054) | .....(12,985,233) | ... | .....(12,985,233) | ....5,292,650
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........... D1..... (o Morgan Stanley.............weveeeceeveneeeeese oo 03/25/2019] 06/23/2030] ......vvvvvvevee ..101,000,000 | 2.60150%....... | weerererererermrerernees [ worermmemmmmmensnnnenens «(100,087) [ vvvvvrvv (10,399) | ... | +vvererere-(10,399) | ...2,036,680
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........... Do | Cre Morgan Stanley.............eveeeeeerenceeress oo 01/03/2019] 04/03/2027 ......cvvvvvvvee ...45,000,000 [2.80763%....... | cccvrvererererererseeres | wevervrrerrenrennnnrenes [ ceveerees (81,473) | .ovvveeen (670,383) | ... | ccocveee (670,383)| ....... 761,460
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........... D1..... (O~ Morgan Stanley..............wveeceereeceeeens oo 01/25/2019] 10/25/2025] .......ccvvveveee ..146,000,000 | 2.770683%....... | ceeverrrerererererernees [ worermmermmmnsnnnnninnns (169,142 [ .......... (505,975) | ... | coovvveee (505,975) | ...1,968,645
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........... D1..... (O Morgan Stanley..............wevveeceereeceeiens e 01/25/2019| 04/25/2024] ..........ccoee.. ..113,000,000 | 2.77083%....... | cecveveverevrveverrnnnes [ erermmmmmmammanmmnnnnns | veveerien (14,934) | ........ 1,082,435 ..1,082435 | ... 902,497
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........... D1 | G Morgan Stanley.............ereeececeees oo 01/25/2019] 10/25/2025] ........cccvvveee 278,000,000 [ 2.77063%....... | cocvesvreecscecrcsiacaes | o | v 89,905 | ........ 4,243,215 ...4,243215 | ...1,451,995
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........... D1..... (O Bank of America Merrill Lynch............ ccccvecee. 03/20/2019]09/20/2023 ........cccvvveee ..138,000,000 | 2.63263%....... | cecevvrvvvenennrnnrernns [ eoviiveiisiienininnnenes | s 84,956 | ........ 2,274,706 ..2,274706 | ...... 760,422
RECEIVE SWAPTIONS *PAY VARIABLE* INTEREST RATE SWAPS | FLOATING RATE 3mL........... D1.... Cooce.. Bank of America Merrill Lynch...........o.. ccccccece.. 02/15/2019] 05/15/2024 ..134,000,000 | 2.68375%...ccc. | covvevrvvveisnninininins | i [ s 174,409 4,004,905 ...4,004905 |...1,132,034
0859999999. Total-Swaps-Hedging Effective-Interest Rate 0 0f... (2,465799)] ...........(64,618) [XX] (64,618) | ..30,045,946 0 0 0 0 XXX
0909999999, Total-Swaps-Hedging Effective. 0 0. (2,465.799) (64,618) |XX| ..30,045,946 0 0 0 0 XXX
1159999999. Total-Swaps-Interest Rate. 0 0f... (2,465799)| .......... (64,618) |XX| ..30,045,946 0 0 0 0 XXX
1209999999. Total-Swaps 0 0]... (2,465799) ] ........... (64,618) |XX| ...(64.618) | ..30,045,946 0 0 0 0 XXX
1399999999. Total-Hedging Effective. 0 0]... (2,465,799) | .......... (64,618) [XX] ............(64,618) | ..30,045,946 0 0 0 0 XXX
1409999999. Total-Hedging Other. ..430,795,067 |..135,777,238 0 | ...604,257,077 |XX] ....604,257,077 | 421,110,685 0 |(117,481,113) 0 0 XXX
1449999999, TOTAL ..o e L 430,795,067 | ..135777,238 | ....(2.465799) ...604,192.459 |XX|....604,192,459 | 451 156,631 | .....oovee. 0 J(117,481,113)] .ooovvvevcreed 0] 0 XXX
(a) Code Description of Hedged Risk(s)
A Equity Index
c Interest Rate
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0002 Hedges crediting rate for fixed indexed annuity products linked to changes in equity indices or Exchange Traded Funds.
0004 Increases the bond portfolio duration by .28 years.
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point

NONE




Statement as of March 31, 2019 of the GREAT AMERICAN 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
NAIC 1 Desi
BARCLAYS..... et tierienins Y Yot | e 73,820,000 | ..oovvriirinan 84,215,093 | ..o | e 10,395,093 | .ooovvereeeenn84,215,093 [ oo | s 10,395,093 0
BINP PARIBAS NY.....oiiimiiimiiirisieisiiee st ssse sttt essiesnie | soessnenes Y | (ST [P 12,848,673 | ...covvvvvinne 17,978,391 | oo | v 5,129,718 | ool AT978,391 | s [ e 5,129,718 0
CHICAGO BOARD OF EXCHANGE s N N | e 125,035,492 ....125,035,492 125,035,492 0
CITIBANK ...ttt Y | (TN I 63,775,000 | ...coovvviirnnes 76,360,809 12,585,809 12,585,809 0
CREDIT SUISSE.......coooiieeeeeeeeeeeenens Y. | (SR (SRR 14,814,000 | ..ccooovvirereern 19,615,996 | ooovviieiennnn(3,514,331) | v 1,287,665 | oo 19,615,996 [ oo (3,514,331) | coocvvverirenn 1,287,665 0
GOLDMAN SACHS.......covviieriiieierineissnsie i Y Y ....3,910,000 3,455,474 0
JP MORGAN CHASE..........ooiviriiriirieriereiesssissesessessienes Y Y 16,900,000 | ...covvvreerennn26,042,703 | oo | e 9,142,703 | 00026,082,703 | oo | s 9,142,703 0
MERRILL LYNCH......ocviiiiriiiiineinicessseesesienesiseins Y Y .87,540,000 ..16,896,611 0
MORGAN STANLEY ..ot Y. Y. ....158,859,541 16,789,935) . 0 0
ROYAL BANK OF CANADA.........ootmriirriiiieriesiteesise s sesse s sesssssesensenes Y Y 10,000,000 12,375,935 2,375,935 0
SOCIETE GENERALE.........outiiiiiiiiie it Y. Y. 38,130,000 40,124,297 1,994,297 0
UBS SECURITIES.......ooiiiieiirieve e Y | (TR O 280,000 A568,131 | e | 288,131 | 568,131 | e [ s 4,288,131 0
WELLS FARGO......oviiiriniieiiisersriscissneenes . Y Y .58,450,000 66,141,019 . .7,691,019 0
0299999999. Total NAIC 1 Designation . RPN . . ...539,327,214 | .. ...629,702,585 (25,510,127) . . .(25,510,127) | .... 200,277,947 .0 0
0999999999, GrOSS TOAIS. ... evurerererssisteseseserssss st essses etk h bR £ feEseeE s R e b eE e E bbbttt | ereneenseneenes 539,327,214 | .o 629,702,585 (25,510,127) | ...o0eer...... 200,277,947 | ....ee....629,702,585 | .o (25,510,127) | ovovvvvrinnines 200,277,947 .0 0
1. Offset per SSAP NO. B4........cvvvriviiriniirinnicisnines e .
2. Net after right of offset per SSAP No. 64.. SO OO PSRRI 629,702,585 | .....ccocorinnns (25,510,127)

8030
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)

Collateral Pledged to Reporting Entity

BARCLAYS......oiiieieieieeeseieseisse s sssssessssssssnns svsssssssssessesssssssessesssssssessessessesnss | GASH ittt BANK OF NEW YORK (141001).....cvvrivrririerinrinnireniersneeenssssssesssssssnssesesssssesssssssssenssesssssseese | avnersessnnerens 13,820,000 | covvviirnninns 73,820,000 XXX e [ e

BNP PARIBAS NY..... BANK OF NEW YORK (141001) 12,848,673 XXX

CITIBANK BANK OF NEW YORK (141001) 63,775,000 XXX

CREDIT SUISSE BANK OF NEW YORK (141001) 14,814,000 XXX

GOLDMAN SACHS... BANK OF NEW YORK (141001).. ,910,000 XXX

JP MORGAN CHASE........ BANK OF NEW YORK (141001) . 16,900,000 XXX

MERRILL LYNCH BANK OF NEW YORK (141001)......vvuuevrmrereesesmeriesiesesseessesssssesssesssesssessssesssssssssesssessssessas | sesssessessnens 87,540,000 87,540,000 XXX

MORGAN STANLEY.... BANK OF NEW YORK (141001).......vvivueiriireririeeresisisesesiessssessesssssessessssssssessessssssesssssssssessns | evessnes 25,010,000 25,010,000 XXX

MORGAN STANLEY.... MORGAN STANLEY (0B17HNURA)......couvveuiverririeierireesseisesiesieessesssssesssssssssessesssessssesssssens ...133,849,541 XXX

ROYAL BANK OF CANADA... BANK OF NEW YORK (141001).. .10,000,000 XXX

SOCIETE GENERALE... BANK OF NEW YORK (141001) 38,130,000 XXX

UBS SECURITIES..........coon.... BANK OF NEW YORK (141001)......vvuuevrrrireereesnsersersesssseesessssesssesssssssessesssssesssssssssssssssesssnsssns | soeees 280,000 280,000 XXX

WELLS FARGO. BANK OF NEW YORK (141001). ..t evuittisinsseresssssesenssssseeensssssssssssssnsssssessssssssensssssssssssssnsssssssenss | sessssesensnes 58,450,000 | .... 58,450,000 XXX .

0299999999, TOAIS. .....veuverreseressersseeseessessesseseseeesesse s s bbbt e e ees s S4£ et e e RS RS R R E RS R E RS R LR R R R R R R R LR R R RS HEAeeE LR RS 539,327,214 | c.ovverrrnns 539,327,214 XXX XXX XXX




Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE
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Statement as of March 31, 2019 ofthe GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories

Bank of New York NEW YOrK, NY ..o | e | e 0.850 | .cooervirnnee 12,184 | oo 2,733 | o 4,028,232 | ........... 8,755,623 | ......... 11,173,800 | XXx
Raymond James . St. Petersburg, FL........cooeoveerrcrencncnns [ o | e 0.850 | .ooovvereririnee 2,618 [ .o 1,160,832 | ........... 1,352,379 | v 883,581 | XXX
Charleston Harbor.... .. Charleston, SC ..1,126,503 796,107 802,274 | XXx
Community Bank of the Bay. . 0akland, CA........ooooeierrererreereeeseeenes | v | s 2,000 | oo 658 170 100,000 | ..covereree 100,000 | ...ccvvvnee. 100,000 | XXX
SKIpjack COVE.......cvurerirriricierisiseseenine GEOrgetown, MD.........cvuiiireieiierinieeeninennnin v | e | v | s | e 320,806 | ..cooennen 454782 | oo 560,892 | XXX
Sailfish Marina.................. Palm Beach Shores, FL.........cccovieinieiivionis v | v v | e | e 119,885 | .ovvienee. 759,489 | .......... 1,637,964 | XXX
PNC Bank.........ovoeviiiereriiiceniisesessieeesienes PittSBUGh, PA. ... e | v | e | s | e (2,215,295) | ......... 13,532,449 | ........ (49,762,159) | XxX
Wells Fargo Bank / Norwest Bank..............c....... PROBNIX, AZ......coieeiiriesiirieineineieiereinssseiennes | evneesssensenenns | rerveensenieinens | reevensmenensssnssssennes | rerneensesssenessenienns | coeereeneennes 152,553 225,956 95,928 | XXX
Bay Bridge Marina...........ccceueererreereieineirnnnnns SteVENSVIlle, MD........cooiiririririeseeieierenieis | eoveieeieieinsinns | cnnieniersinnns | cerrinsssieesssssesesees | sevssesseseissssssesenies | cevssessennnns 574,109 | ..cooenne. 552,706 | .....cooc.... 590,270 | XXX
Mountain View Grand...........ccccocvevvrvirerniiinnnne WHhItefield, NH.......oooiiiiecneiiens | e | e [ e | e | oeeveeennnes 523,756 | ..ccovvuenns 476,360 | ...ooonee. 729,692 | XXX
Huntington Bank...........cccocoveieirinieiecennns COolUMDBUS, OH......oiiiiieisiece e | ceveissiesseinenns | cesseesiesssnnins | cevessssesesssssssesesees | oeevesessessesssssssessesies | coessssessessees 45,553 44,097 42,823 | XXX
Federal Home Loan Bank - Cincinnati................ Cincinnati, OH.......cooviiiniiiiiieisneinens o | cevenes 2190 [ i 81,277 | o, 12,006,490 17,883,694 23,535,410 | XXX
0199999. Total Open Depositorie: XXX XXX 96,736 9,609,524) | XXX
0399999. Total Cash on Deposit. XXX XXX 96,736 ...44,933,642 | .. 9,609,524) | XXX
0599999. Total Cash XXX XXX 96,736 ...44,933,642 | ..............(9,609,524) | XXX
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Statement as of March 31, 2019 of the GREAT AMERICAN LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 |Invesco Advisors Inc. Treasury POrtfolio INSHHUIONGI CIASS...............cvuuriieceicc s emsbs s | arviiensieenes 03/29/2019....... | overrrirnne 2330 | 658,717,903 | oo 1,127,304
8599999. Total - Exempt Money Market Mutual FUNAS 88 IBNHIEA DY the SVO...........iiiiieiiiuiiii st 8181111111 88211111000 658,717,903 | ... 1,127,304 |.
8899999. Total- Cash EQUIVAIENES Rt A R R R AR enEe | AeEeEeeAees e R R R R AR AR SRR AR R bRttt et 658,717,903 | eeovoeeeereeese 1,127,304
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