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Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ottt | sereesienes 3,750,576,646 | ....cooovrrrerrrerieirinens (VN A 3,750,576,646 | ............. 3,874,400,270
2. Stocks:
2.1 Preferred SHOCKS. ..ottt | sesneniesesnas 296,224,031 | oo (VN I 296,224,031 | .cooovvvvenen 274,263,163
2.2 COMMON SOCKS.....ouuvvrerirecirrisecsiensseesisss et sss st snenes | sesesssenes 1,061,499,099 | ....ovvvvrrenn. 19,608,737 | .coovvvvennee 1,041,890,362 | .....covvvenne 983,435,371
3. Mortgage loans on real estate:
Bl FIISEIENS. oottt | eenneneesenans 332,824,281 | ..o (VN I 332,824,281 | .....covvvenne 325,454,841
3.2 Other than firStHENS........cc.eiiiiiieiiiererere s | eriesiesi s ssiees 0 | oo 0 | oo 0 | oo 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDTANCES).....- oo cereereseeseeeeseesesseesseeesseese ettt st s b bbbt s s e bsssnnsas | sebeesessessastasssnesestensanens [0 (01 O [0 O 0
4.2 Properties held for the production of income (less §............ 0
ENCUMDBTANCES)......cocvviveiveie ettt bbb ss st s s benaesassans | sesbessesssssssns 57,678,541 | ..ovvveeeeeeeien {1 57,678,541 | .....covvvene 58,221,275
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES).......ceoeeeereireireeiceeeeireeeneiseiseees | reeeeseesssssseseesessesssneees [0 R (01 O (01 R 0
5. Cash ($.....(2,462,664)), cash equivalents ($.....609,482,237)
and short-term investments ($.....180,101,000)..........c.ovvrrerrrerrereereeeeereeesessesseessesnseesses | ceeeveeeseensens 787,120,573 | oo (1] 787,120,573 | .coevrnn 318,171,232
6. Contract loans (including §.......... 0 PrEMIUM NOES).....veereeeeeereerrerreeeeeeseseeeseeeesesssneseeeesns | cereesesessessssssssessessanenn [0 (01 (0 I R 0
7o DEIIVALIVES. ...oorvereeereeeseceseeeseees sttt es sttt eesss s ssessens | eessssesssssssaseenns 245944 | oo (0 I 245944 | ..., 745,215
8. Other INVESIEA ASSELS. ... veuurerrerrereeiseeeeee ettt sssss st st ssssssssssns | eessssssssees 685,363,999 | oo (VN I 685,363,999 | ...ovvrernns 593,851,720
9. RECEIVADIES fOr SECUIMHES. .......vucvrieiecicriteie ettt snes | oevessesssesseseesanes 911,064 | oo {1 911,064 | .coovereie 1,021,461
10.  Securities lending reinvested COllateral @SSELS...........ccwrrrirriririenrirrisieensireeeesseesessesssees | cereeessssessssessssesssssssens (0 0 | o 0 | o 0
11, Aggregate Write-ing for INVESIEA @SSELS..........ovrurerirririnirrinriesiesssiseessssissee e ssesssssssens | srssssessssessssssssssssanssssans 0 | o {0 (R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouuemeererririrerieireessere e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cccceveees | covvevverrinnn. 482,451,844 | ... 34,097,986 | .....cceuuee. 448,353,858 | .......ccevu. 341,999,769
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums)............cccevvvvereerees | cevrerrerennns 288,870,272 | .oovovevereriierereeeeinnn {1 288,870,272 | ...ccvvveee 259,673,660
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... ).ttt ettt | eestest sttt sttt (01 (01 R (0 0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUTETS...........ceuevreieieceereieeee et esesssessseseneesnes | evevessssssessens 73,001,654 | .coovevereeeeeeeeee, (1 73,001,654 | .................. 65,592,566
16.2 Funds held by or deposited with reinsured COMPANIES. ..o | coreereereereesssenseeeseeeeenn [0 (01 O (01 O 0
16.3 Other amounts receivable under reinSUraNCe CONMIACES..............vueurverveereimenerinerinenines | cereereereeresereseneereenens (01 [0 T [0 T 0
17. Amounts receivable relating to UNINSUTEd PIANS..........c.oveverurirrineineieinneseieesesseseessesessees | cereeeesssessnsesssesssssenenn {1 (1 0 | o 0
18.1 Current federal and foreign income tax recoverable and interest thereon...........cocvrvvrvrniins | covverreensenseseersiesnnennns (1 (1 (0 I 0
18.2 Net deferred taX @SSEL....... .t ssssssssssnstns | eeesssesssnnes 152,426,020 | ....ovoonvercereeeeeeienens (VN I 152,426,020 | ....ocooveenn. 163,195,781
19.  Guaranty funds receivable O ON AEPOSIL..........cc.vrurieririrririerssissieisssssseesresesssssessessessens | sessesesssssesssssessesssssessnns (0 (0 I TR (01 0
20. Electronic data processing equipment and SOtWAIre...........ccocvvvevcureverevereee e | eeveveesssinans 55,675,194 | .......cooveven 47,923,986 | ....covvvernne. 7,751,208 | oo 6,974,983
21.  Furniture and equipment, including health care delivery assets (§.......... (1) ISR ISR 9,337,843 | ..coovens 9,337,843 | .oovvreeeeeseee 0 | oo 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............covrverrnrrerees | cevvrrereisensneseiessnens (0 (1 (0 I N 0
23. Receivables from parent, subsidiaries and affiliates 18,942,040 18,585,328 10,011,326
24. Health care (§.......... 0) and other amounts receivable 11,038,690 11,038,690 14,885,668
25. Aggregate write-ins for other than invested assets...........ocvveeiniieeiceceee s | e 791,130,624 | .....ccouce.. 27873178 | ... 763,257,445 | ................ 698,945,455
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25).........c.ceermevemreenerieessereseesissessessssessssesssseessssssssessanes | sesseessenes 8,895,734,679 | ...cccovvvennn. 139,335,932 | ..ovvvrnees 8,756,398,748 | ............. 8,026,095,036
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvverrerees | overeeeisieneeneineineineenns [0 O (01 O 0 | oo 0
28, Total (LINES 26 @NG 27)......coourvererirreereeeeeeeeeesseessseesssessssessssessssesssssssssssssssssesssssssssessssssssss | seseesssned 8,895,734,679 | ..oocovvvennn. 139,335,932 | ..oovvernves 8,756,398,748 | ............. 8,026,095,036
DETAILS OF WRITE-INS
0 OO DO O TSSOSO ISP (1 R (0 O (0 O 0
1102, oot ees e ettt | reeet ettt (0 (0 (0 0
1103, oottt | eeeet ettt (0 R (0 (1 R 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cvvvererenirnrnrineininnens | corereesessnsesessesssessnnenees (0 (0 (01 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......crureriarrrriisiiriisnessessessisessnesneees | rsessessessnsssessessssnsssenses 0 | o (O] P {01 P 0
2501. Receivable from Federal Crop Insurance COrporation..............ccccceveveeeeeeeveeuresveessesesesiesesens | evevsesinsenes 524,291,301 | ooeeereeeeeeee (| 524,291,301 | ccoovvrrerne 466,667,511
2502. Company OWNEd life INSUIANCE...........c..cvueuirireeieriees ettt sssses s sssses e sessesssans | svssssesissanes 183,943,019 | oo {1 I 183,943,019 | .covvven 179,861,963
2503. Funded dedUCIDIES............cveerriiiiiceierieeries s sesssess s essssssssnes | cessesssnsessanes 38,738,799 | oo (U I 38,738,799 | oo 28,192,144
2598. Summary of remaining write-ins for Line 25 from overflow page..........cc.oceceeevecvveeveeveeienes | cevvevereereninns 44157505 | ....ccocvvenee 27,873,178 | .o 16,284,327 | ..cocvevvn 24,223,837
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 bOVE).........cvweurrerreeecrirsiressnesseresssessnnes | cevnseressneenns 791,130,624 | ... 27,873,178 | oo 763,257,445 | ....coovveene 698,945,455




Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year
1. Losses (current accident year $.....941,072,085).........cc.ccccvrrrireiineriiesie ettt ssse bbb sse s sss st s ssasssasssssssaesses | svvissssssessssians 3,202,822,060 | .ovvverrerrrrernnns 3,065,142,336
2. Reinsurance payable on paid losses and 10SS adjUSIMENT EXPENSES........c.curiuriurririeeneireineieressieesess e ssesssssssssesssssessness | sreesssssssessessnssssesenes 5,634,279 | oo 3,259,184
3. LOSS AUJUSIMENT EXPENSES. .....cuevievriiiiiiciiissie sttt sttt s bbbttt s bbb n st ent s st | eesesestessesstensesaees 760,909,108 723,949,574
4. Commissions payable, contingent commissions and other Similar ChArges...........ccovvieverieeveiveiieeece e essssesseseesssseses | seesssssssesisssssesienns 113,691,852 | oo 77,053,224
5. Other expenses (excluding taxes, lICENSES AN fEES).........cc.viiieiiiiicieieee sttt ss s ssenes | sbesssesssssessessesaens 179,519,798 | oo 177,311,111
6. Taxes, licenses and fees (excluding federal and forgign iNCOME tAXES).........c.cveuieererverrireieieieee e sesaes e sens | crevresiesessesessssnens 19,153,450 | oo 21,092,959
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES)).......cerurrererrerreiierineiserieiies | coeeieeiiesiesesisesiesand 6,865,517 | woovveverereeeierinn, 5,335,703
7.2 Net defErred taX IADIIILY...........c.ceviviereieieese ettt b sttt ss st aes et b s s bas s s s ssessnsnes | sbsstessesessssssssesns st es et bensesanes L0 U 0
8.  Borrowed money§$.......... 0 and interest thereon §.......... 0ttt sttt sttt et a st sttt st ssentans | eestesstesseeste sttt s s ssentan 0 [ 0
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....633,504,275 and including
warranty reserves of $.....5,750,356 and accrued accident and health experience rating refunds
including $.......... 0 for medical loss ratio rebate per the Public Health SErviCe ACt)........cocueireerrurieinirereieeneneeeseeneiseeenins | ceeessseneineeenenes 1,548,025,601 | ..ooovvevcvriennes 1,343,186,228
10, AQVANCE PIBMIUM....oucvveeveirieieetsesieessssetes et tes s b s s s s st s s st es s st s e s s b s s b sse st e st s et bes e bee b s s ss s st st et et st es e santensesssssnsnes | nesssessesssssssessnsstessesansansassesand L0 U 0
11.  Dividends declared and unpaid:
111 SHOCKNOIARTS. ... ..o bbbttt enb e | Eaenbenb sttt sttt (O [ 0
11,2 POICYNOIAETS. ... oottt £ttt enb e nts | eebeebsbessessaste b et st st s tsnnsesen 0 | 0
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccueveirrriirieieiiseeiessss s sssesseses | eessesessesssssissenens 155,707,644 111,234,346
13.  Funds held by company under reiNSUrANCE trEALIES...........cccvvueviiireeieieieeese s saes s sssaenes || evesssssesesissessesanes 559,466,543 | ..covvvreririrerne. 521,260,285
14, Amounts withheld or retained by company for aCCOUNt Of OETS.........c..cucveiiiiccrc st stesseses | svessesss e 97,830,885 | oovereirieiiina 93,632,629
15.  Remittances and iteMS NOt @lIOCALEM.............c.euiuiveicicieie ettt bbbt ss s ssstens | stesasssbessesessssasseesas 3,273,089 | oo 3,583,255
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....urveveeircie ettt asbnns | eeriesiestae s es s tees 29,697,000 | .overrrererereeiennns 29,697,000
17.  Net adjustments in assets and liabilities due to foreign EXChaNGE ratES.........ccc.cveviveiecicieie e esssens | cvevteseessses s 25,033,917 | coveveeeeeeeeinn 22,510,079
18, Drafts OULSIANAING.......coiveieciciecee sttt bbbt b s bbb st s s bbbt stenbants | ebbestnsassaes st s s b st seenaa 0 [ e 0
19.  Payable to parent, subsidiaries and affliates...........cccciiiieiiiieeiee ettt | sreseesestese s 7,495,860 | coovevverrereereree 3,217,800
20, DEIIVALIVES. ...eueerieeercireiseeseeeesee sttt es et s b s b8 b s8££ 1R RS e£E bR E R AR E bRttt nn st bnns | £iesbesbsb Rttt bbbt (0 OO 0
271, PaYADIE fOF SBCUMEIES........ucveeviieieeiereete ettt ettt b s s s st st s st s bt saesassssessesnbansessesntensanes | svsesessissessessnssssessnsas 5,709,242 | oo 30,486,701
22, Payable for SECUMHIES IENAING.......c.cveieicieiieciis ettt bbbttt s s s ssesassnts | sesbestessesssessessessssassessssntesesa 0 | oo 0
23.  Liability for amounts held under uninsured plans
24.  Capital notes §......... 0 and iNtereSt thEreoN $.........0..veeecvveeceee ettt
25, Aggregate WHte-iNS fOr lIADIIIHES. .........c.ccvvvreriericieiesise ettt s s s st en s nsenns | sbssssssssssssssssnsaas (119,101,179 ] oo (111,774,311)
26. Total liabilities excluding protected cell liabilities (Lines 1 through 25)...........criiuriniireencseeeseeeiseeesieessssseseesessessseses | coesseesssesesssnnes 6,601,734,667 | ...ovovvvrrrrrenn 6,120,178,103
27, ProteCted CEIl lIADIIES. .......cvuevvierereiseieiciitec ittt | femb sttt 0 [, 0
28.  Total liabilities (LINES 26 @NG 27).........covuuieeierrieiieeieciee ittt st sttt st sttt st esssssssssnssnssnssnnss | ssssssssssssssasssns 6,601,734,667 | .ooovoiiiiinn 6,120,178,103
29.  Aggregate write-ins for Special SUMPIUS fUNAS...........cccveiiiicieisee sttt st s bt sessensans | sessessesssssessesssnsaees 98,707,300 | ovovvevrererrirrriennns 102,620,000
30, COMMON CAPIAl STOCK.........oueveiviieiicictecccteee ettt sttt bbb se bbb s st en s bnae s sanns | bensessessseseesiessaenes 15,440,600 | ..ooocvcvereicicins 15,440,600
31, PrEfErred CAPIHAl SLOCK........ccuiveeieiecicieiteeisc ettt bbbt bbb bbb bbb e bbb bbbt s s bannas | sbiesaeste s s sttt en b saen e L0 TR 0
32.  Aggregate write-ins for other than Special SUMPIUS FUNGAS...........ovririeiirrir ettt stssssessessens | sesessessssssnsssssesssssestessssssnssessnd L0 O 0
33, SUIPIUS NOLES......cvuveeiecisciecietie sttt st bbb et s sttt s s st bbbt sb st enbans s | sbiesssssssses s ten s st st b saen e 0 [ e 0
34, Gross paid in and CONTDULBA SUIPIUS...........c.cvieieeiciieeicect ettt sttt st sse s st s s sessssassenaens | seesesssssessssssesensan 814,889,108 | ..covvveerererne. 809,251,710
35, UN@SSIGNEA fUNAS (SUMPIUS).......uuoveiieeieiecieiieeeeie ettt sttt bbbt bbbttt sa s st st ssesssntassaens | sbeessssssssssasssns 1,225,627,073 978,604,624
36. Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 30 §......... 0) vttt ettt tenanes | sbtent ettt 0 | 0
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt ettt s s enteseens | aerinrinres st s s s snrenan 0 [ 0
37.  Surplus as regards policyholders (LINES 29 10 35, I8SS 36)........cvueicuirieieiiireieieissis et sssesses s sssesesssse s | ssssssssesssssssasaens 2,154,664,080 [ .....ccccvviinnnes 1,905,916,933
38, Totals (Page 2, LINE 28, C0l. 3)......urvuuireuiriirieiierieitesiesiestestisss sttt | eenineninene e 8,756,398,748 | ...ccovvvrvrrnnn. 8,026,095,036
2501. Accounts payable and Other HADIIIHES. ............ccevevcueieeieeeieeee ettt sttt ss s ssstessnsansas | sevssssesnssssesessssenes 19,999,756 | ...... ....32,663,641
2502. Retroactive reiNSUIANCE CEABM. .........cvuuririeiieiiesieie ettt sttt bbb s bbb s s 139,100,935)
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page. w0 [ 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 8DOVE). ...t 119,101,179 [ v, (111,774,311)
2901. RetroaCtive reINSUIANCE GAIN........euevrieireieieieiseiseissie ettt se s st b et s s se bbbt b st es s ensansesnsnntensns | sessessesssnssessesnsenns 98,707,300 | ovvvevrererriiriinnnns 102,620,000
2902.
2903.
2998. Summary of remaining write-ins for Ling 29 from OVEIfIOW PAGJE........ccoiveiuiicieieieesee ettt st | svsessessssssssssssesss s ssessss s saesaa 0 [ e 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)
3201.
3202.
3203, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @D0VE)........cuiuiieeiiiiiieieiieiiiesi it ssess st sessnssns s sssensessessnsenesssensenses | srnsossessesssssssessessssassessssnsessesas 0 e 0
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Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct......oecennee (written § 1,654,379,375 | ........... 1,544,945118 | .......... 2,192,975,491
1.2 Assumed......... (written $ .1,771,5451126 | . .1,681,999,556 | ...........2,246,185,871
1.3 Ceded............. (written § 1,123,774,539 | .......... 1,117,356,417 | ........... 1,585,273,761
14 Net.....oocovrennee. (written §.....2,506,989,334)........cvuuriirineineesis sttt snssnnnns | nnssiienes 2,302,149,962 | ........... 2,109,588,257 | ........... 2,853,887,601
DEDUCTIONS:
2. Losses incurred (current accident year $.....1,444,169,766):
2.1 DIFECL. ettt | enbienienneeas 924,973,725 | ...cvvunee. 955,395,452 | ........... 1,185,986,214
2.2 Assumed. ..830,270,115 ....866,775,982 | ...........1,149,628,152
2.3 CABG. ...ttt enssennns |_onrnennns020,07 3,458 | i, 774847701 | oo 939,192,344
2ANBL .ottt sttt sttt enssssssenssenssenssenssenssenssenssenstenstennes | enenneeen 1, 125,570,381 | i 1,047,323,733 | ........... 1,396,422,022
3. Loss adjustment expenses incurred.. 255,834,157 | oevvvenne 336,883,688
4. Other underwriting expenses incurred 741,889,639 ..969,534,542
5. Aggregate write-ins for underwriting deductions.... IO [ OO PO {01 IO (1 0
6. Total underwriting deductions (LINES 2 throUGN 5)......c..cuevueiciiieieceiecesie et ses s ssessenns | cvissesanns 2,217,980,175 | ........... 2,045,047,530 | ........... 2,702,840,252
7. Netincome Of ProteCIEA CEIIS.........cviiiiiieic ettt ss et sse s s benses e bensens | anbessessssessessssensassessnaans (01 PO R 0 ] e 0
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7)......cuuiuiureeiieircereiseineireieiseesnetssesesssssssesessessessssssessssssssnes | sesesensssssenes 84,169,787 | ..o 64,540,728 | .............. 151,047,350
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEM...........cc.cuiiieiicieee ettt ssesesssstenes | cresestesnnns 199,288,670 | .............. 163,368,936 | .............. 233,462,349
10. Net realized capital gains (losses) less capital gains tax of $.....2,848,618...........cccccoorveririeeriieeriesrieniieesiessisenssens | eeesisssisnes (3,621,293) ..o (14,593,665)| ...ocoovenenas (37,851,828)
11. Netinvestment gain (10SS) (LINES 9 + 10)......c.evururrrreiriirieiireiseeseiieeiseese ettt ssesssss s sessessessesssssessnes | sessessesenne 195,667,377 | ccvvvvvenne. 148,775,271 | coveveene 195,610,520
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged off $.....1,400,6T1)..........orvverrerrrieesessesssseesseesssssssesssssesssssssesssssas | cevvssssseennins (1,400,611) [ vovvvererrnen. (1,539,525)| w.cvovvrrvnnes (2,708,688)
13. Finance and service charges not included in premiums . 939,721 |.. 745,222 ..1,005,738
14. Aggregate write-ins for MiSCEIlANEOUS INCOME.........c.cvruivieieieiise ettt es s ssestenens | sesssesssssssans (5,839,519) [ .oovvcvcrinnas 3,036,431 | ..o 5,825,198
15. Total other income (LINES 12 thIOUGN 14)........cuieiiiieieisecee sttt ess st essssssssessens | sessssssssssssans (6,300,409) [ ....covcvcrennas 2242128 |...ccoivnnn 4,122,248
16. Netincome before dividends to policyholders, after capital gains tax and before all other federal and
foreign inCOME taxes (LINES 8 + 11+ 15). ...ttt stes st esssssassans | evesaessneens 273,536,755 | ....ccooucee. 215,558,126 | .............. 350,780,118
17. DiVIdENdS 10 PONICYNOIABTS. .......ceuierceriiiii et | cbenb st enes 1,083,589 [...cccovninnnne. 1,239,449 | ..o 1,494,377
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17) 272,453,166 214,318,677 349,285,741
19. Federal and foreign income taxes incurred........ B 52,720,296 |...cccovvnnnn 43,517,661 ....67,207,527
20. Netincome (Line 18 minus Ling 19) (10 LN 22)........oooriiiririiireie ettt ssesssns | eeiiesisneens 219,732,870 | .............. 170,801,017 | ...ccvce.e. 282,078,214
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, DECEMDET 31 PrIOr YEAT........cccvivieeeiieieiseieieiseiese s ssssessessssssse s ssssesesnses | cvessesnns 1,905,916,933 | .......... 1,668,372,910 | ........... 1,668,372,910
22. Netincome (from Line 20) ..219,732,870 ...170,801,017 .282,078,214
23. Net transfers (to) from Protected Cell aCCOUNLS...........cccouuiveiiiriieicseeee ettt ssssssesssssssessens | evessssssssessssssesssssniensensQ | covesseissssses e sens 0
24. Change in net unrealized capital gains or (losses) less capital gains tax of §.....21,990,131........cccoevrvvrrrivmrrvenrvenion | covveriienns 101,685,107 | .ceovrevreeenee 38,537,877 | oo (29,808,101)
25. Change in net unrealized foreign exchange capital gain (loss) .(1,638,959)| .. (1,114,736)
26. Change in net deferred INCOME tX.........coiuiieiciieicce ettt n s ssssnns | sbssissesaesanes 11,220,370 |..coovernneee 13,744,235 |....cooonee. 10,590,801
27. Change in NONadMItted @SSELS.......c.cvrirrrerrerinrineireeeeneineiseeesieeseiessessssssssseessssssssesessesssessessesssssssssesssssssssesessessssssesns | sevseesessneene( 10,607,903) | wovvrririenees (11,188,876)| .....vvvnvnee. (1,755,339)
28. Change in provision for reinsurance.. (1,120,282)
29. ChanGe iN SUMPIUS NOES.......vurerrereirecrceeeseesseeeeeseeessees st sss st s sttt s s .0
30. Surplus (contributed to) withdrawn from protected cells .0
31. Cumulative effect of changes in accounting PriNCIDIES........c.ovuvereririreireineirereieeireereesesstseesesseesssesesseesesssesseessssenssnes | seennesessnsssessesssssessnneness0 | cvrreernennnennnnenseneenn0 [ e, 0
32. Capital changes:
3201 P MMttt sttt sttt | esssensess ettt enns (U1 [P (U [P 0
32.2 Transferred from surplus (StOCK DIVIAENA)..........c.rueriierrirriiecneire et ssessssssessesss | sssssssssessasssssesssssessanens (01 U [0 OO 0
32.3 TranSfErred 10 SUMPIUS.......cvuiurirrirreririe ittt ss s as st ss s st ess s sessessensessessassnssnssessons | sessssssssassnsssssnssensnssnes (01 U [0 SR 0
33. Surplus adjustments:
331 P MMttt R Rttt

33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital

34. Net remittances from or (10) HOME OffICE........cvuuivirieiieeseee ettt
35, DiVIAENAS t0 SLOCKNOIAETS..........cveevieciecve ettt bbb bbbt enee
36. Change in treasury stock ettt s e ettt ssssentessessssensesssssssssessnssnsenns | sreessnssesenssssensessnsensensQ) | cereeseeseesesres e tes e seees [0 SRR 0
37. Aggregate write-ins for gains and I0SSES IN SUMPIUS........cevcvevrveeieiieesieeieiseiese et ssessssessesssssssessssesssssssssessenes |_eereersnrereerens(2,D23,838) | tvveveviirernien, (623,888)].....cvvennes 1,234,586
38. Change in surplus as regards policyholders (Lines 22 through 37)........... . ...185,770147 | .............. 237,544,023
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........ccccovrrrrnrnrirrrnenssesnissnsssesssssnnnns | veennnnnn2,154,664,080 | ........... 1,854,143,057 | ........... 1,905,916,933
0501.
0502. ..
0503.
0598. Summary of remaining write-ins for Ling 5 from OVEIflOW PAGE.........cvcvveeercieiieieeee et esessssssssssisnees | eveseisssesissessess s 0
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @D0VE)........iuiiiviiiieiiiiiiieiciiciesess e esessesssssssessesssssssessssenssssnss | srsessssssessssssensssessnsans 0
1401. Company owned life insurance .4,081,056 |..
1402. AMOrtization Of INTANGIDIES.........c.cvvevecieiciecece sttt sessssensnns | sbesssessestessnens (949,842)
1403. Interest expense 0N fUNAS NEIG..........cc.cceiiveeiiere sttt s st ssssensnns | sevsssessessanes (9,140,009)
1498. Summary of remaining write-ins for Line 14 from overflow page... o 169,276 | .. .
1499. Totals (Lines 1401 thru 1403 plus 1498) (LIN€ 14 @DOVE).......iiuuiiiiiiiiisiiiisiiisi s | eossessissenis (5,839,519) ..o, 3,036,431 | 5,825,198
3701. Change in foreign EXChaNGE FESEIVE.......c..ccucuueieiecieiesies ettt st en s ssentannas | svsessessessnsns (2,523,838)| ..cooevvrrcrinn (623,888)(.....ccrvrnne. 1,234,586
3702.
3703.
3798. Summary of remaining write-ins for Ling 37 from OVEMIOW PAGE.........cc.vuiucieiieeeeieeseete ettt | steesesisssssse e ssensesas (01 OO (1 RN 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LiNE 37 @DOVE)........cuuuiieiieiieieieieiissieseiessitssnisse e ssnessnessnesnsssnesnens | ssssssssssssnces (2,523,838)[ ...oooovvirinnns (623,888)] ....cccvecrennens 1,234,586
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Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE.............ccueveeviicicece ettt b s saesans | evessenans 2,404,647,155 | ............ 2,256,575,841 | ............ 2,970,199,712
2. NEtINVESIMENE INCOME. .....o.cvuiieiiiictce st bbb bbb es st ssenns | sesbassssssnes 196,693,405 | ........cc...... 155,700,728 | ............... 225,060,564
3. Miscellaneous income ....(8,261,694) | ... ....(75,880) | .... 937,263
4. Total (LINES 1 hIOUGN 3).....vuieieiicitecie ettt bbbt bbbt bansaens | estensanens 2,593,078,867 | ............ 2,412,200,689 | ............ 3,196,197,539
5. Benefit and 10SS related PAYMENLS...........covuevcvireieecese ettt sttt sssessesensenaenes | ssssssseesens 987,587,631 | ..ccvovvernnn 620,813,038 | ............... 935,286,157
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........c.cveuvrverrciereieiierieens | e 0 | oo 0 | oo 0
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............cccceveviveievccreeeceeeceesee e | ceeveniniens 1,012,913,193 | oo 865,951,647 | ............ 1,185,321,947
8. Dividends paid t0 POICYNOIETS............cvueiiiiieieictece ettt st snsnts | stessessnsessesanes 1,083,589 | ..ovvvririnne 1,239,449 | ..o 1,494,377
9.  Federal and foreign income taxes paid (recovered) net of $.......... 0 tax on capital gains (I0SSES)........ccccereverveveervrrns | corrersrerinnas 54,039,100 | .....c......... 64,978,841 | ................. 81,084,008
10. Total (Lines 5 through 9) ..2,055,623,513 .1,552,982,975 2,203,186,489
11.  Net cash from operations (Line 4 MINUS LiNE 10).......ccccuiiriiiieiiiericeeeiee et ssse e ssssesens | onaesssssesens 537,455,353 | ..covern 859,217,715 | ccvvvnne 993,011,050
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS..eeeeeeeeet ettt £t R ARttt en st st | seenietientns 548,032,534 | ....cccovenee. 529,144,675 | ............... 682,310,837
12,2 SEOCKS...ovucitieeiectctc ettt ettt bbbt stentnes | srensnsesienaas 79,498,873 | ...covevrnes 53,250,532 | .oovvvrennn. 121,457,236
12,3 MOMGAGE I0BNS.......oocecererriiieeeeie ettt sttt entns | eesssssnnssnstns 5,580,151 | cvverrrrrrrrinns 3,431,940 | o 71,924,048
12,4 REAIESIALE. ..ottt ettt | stessaesestens s 451,545 | oo 1,000 | oo 1,000
12.5  Other iNVESIEA @SSELS.......cocvieiieiiieiecice ettt bbb a st s bt seebanns | evsssnssssesans 25,171,043 | oo 32,290,150 | .cvvvvrrene. 47,712,160
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVeStMENLS............cceverieierinieieseieeiees | e 513,430 | .coovvrereinns (4,459,850) | .....ocvne. (10,690,256)
12.7  MISCEIANEOUS PIOCEEAS.........cvuivvieiriieisicte ettt bbb s s s st et s s esessssetesnsesessnsnsesensnnes | setsssssesesssssssssnsesessnsnnas [ I 3,933,669 | ...coocvvrnnen 6,144,442
12.8 Total investment proceeds (LINES 12.1 10 12.7).....c.cviiieiirieieiieeie ittt ssssessesssssssesnses | sesssssssesaes 659,247,576 | ......coo.... 617,592,117 | c.ovvvrve. 918,859,467
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 437,975,222 ....908,580,201 1,502,037,322
13,2 SHOCKS.vvuevrireitrtrtse e stes ettt ntentnen | srensinsnnrenaa 73,551,633 | cooovvevene. 175,444,079 | ... 336,248,845
13,3 MOMGAGE I0BNS.......ovueieicieiesecte ettt st bbb es bbbttt stestnss | sbessssassensans 12,949,591 | oo 8,687,796 | ....cocoevnee. 89,254,162
134 REAIESIALE. ...ttt | eesentensnsientens 2,472,684 | ..oovvrerne 2,934,860 | ..coovvrrvrrnrnnes 3,908,098
13.5  Other iNVESIEA @SSELS........coucieiececiecie ettt es sttt sses s sessnsannsnes | stessessaesaens 101,011,101 | ceoereee. 129,536,251 | ...couveee. 185,029,626
13.6  MiSCEllan€ouS APPIICALIONS..........cccuviuiveiircreiieie sttt s st esessnsetes | sensesessnsesssnns 1,604,909
13.7 Total investments acquired (LINES 13.110 13.6).......ceuiiireiieiiiieiie ettt ssesssssssenes | ssesssssssesans 629,565,139
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LINE 14).......c.ceviueieiiriireiieeceie et e
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAl MOTES..... .. eerereeriereecercir ettt sttt ettt | eesestenssessessensenssnesessanes 0 | oo [0 U 0
16.2 Capital and paid in SUrPIUS, 1€SS trEASUNY SEOCK..........ccuevueriiiiieicisiieiecese ettt sse s | seesessessesssssssessessnsessenas L0 [0 0
16.3 BOIMOWEA fUNGS........cvveiicvciicct ettt bbbt bbb ss s saenas | bsbessessssssassessssastessesas (0 RN [0 U 0
16.4 Net deposits on deposit-type contracts and other insurance lIabiliIES...........cocveeirieeenieesse s | e L0 [0 0
16.5 Dividends t0 SOCKNOIAETS...........c.cvurueriieiireireire ettt st st enssnssessessentes | sresssssnsssessns 70,000,000 | .coovvorenenns 30,000,000 | ..ooverrerene 30,000,000
16.6 Other cash provided (applied)... ..(28,188,449)| ... ..(343,621,045) | .... 32,370,687
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... (98,188,449)| .............. (373,621,045) | .......oc....... 2,370,687
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).......ccoevervvvens | ovrrvrrirennes 468,949,341 | ..o (121,994,400) | .............. (202,236,850)
19. Cash, cash equivalents and short-term investments:
19,1 BEYINNING Of YBAI.......coiveieiiiicicie ettt bbb bbbt s st s e sss s saessensnsas | sbessessiesins 318,171,232 | oo 520,408,082 | ............... 520,408,082
19.2 End of period (LiN 18 PIUS LINE 19.1).....cuuiveiriireiieisieissieieis st sssssssssssessssssssssssesssssssssssessasses | ssessessessns 787,120,573 | oovvrerernes 398,413,682 | ..o 318,171,232
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Payable fOr SECUMEIES.........c.cvuieeecie ettt saes sttt ses s st b s ssesses s sesssesssssnssens | suesssssassansans 24,777,460 | ... 33,480,262 | ....ooccvureee 7,576,701
20.0002  Exchange of AEDt SECUMLES. ..........ccvveieveiiiiiiiisie ettt bbb bensenas | ssesssensessesas 13,863,949 | ....cccoece. 24,282,675 | ... 39,129,377
20.0003  Exchange of equity securities... IO 9,029,177 ..16,786,747 17,527,458
20.0004  Stock based COMPENSALION...........ccccveieiiiieeiet ettt bbbt bsanns | stesaesessesaesanes 5,637,398
20.0005  Equity security transferred s @ divIEN............c.coucviveieiiiiiscse ettt | srereresrese s 4,757,900
20.0006 Company owned life insurance ] 4,081,056
20.0007  Exchange of debt t0 EQUILY SECUMEIES. ........cverururrerrireieereieeieeise ettt ettt ssessenes | sressssssesessnes 2,612,823
20.0008  Exchange of other invested assets t0 €qUItY SECUMHES. ..........ovrururerreeriereieiieeereireieesseeeeeee e ssesssssssesness | eressssesesessnnes 1,500,050
20.0009  Securities acquired in paid in kind interest payment..... 1,281,224
20.0010  Miscellaneous expense (purchase accrual).. 11,169,929
20.0011  Amortization of intangibles............ccccoverrrerrrirrieneenns | ....949,842
20.0012  Sinking fund payments offset by @ premium taX Credit...........covverririrrnrireeesese e seeesesseees | rseeeseesesseseeens 124,041
20.0013  RECEIVADIE fOr SECUMLIES. ..........cvevecvicrieeicie ettt ss et nses s snsenas | saesssssssessssnsanes 110,396
20.0014  Interest payment offset by a premium tax credit ....9,292
20.0015  Equity security acquired from a return of capital distribution...........cooiiirsiniiisesins s ssessesrsnes | eersesessesssssnsesesnesseenens 0
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Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The financial statements of Great American 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 purposes of determining its solvency under the Ohio Insurance Law. The National
Assaciation 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 (SAP) and the state of Ohio basis, as shown below:

SSAP FIS FIS
# Page Line# | Current Year to Date 2018
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX [$ 219,732,870 |$ 282,078,214
(2) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 01$ 0
(3) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 01% 0
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 219,732,870 |$ 282,078,214
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 2,154,664,080 |$ 1,905,916,933
(6) State Prescribed Practice that are an increase/(decrease) from NAIC
SAP
$ 01% 0
(7) State Permitted Practice that are an increase/(decrease) from NAIC
SAP
$ 01% 0
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 2,154,664,080 |$ 1,905,916,933
C. Accounting Policy
(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds with a NAIC rating 1 and 2 are stated at amortized cost using the interest method; all others are stated at the lower of amortized cost or fair value.
The Company does not own any SVO Identified Exchange Traded Funds.
(6) Basis for Loan-Backed Securities and Adjustment Methodology
For residential mortgage-backed securities (RMBS), commercial mortgage-backed securities (CMBS) and loan-backed and structured securities
(LBASS), the NAIC has retained a third-party investment management firm to assist in the determination of the appropriate NAIC designations and Book
Adjusted Carrying Values based on not only the probability of loss, but also the severity of loss. Those RMBS, CMBS and LBASS securities that are not
modeled but receive a current year NAIC Credit Rating Provider (CRP) rating are subject to the Modified FE process which determines the appropriate
NAIC designations and Book Adjusted Carrying Values. Mandatory convertible bonds are stated at the lower of book value or fair value, regardless of the
NAIC designation.
D. Going Concern

After review of the Company's financial condition, management does not have any doubts about the Company's ability to continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

D. Loan-Backed Securities

(1)

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

Securities with Recognized Other-Than-Temporary Impairment

The Company had no loan-backed securities with a recognized other-than-temporary impairment due to either the intent to sell or lack of intent to hold to
recovery during the current year.
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Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

()

Recognized OTTI Securities
The following table shows each loan-backed security with a credit-related other-than-temporary impairment (“OTTI") recognized during the current year.

Book/Adjusted

Carrying Value Recognized

Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial

Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
40432B AZ 2 |$ 1,021,035 |$ 1,002,953 |$ 18,081 |$ 1,002,954 |$ 886,626 03/31/2019
00703Q AD 4 |$ 1,317,305 |$ 1,251,869 |$ 23,190 |$ 1,294,115 |$ 1,294,115 03/31/2019
86358R DX 2 |$ 184,537 |$ 175,713 |$ 1,339 |$ 183,198 |$ 183,198 03/31/2019
40432B AZ 2 |$ 863,933 |$ 842,112 |$ 21,821 |$ 842,112 |$ 799,639 09/30/2019
Total $ 64,431

All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ (1,123,645)
2. 12 Months or Longer $ (3,825,419)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 172,523,374
2. 12 Months or Longer $ 210,766,980

Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
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 as of September 30, 2019. The Company has the intent to hold such securities until they
recover in value or mature.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
The Company did not engage in dollar repurchase agreements or securities lending transactions.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
The Company did not engage in repurchase transactions accounted for as secured borrowing.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions
The Company did not engage in reverse repurchase transactions accounted for as secured borrowing.
H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions
The Company did not engage in repurchase transactions accounted for as a sale.
Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions
The Company did not engage in reverse repurchase transactions accounted for as a sale.
M. Working Capital Finance Investments
The Company does not have any investment in working capital finance securities.
N. Offsetting and Netting of Assets and Liabilities
Not applicable
P. 5GI Securities
Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Current Year to
Investment Date Prior Year  |Current Year to Date Prior Year Current Year to Date Prior Year
(1) Bonds-AC 5 3 18 1,952,168 |$ 288,775 |$ 3517,721 |$ 289,245
(2) Bonds-FV 1 0 8,296 0 8,296 0
(3) LB&SS-AC 13 11 1,116,666 154,456 8,926,273 5,410,421
(4) LB&SS-FV 3 4 1,020,676 1,737,033 1,020,676 1,737,033
(5) Preferred Stock - AC 18 12 17,950,999 5,867,893 18,857,019 6,586,854
(6) Preferred Stock — FV 5 0 1,621,041 0 1,621,041 0
(7) Total (1+2+3+4+5+6) 45 30 |$ 23,669,846 |$ 8,048,157 |$ 33,951,026 |$ 14,023,554
AC - Amortized Cost FV - Fair Value
R. Prepayment Penalty and Acceleration Fees
General Account Protected Cell
(1) Number of CUSIPs 5 0
(2) Aggregate Amount of Investment Income $ 179,322 |$ 0
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Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

Note 7 - Investment Income

No significant changes

Note 8 - Derivative Instruments
In 2019, the Company entered into foreign currency forward contracts to hedge the foreign currency exchange risk associated with Canadian branch
operations. These foreign currency forward contracts qualify for hedge accounting. The fair value of open foreign currency forward contracts is reported as
either a derivative asset or a derivative liability as appropriate for each contract. Any change in fair value of these open contracts is reported in change in net

unrealized capital gains/(losses) until settled. Any realized gain or loss at settlement is reported in net realized capital gains/(losses).

The notional amount of the open contract is $70,000,000 with a book adjusted carrying value and fair value of $245,944. The open contract expires on
December 31, 2019.

The net unrealized capital gains/(losses) recognized during the reporting period resulting from derivatives was $(499,271). The net realized capital
gains/(losses) recognized during the reporting period resulting from settiement of derivatives was $(1,604,909).

Note 9 - Income Taxes
No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
A. No significant changes
BandC. On March 31,2019 the Company paid a $4,757,900 ordinary dividend to American Financial Group, Inc. in the form of Insurance (GB) Limited common stock.
On June 13, 2019, the Company paid a $70,000,000 ordinary dividend to American Financial Group, Inc. in the form of cash.
D-0. Nosignificant changes
Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
The Company does not have any agreements with the Federal Home Loan Bank.
Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A Defined Benefit Plan
The Company does not have any defined benefit plans.
Note 13 - Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
(4) Dates and Amounts of Dividends Paid
On March 31, 2019 the Company paid a $4,757,900 ordinary dividend to American Financial Group, Inc. in the form of Insurance (GB) Limited common stock.
On June 13, 2019 the Company paid a $70,000,000 ordinary dividend to American Financial Group, Inc. in the form of cash.
Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 - Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
Not applicable
C. Wash Sales
The Company was not involved in any wash sales during the current year.
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes
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NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements

A. Fair Value Measurements

(1)

Fair Value Measurements at Reporting Date
The Company categorizes its financial instruments, based on the degree of subjectivity inherent in the method by which they are valued, into a fair value
hierarchy of three levels, as follows:

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 and
highly liquid government bonds 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. The Company's Level 2 financial
instruments include corporate and municipal fixed maturity securities, asset-backed securities, mortgage-backed securities and non-affiliated common
stocks priced using observable inputs. 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 at the valuation date. 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, AMMC, 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, these
investment managers consider 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.

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.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total

Assets at Fair Value

Residential MBS $ 0 |§ 7533628 |§ 1,186,448 |$ 0|$ 8,720,076

Collateralized loan obligations $ 0% 676,388 |$ 0|$ 01$ 676,388

Asset backed securities $ 0 [$ 4,064,049 |$ 2,580,986 |$ 01($ 6,645,035

All other bonds $ 1,504,100 |$ 18,079,225 |$ 34,801,869 |$ 0 |$ 54385194

Preferred stocks $ 79559220 |$§ 8,024,999 |$§ 3,766,452 |$ 0[$ 91,350,671

Common stocks § 457,844,817 |$ 11,129 |§ 85295942 |§ 0 [$ 543,151,888

Derivatives $ 0 ($ 245944 |$ 0 |$ 01($ 245,944

Total $ 538,908,137 |$ 38,635,362 |$ 127,631,697 |$ 0 [$ 705175196
Liabilities at Fair Value

$ 0 [$ 0 0 |$ $ 0

Total $ 0% 0 |$ 0% 0% 0

All transfers between fair value levels occur at the end of the quarter. Transfers between Level 2 and Level 1 were a result of increases or decreases in
trade frequency. During 2019 there were 2 preferred stocks with a fair value of $2,764,000 transferred from level 2 to level 1.

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

Total Gains and | Total Gains and
(Losses) (Losses) Ending Balance
Beginning | Transfers Into | Transfers Out | Included in Net| Included in Settle- as of Current
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Residential MBS $ 879209 |§ 344280 |$ 0 |$ 47572 |$ 10,531 |$ 0 |$ 0 |$ 0% 0 |$ 1186448
Collateralized loan
obligations $ 695337 |$ 0 [$ (665716) [$ (31,344) |$ 1,723 |$ 0 |$ 0 |$ 0% 0 |$ 0
Asset backed securiies  [$ 2,649,542 |$ 254387 [$  (245904) |$ (2671) |$  (55,036) |$ 0 |$ 0 |$ (19,332) |$ 0 |$ 2580986
All other bonds $ 17,662,568 |$19,075551 |§ (2,137,243) |§ 16,252 |$ 68493 [$ 154015 |$ 0 |$ (37,767) |$ 0 |$ 34,801,869
Preferred stocks $ 12,220,555 |$ 3,138,363 |$ (8,636,175) |$ 0 |$ (2,956,291) |$ 0 |[$ 0 |$ 0 [$ 0 [$ 3,766,452
Common stocks $ 96,164,605 |$ 0 [$ (1,500,050) |$ (154,364) |$ (9,279,533) |$ 65284 |$ 0 |$ 0% 0 |$ 85295942
Total $130,271,816 |$22,812581 |$(13,185,088) |§ (219,699) |$(12,210,113) [§ 219299 |$ 0 |$ (57,099) |$ 0 |$127,631,697
b. Liabilities
$ 0 |[$ 0 |[$ 0 [$ 0 |$ 0 [$ 0 |$ 0 |$ 0% 0 |$ 0
Total $ 0 [$ 0 |[$ 0 |$ 0 |$ 0 |8 0 |$ 0 |$ 0% 0 |$ 0

Policies when Transfers Between Levels are Recognized
The Company recognizes and records the transfer of securities into and out of Level 3 due to changes in availability of market observable inputs. Al

transfers are reflected in the table above at fair value as of the end of the reporting period.

Description of Valuation Techniques and Inputs Used in Fair Value Measurement
See narrative above in Note 20A (1).

Fair Value Disclosures
The Company's derivative assets and liabilities are not material and are included in Note 20A. (1) - (4).
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Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

NOTES TO FINANCIAL STATEMENTS

B. Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements
The Company has no additional fair value disclosures.

C. Fair Value Level
The table below reflects the fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those accounted for
under the equity method (subsidiaries, joint ventures, partnerships and limited liability corporations). The fair values are also categorized into the three-level
fair value hierarchy as described above in Note 20A.

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

US Government and government
agencies $ 16,787,989 |$ 16,677,257 | 16,787,989 |$ 0|3 0% 0 |$ 0
State, municipalities, and political
subdivisions $1,236,668,527 |$ 1,185,144,415 |$ 0 |$1,224,927,597 |$ 11,740,930 |$ 0 |$ 0
Foreign government $ 130,159,807 [$ 161,613,055 |$ 0 |$ 130,159,807 |$ 0|$ 0 1|$ 0
Residential MBS $ 349,367,067 |$ 293,304,094 |$ 0 |$ 316,067,887 |$ 33,299,180 |$ 0 |$ 0
Commercial MBS § 36,823,507 |§ 35,184,206 |$ 0 |$ 30927121 |$ 5,896,386 |$ 0 |$ 0
Collateralized loan obligations  |$ 424,164,225 |$ 424,760,261 |$ 0 |$ 423,472,053 |$ 692,172 |$ 0 1|$ 0
Asset backed securities $ 622,668,876 |$ 610,817,531 |3 9,856,250 |$ 573,622,079 [$ 39,190,547 |$ 0 |$ 0
All other bonds $1,053,399,817 |$1,023,075,827 |§ 1,504,100 |$ 805,761,437 |$ 246,134,280 |$ 0 |[$ 0
Preferred stocks $ 306,758,560 |$ 296,224,031 |$ 225,005,259 |$ 10,964,999 |$ 70,788,302 |$§ 0 |$ 0
Common stocks $ 543,151,888 |§ 543,151,888 |$ 457,844,817 |$ 11,129 |$§ 85,295,942 |$ 0 |$ 0
Derivatives $ 245944 |$ 245,944 |$ 0 |$ 245944 |$ 0% 0 |$ 0
Mortgage loans $ 333,534,000 |$ 332,824,281 |$ 0 |$ 0 |$ 333,534,000 |$ 0 |$ 0
Cash and short term investments |$ 787,120,573 |$ 787,120,573 |$ 787,120,573 |$ 0% 0% 0 |$ 0

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

E. NAV Practical Expedient Investments

Not applicable
Note 21 — Other Items
No significant changes
Note 22 - Events Subsequent
There have been no events subsequent to September 30, 2019, which the Company believes will have a material effect on the financial condition of the Company.
Note 23 - Reinsurance
No significant changes
Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination
F. Risk Sharing Provisions of the Affordable Care Act
Not applicable
Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

The provision for incurred losses and loss adjustment expenses for claims arising in prior years decreased by $28 million and $60 million as of September 30,
2019 and September 30, 2018, respectively (see page Q14).

For 2019, the $28 million decrease in reserves for prior years is primarily attributable to changes in frequency and severity trends for various lines of business,
which resulted in (i) $58 million of favorable development relating to the multiple peril crop insurance business, (i) $20 million of favorable development relating to
workers' compensation business, (iii) $12 million of favorable development relating to the surety bond business, (iv) $7 million of favorable development relating to
specialty human services business (non-profit organizations) and (v) $4 million of favorable development relating to the homebuilder's run-off business, partially
offset by, (vi) $6 million of adverse development relating to the internal reinsurance program, (vii) $6 million of adverse development relating to the accident &
health business, (viii) $32 million of adverse development relating to the excess and surplus lines business, (ix) $15 million of adverse development relating to
run-off liability business, and (x) $18 million of reserve increase relating to the run-off ashestos and environmental reserves.

For 2018, the $60 million decrease in reserves for prior years is primarily attributable to (i) $69 million of favorable development relating to the multiple peril crop
insurance business, (ii) $9 million of favorable development relating to the directors and officers business, (iii) $11 million of favorable development relating to the
surety bond business and (iv) $7 million of favorable development relating to the fidelity & crime business, (v) $5 million of favorable development relating to the
excess liability business, (vi) $4 million of favorable development relating to property & inland marine business, (vii) $4 million of favorable development relating to
the specialty human services business (non-profit organizations), partially offset by (viii) $5 million of adverse development relating to aviation business, (ix) $5
million of adverse development relating to the Singapore branch operations and (x) $5 million of adverse development relating to the trucking business, (xi) $16
million of adverse development relating to excess and surplus business, and (xii) $17 million of reserve increase relating to the run-off asbestos and environmental
reserves.

Note 26 — Intercompany Pooling Arrangements

No significant changes
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Note 27 - Structured Settlements

No significant changes

Note 28 - Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 - Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses

No significant changes

Note 33 - Asbestos/Environmental Reserves

In the third quarter of 2019, the Company recently completed an in-depth internal review of its asbestos and environmental ("A&E") exposures relating to its run-off
operations. As a result of the review, the Company recorded a 2019 third quarter pre-tax charge of $17.7 million, net of reinsurance recoverable. At September 30, 2019,
the Company's A&E reserves were $389.2 million, net of reinsurance recoverable. At that date, the Company's three year survival ratios were 19.9x paid losses for
asbestos reserves, 12.1x paid losses for environmental reserves and 15.6x paid losses for the total A&E reserves.

Note 34 - Subscriber Savings Accounts

No significant changes

Note 35 - Multiple Peril Crop Insurance

No significant changes

Note 36 - Financial Guaranty Insurance

The Company does not write financial guaranty insurance.
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PART 1 - COMMON INTERROGATORIES

1.2
21

22
3.1

32
33

34
35
41

42

6.1
6.2

6.3

6.4

6.5

6.6
7.1

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

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

as required by the Model Act?

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

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

reporting entity?

If yes, date of change:

GENERAL

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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

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

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

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

Not applicable

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

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

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

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

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

result of the merger or consolidation.

Yes [X]

Yes|[ ]

Yes[X]

0001042046

No[ ]

No[X]

No[ ]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

0

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

If yes, attach an explanation.

Not applicable

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

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date

should be the date of the examined balance sheet and not the date the report was completed or released.

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

By what department or departments?

Ohio Department of Insurance

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

with Departments?

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

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

If yes, give full information:

Not applicable

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

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

Not applicable

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

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

1

Yes[ ] No[X]

2/31/2016

NAT ]

1

2/31/2016

02/26/2018

Yes|[ ]
Yes|[ ]

Nof[ |
Nof[ |

Yes|[ ]

Yes|[ ]

Yes [X]

NA[X]
NA[X]

No[X]

No[X]

Nof[ |

1

Affiliate Name

Location (City, State)

2

FRB

0CcC

FDIC

SEC

American Money Management Corporation

Cincinnati, OH

NO

NO

NO

YES

Great American Advisors, Inc.

Cincinnati, OH

NO

NO

NO

YES

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

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

2 e = 9o

T 8 5 T B

e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Not applicable

Has the code of ethics for senior managers been amended?

Compliance with applicable governmental laws, rules and regulations;

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

Not applicable

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

Qo7

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

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

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

Yes [X]

Yes|[ ]

Yes|[ ]

Nof[ |

No[X]

No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

Not applicable

10.2 Ifyes,

FINANCIAL

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

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:
Not applicable
12. Amount of real estate and mortgages held in other invested assets in Schedule BA:

13.  Amou

nt 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

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

If yes, please complete the following:

Yes[X] NoJ ]
$ 0
Yes[ ] No[X]
$ 335,732,526
$ 0
Yes[X] Nol[ ]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds $ 0 $ 0
Preferred Stock 0 0
Common Stock 502,291,656 518,347,211
Short-Term Investments 0 0
Mortgage Loans on Real Estate 40,000,000 39,589,367
All Other 25,827,960 26,858,465
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 568,119,616 $ 584,795,043
Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nol[ ]
15.2 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
The Bank of New York Mellon 1 Wall Street, New York, NY 10286
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
174

17.5

176

18.1
18.2

If yes, give full and complete information relating thereto:

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

Yes[ ] No[X]

1 2

Old Custodian New Custodian

3
Date of
Change

4

Reason

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]
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 Management
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
161853 American Money Management Corporation | 54930048Y5YTQDRCSM84 SEC DS
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[ ] No[X]

If no, list exceptions:

149556778 CAZ Creek Tax Lien Fund 6.50 05/08/2021,050777Z277 Avetta, LLC/Second Amend Tranche B Term. 2312 8L409 Curiousity

Stream Inc Series A, 609300274 Monelion Series C
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19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI 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.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[X] Nol[ ]

20. 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? Yes[ ] No[X]
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3.1
3.2

41

42

6.1
6.2
6.3
6.4

741

GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Not applicable
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Not applicable
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Not applicable
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 1
Maximu
m Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0 0

Total XXX XXX 0 0 0
Operating Percentages:

5.1 A&H loss percent 38.300%

5.2 A&H cost containment percent 11.200%

5.3  A&H expense percent excluding cost containment expenses 33.100%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]
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Statement for September 30, 2019 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

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

U.S. Insurers

Unauthorized....
. |Unauthorized....| ....

83-2911972.......... BSA SEries Of FOMIESS INS........cuiveieeicteieie sttt sttt s
83-4312138.......... Constitution Insurance Company LLC.

84-3206332.......... Saint Patrick Captive INSUraNCe COMPANY....... v iirirereiresrissisersssessesessassssssssssesessssesesessenssnsssssessessas Unauthorized....

All Other Insurers
AA-1780091......... Arch Reinsurance Europe Underwriting D.A.C........cvuevcueieeieiesieeeiseesesse e sssnees IRL............ Unauthorized.... | ooceeee e [
AA-3191352......... ASCOt REINSUFANCE €O LTD.......uuieiiiecieisieseine ettt bbb bbbt Unauthorized.... | ..occoe0uieciiiiins e
AA-3191289......... Fidelis Insurance Bermuda Limited Unauthorized.... | ..occcoe.0ucviicins e
AA-1120175......... Fidelis Underwriting Limited Unauthorized.... | c.cccoe.0uveeieces | e,
AA-5340310......... General Insurance Corp Of INIA............cceveveiieieiesceee et Unauthorized.... | c.cccoe.0uveeeeees | e

AA-8310006......... KEIVIN RE LIMILEA. ... ceo ettt Unauthorized....| ..........
AA-3190917......... Liberty Spec Markets BEMMUAA.............ccocviieiicieiicesce et Unauthorized....| ..........
AA-1120182......... Lloyd's Syndicate NUMDET 2689...........ccoueiuriiririreiciiee ettt seesseens GBR.......... Authorized........ | ..........
AA-1120184......... Lloyd's Syndicate NUMDEr 3268.............c.ccevviireiiieieicees et sabe e GBR.......... Authorized........ | ..c.......
AA-1120067......... Lloyd's Syndicate NUMDEr 4242..............o.ovririrreneree ettt ssesssseens GBR.......... Authorized........ | oo
00-0000000.......... PT ASUTANST Q@ INEF.......veieiiccceeee ettt nen Unauthorized.... | ..........
AA-5760055......... SiNGAPOre REINSUIANCE COMP.......vvrerrerircieeeesresesseseseeseesessssessesessssssse e ssessssssessessessssssssessessnssnes Unauthorized.... | ..........
AA-5760064......... StArr INN1INS SGP PTE LTD.....cuiuiiiieieeieiineiiseissieeissiseise st sesnes Unauthorized....| ..........
AA-1120093......... StArstone INSUFANCE SE ..ottt ettt sesnees Unauthorized.... | ..........
AA-5480080......... Tune Insurance Malaysia Berhad Unauthorized.... | ..........

O O O O O O O O O O O O o o o
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Statement for September 30, 2019 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama.......cccooooonecneinenecn AL | el | e 13,548,946 13,133,529 | .o 8,089,780 | .ocvvrrrrrrenne 5,663,114 | ..cooovvennee. 19,831,927 | oo 18,025,635
2. Alaska.....ooeneneneneene A AK L | 3,789,276 ..2,473,798 (7,122,364)| ... ..6,576,481 | ..o 5,530,236 ..1,347,922
3. ANZONA...reerisinnene e AZ [ L | 18,185,898 15,991,046 28,815,141 | ..o 150,267,124 | ......ceeonee. 11,553,213 48,098,124
4. Arkansas........ocoennonneeeenn AR L | i 23,994,926 | ....ccccvvvenee 18,647,156 34,276,803 | ...ccoovvrrenen. 2,528,902 | ..covvrrrennn 30,355,635 | ..ocvverrenee 12,516,651
5. California.. .155,159,718 | ... ...134,362,962 ...69,970,012 | ... ...107,935,637 208,462,528 | ... ...240,493,976
6. Colorado.......cccconevrerrrrnineeneeCO [l | v 28,724,592 | ......cceeeue. 28,700,161 | ..oovveerrenene 7,355,316 | ..ocovvrnnnee 12,046,321 | ..ccvvveenne. 27,379,127 | oo 29,453,944
7. Connecticut........ccoevveverrrenreec CT oL | v 11,389,865 | ...oovverrrinn 8,649,695 | ....cccovvvrenee 1,792,017 | oo 2,195,539 | ..o 12,314.911 | e 9,597,062
8. Delaware........ccooeonererrmiineene DE | o Lis | e 4,564,812 | oo 4443384 | .......coee.ne 28,317,927 | coovveenee 15,148,087 | ..cocvvvrennee. 79,125,641 | ..ovvvvrenee 61,298,470
9.  District of Columbia..............DC | ool | o 6,467,570 | ..covvrernnn 6,230,632 | ..ocvvrciinne 1,049,871 | oo 788,914 | oo 7,758,164 | ...cocvvevene 6,797,169
10, Florida. ... FL [....... (TR PR 75,705,556 | ...coverren 57,050,315 | .oovveiene 30,690,525 | ....coevuenes 47,377,696 | ..ocovvvrenne 76,233,376 | ..oovverrenee 77,588,409
11, GEOMGia. .o GA |... Lo | e 45,622,250 | ....ocvvennes 41,567,251 | ..ooocrnnes 60,418,639 | ...ccverrnenn 40,826,246 | .....ccoovvnnv. 44,505,744 | ......cccc.... 54,409,513
12, Hawaii......ooovrverrerernee Hif....... Lo | e 5,531,644 | ..ooveinn 4754723 | oo 1,225,028 | .ovverene 3,831,628 | .o 5,809,159 | ..ooorerrinenes 6,237,147
13, 1daho.....occcrerce ID|..... Lo | e 5,150,306 | ....covrvrrrenn 3,933,891 | .o 1,206,031 | oo 1,053,909 | ..oovvcrrrinne 6,663,929 | ..o 7,006,502
14, MNOIS.....cvueeeeeeeeeereereireeieeeeene [ Lo | v 183,772,000 | .............. 171,709,250 | .............. 106,495,434 | .....ccoeee. 32,027,432 | oo 84,064,079 | .............. 112,294,341
15, Indiana.......cccovvrerviveiniireirenins IN|....... Lo | v 62,873,976 | ...ccovvnnnn 60,556,796 | .....cevrvenne 33,275,639 | ..ovvvvrenee 10,662,662 | ......cceene. 31,928,823 | ....ccevenee 31,419,391
16, 1OWa. .o A ... L | e 97,563,961 | ...cvvvvren 89,878,665 | ....oovvvnenn 51,752,406 | ...cocovvnnvne. 17,263,282 | ..ocevennne. 21,268,921 | ..ovvrrrnn 43,077,191
17, Kansas.......ccovneneneeneinerines KS|....... Lo | v 87,943,569 | .......ccocooue 78,902,719 | oo 45,315,347 | e 33,906,881 | ...ovvevrrenee 10,168,847 | ..cvvvvrnnes 45,937,411
18, Kentucky.....cooooverereirinieneanee KY|....... Lo | v 24,770,276 | ..oovveeene 15,015,752 | oo 5,305,942 | ..ccoovrrennee. 12,011,356 | ..ooevvernee. 16,221,204 | ....ooonve. 14,018,117
19, LouiSiana.........coceveveneerieerenes LA|..... Lo | v 13,398,978 | ..ccvvvvenne 11,499,241 | oo 2,241,466 | ...coovoerne 6,404,807 | ...ccocvvenne. 10,919,229 | ..covvvvvinee 7,376,275
20.  Main€....overerererieiireneereias ME | ....... Lo | e 3815735 | oo 3,550,871 | .o 1,037,617 | oo 1,893,916 | .covvreenen. 3,085,672 | .ovevverenee 2,179,097
21.  Maryland.. 17,183,117 15,183,697 | ..... 1,281,024 ..2,215,714 ..33,571,507 | ... .23,103,388
22. Massachusetts 33,364,476 26,101,652 | ..ovvvvrrenn 13,871,611 6,803,114 27,925,212 | oo 31,554,404
23, Michigan........cocooenenenenevece MU | il | s 45,235,230 41,488,901 55,456,267 | .....cccovuene. 16,662,034 | ......ccceon.. 43,088,969 47,595,325
24.  Minnesota.... ..50,515,738 | ... 49,882,619 ...48,415,587 ...8,703,793 ...31,626,326 47,278,116
25, MiSSISSIPPI.....oevererereneerererenee MS | il | e 7,312,549 | oo 6,608,641 | ..ccvvvverenee 5,403,623 1,695,990 | ..ovovrrrenne 9,763,247 12,419,495
26, MiSSOUN......overrvrrrrnrenrreeee MO | ool | s 83,771,252 | oo 80,177,391 | cvvrrerene 71,911,594 | ..o 16,185,492 | ..covvvenee. 32,915,831 | covvvernenne 61,162,090
27.  Montana........ccoeeereeneereerneeneen. MT |....... Lo | e 3,726,743 | oo 3,536,390 | .oovirrrrnenae 1,542,449 | .....cccooveenee. 1,149,441 | oo 2,688,225 | ...cocvvreiene 3,418,512
28.  Nebraska.........cocoerrerereerennen. NE|....... Lo | s 56,249,777 | c.oovvvrerens 55,191,965 | ...cocovvrneen 22,937,437 | v 16,257,163 | .ovvvvrrnnes 11,502,210 | covvvvrernnes 27,850,083
29.  Nevada......commneeneeneneen. NV ... Lo | e 9,573,075 | oo 7,937,721 | e 3,799,939 | .o 2,876,107 | .covvererenne 16,963,387 | .ocvveernne 19,496,061
30.  New Hampshire.........cccoocuvnene NH|....... Lo | e 2,061,429 | ..o 1,797,556 | .oovvvrcreirnnee 216,149 | .o 300,185 | ..o 6,258,078 | ..ocovverrenne 5,680,318
31, New Jersey....ooonvrernennns NJ o Lo | s 40,057,644 | ............... 33,892,591 | oo 9,045,216 | ..ooovveerrenes 6,757,452 | ..ccvvvrenne. 81,453,786 | ...ccovvnnenee 69,812,662
32, New Mexico.......cocrvvrerrenne NM | ...... Lo | e 4,855,330 | ..oovvcrrinnns 4,103,807 | oo 2,303,846 | ...covrrvrrrenee 5,563,058 | .....cccovvnne. 17,012,018 | oo 5,701,487
33, New YOrK....oooneneinencireieinns NY|...... Lo | v 104,284,443 | ................ 90,742,675 | ..eovvvveenee 17,174,371 | e 17,567,591 | oo 106,287,315 | ....c.cceeee. 128,654,554
34. North Carolina.........cocoeeeese NC | el | v 26,784,559 | .......coco..e. 23,361,374 | oo 10,088,163 | ..ccoovvevrenee 5,799,013 | .o 27,514,986 | ....ccoovvenee 35,643,665
35. North Dakota........cocrevveeeeee ND | ol | e 59,457,466 | ................ 61,350,098 | ............... 20,027,173 | cooveenee 14,106,453 | ....ccvvvennee. 10,896,581 | ..ocvovvrenne 23,655,754
36, Ohi0..covererecnirereeerneened OH |l | i 36,109,371 | coovveren 31,657,610 | ..oovvrerrne 26,803,924 | ......ccovveneen. 8,248,916 | ....cccvvvnne. 30,115,939 | oo 29,064,670
37. Oklahoma........cocovvnrrrrnee. OK | ool | e 16,236,381 | .ovvvreenee. 16,156,104 | ....covvvvreeee 6,629,488 | ....cccovvnne. 13,357,269 | ..covvvrenee. 10,442,560 | ..ocovvrenee. 14,938,872
38, 0regon......ceveneenernrnenennen OR |l | e 9,590,013 | oo 9,182,118 | oo 6,984,850 | ....ccovrrnenee 3,161,654 | ....ccovvnnee. 17,303,003 | ..ccoovvrnne 23,005,090
39.  Pennsylvania..........ccoooeerecene PA | il | e 37,188,233 | oo 33,176,587 | ..eovveernene 20,218,036 | ..ovvrvrrnenne 12,438,753 | .overrernnes 45,619,418 | .cocvvvene. 76,096,516
40. Rhode Island..........cccovvvevenene Rl il | i 6,607,205 ...5,550,044 2,149,004 | ..o 6,375,109 ...4,706,718
41. 13,642,457 10,431,568 4,252,997 16,578,647 17,321,524
42.  South Dakota.........cocorervereenSD [l | i, 66,881,772 64,717,489 108,806,368 17,260,515 | oo 12,754,722 25,457,305
43, ...14,229,356 | ... 11,269,340 | ..oovvvreienee 2,605,175 | ... ...3,061,003 ..15,770,378 | ... 14,840,556
44, 106,904,405 | .......ccceene 96,673,778 51,831,660 | ....ccoevnnvnee 57,375,671 99,278,884 | .....cccoveene. 94,816,371
45, Utah..ooeeeeeneeiseneennl UT L [ 9,315,275 | ovvvrererenne 7948771 | e 2,432,511 | oo 3,099,612 | .oovvrnne 10,927,311 | oo 10,159,628
46, Vermont........coocveneennecneeeee VT [l | i 955,866 | ..cooverreniriine 675,643 | ..coveirriine 219,284 | .o 59,886 | ..ocverreiiinns 469,755 | ooeeene 396,379
47, Virginia....cooeveeveeeersrneineeenes VA|...... Lo | e 15,028,790 | ..ccovvvrenee. 13,159,291 | oo 3,808,291 | oo 1,794,941 | .o 23,690,559 | ....covvvnenee 23,378,753
48.  Washington..........ccocevrrieninnee WA|...... Lo | v 28,528,268 | ................ 24,889,510 | ..ocovvrrrrnn. 7,675,619 | oo 4,892,688 | .....cccoeenne 34,402,476 | ..o 42,850,122
49, West Virginia........cocoovereveeee WV [l | i 3794473 | oo 2,902,160 | ..ooovrerrenns 4,033,358 | .o 2,096,168 | .....cccovvvrrrneee (225,602) | ...vvorerrennene (389,036)
50.  Wisconsin........coeevveeneeneenmeenen WH il | e 43,909,682 | ....cccervenne. 37,973,992 | ..o 27,572,326 | .oovverrenn. 8,873,675 | .covveeenne 30,107,712 | oo 35,151,376
51, Wyoming......ooeevercreemvenenee WY |l | 002,833,684 | e 2,135,052 | ..ooveriiinnn 472,712 | oo 500,061 | .covvercrrrenne 2,721,400 | .o 2,350,275
52.  American Samoa..........coeeeer e AS | oo Nuc | 0 | e (0 R (0 (0 SR (0 SO 0
53, GUAM...covvrerrcrerrerrerneennGU el 3,388 | 2,089 | o LV TR 0 | 0 | e 0
54.  Puerto RiCO.......coenrevvenreneeed PR |l | 527,451 | e 289,000 | .o 28,643 | oo 29,603 | ..o 834,230 | e 271,478
55.  USVirginIslands.........cccoeoeee VI | il | a0 e [0 TR 0 [ e 0 [ im0 | e 0
56.  Northern Mariana Islands....... [EESRR 0]... | 0 | 0
57. Canada......cccovvvnenrnnenen . CAN | il | 41,244 643 | il 37,007,027 | ..ovoerrinne 9,180,418 | ..ccovvvvinne 10,388,031 39,624,489 | ..o 38,415,533
58. XXX | s 25,299,253 | ...ooiviieienn 28,470,740 | ..o 15,726,231 | oo 16,121,334 | .o 46,621,381 | oo 35,457,618
59. XXX 1,895,236,647 1,706,676,828 1,096,171,058 802,214,312 1,615,960,414 1,866,488,007
DETAILS OF WRITE-INS
58001. SGP SINGAPORE............cccconnenn. 0.0, IS 23,233,065 |..ccoovrrenee 26,373,304 |...cccovnrenee 15,737,861 | .o 15,660,670 |....cccevenee. 42,172,687 |.ooovrrrenns 31,290,826
58002. GBR UNITED KINGDOM............ (.00, G I 1,746,150 |..covovrerrenee. 1,390,173 | oo (0 O, 1,367 | oo 2,989,961 |..coverrrnnn 2,090,984
58003. NLD NETHERLANDS................. XXX [ 290,245 | ..o 670,228 | .o 331 | 459,297 | ..o 1,457,585 | ..o 1,927,820
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | ... XXX... | ccoooviererirernnnn. 29,793 | oo 37,035 | oo (11,961) | oo [0 IR 1148 | e 147,988
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s 25,299,253 | ...coovverenn 28,470,740 | ..coovvrnenne 15,726,231 | oo 16,121,334 | oo 46,621,381 | .oooviennes 35,457,618
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 55 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinSUrEr............c.vvereenniernerierireeens 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state............. 2
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile...... 0




Statement for September 30, 2019 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

American Financial Group, Inc.
American Financial Enterprises, Inc.
American Money Management Corporation
American Real Estate Capital Company, LLC
Mid-Market Capital Partners, LLC
APU Holding Company
American Premier Underwriters, Inc.
Lehigh Valley Railroad Company
Pennsylvania Lehigh Oil & Gas Holdings LLC
Magnolia Alabama Holdings, Inc.
Magnolia Alabama Holdings LLC
Michigan Oil & Gas Holdings, LLC
Ohio Oil & Gas Holdings, LLC
The Owasco River Railway, Inc.
PCC Technical Industries, Inc.
Pennsylvania Oil & Gas Holdings, LLC
Pennsylvania-Reading Seashore Lines (66.67%)
GAI Insurance Company, Ltd. *
Hangar Acquisition Corp.
Premier Lease & Loan Services Insurance Agency, Inc.
Premier Lease & Loan Services of Canada, Inc.
Dixie Terminal Corporation
GAI Holding Bermuda Ltd. (77%) *
GAl Indemnity, Ltd. #
Neon Capital Limited
NCM Holdings (U.K.) Limited
Neon Capital Managers
| Neon Holdings (U.K.) Limited
Lavenham Underwriting Limited #
Neon ltaly S.R.L. (60%)
Neon Management Services Limited
Neon Sapphire Underwriting Limited
Neon Service Company (U.K.) Limited
Studio Marketform SRL
Neon Underwriting Bermuda Limited
Neon Underwriting Limited
Orca Insurance Agency A/S (89.425%)
Sampford Underwriting Limited #
Xenon Agency Limited
Helium Holdings Limited
Neon Employee Ownership LLC (23.35%)
GAI Australia Pty Ltd

* Denotes insurer

@ Company affiliated but not owned

# Participant in Lloyd's Syndicate 2468

Subsidiaries 100% owned by respective parent unless otherwise stated

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

Q11

DI‘_’:::':t'i'fn'y FEIN NAIC Co. Code|
OH 31-1544320
cT 31-6549738
OH 31-0828578
OH 27-1577326
DE 27-2829629
OH 41-2112001
PA 23-6000765
PA 13-6400464
PA 46-1665396
DE 20-1548213
AL 20-1574094
M 46-1852532
OH 46-1480078
NY 13-6021353
DE 76-0080537
PA 46-3246684
NJ 23-6000766

BMU 98-1073776
OH 31-1446308
WA 91-1242743
WA 91-1508644
OH 31-0823725
BMU 98-0606803
GBR 98-0556144
GBR
GBR
GBR
GBR
GBR 98-0412245
ITA
GBR
GGY
GBR
ITA
BMU
GBR
DNK
GBR 980431601
GBR
BMU
DE
AUS




Statement for September 30, 2019 of the GREAT AMER'CAN |NSURANCE COMPANY

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

American Fina|

Part 1 - Organizational Chart

ncial 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, LLC (85%)

Brothers Management, LLC

Charleston Harbor Fishing, LLC

GALIC - Bay Bridge Marina, LLC

GALIC Brothers, Inc.

o

Manhattan National Holding Corporation

Manhattan National Life Insurance Company *
Skipjack Holding Company, LLC

Skipjack Marina Corp.

Great American Holding, Inc.

\

L

ABA Insurance Services, Inc.

Agricultural Services, LLC

Great American Holding (Europe) Limited
Great American Europe Limited

Great American Specialty & Affinity Limited
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 *
National Interstate Insurance Company of Hawaii, Inc. *
TransProtection Service Company
Triumphe Casualty Company *
Vanliner Insurance Company *
Safety Claims & Litigation Services, LLC

FF

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 unless otherwise stated
owned by respective parent and other affiliated companies.

Q11.1

Great American International Insurance (EU) Designated Activity Company *
Great American International Insurance (UK) Limited* (f/k/a Insurance (GB) Limited)

DI‘_’:::':t'i'fn'y FEIN NAIC Co. Code|

OH 31-1544320

DE 06-1356481

KY 31-1422717

DE 34-1017531

NE 47-0717079

> 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 84-2654660

MD 52-2179330

OH 42-1575938

OH 80-0333563

OH 27-3062314
GBR
GBR

IRL
GBR
GBR

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 for September 30, 2019 of the GREAT AMER'CAN |NSURANCE COMPANY

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

Part 1 - Organizational Chart

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.
CropSurance Agency, LLC
Dempsey & Siders Agency, Inc.

Eden Park Insurance Brokers, Inc.
El Aguila, Compaiiia de Seguros, S.A. de C.V. *
Farmers Crop Insurance Alliance, Inc.
FCIA Management Company, Inc.
Foreign Credit Insurance Association @
GAIl Mexico Holdings, LLC
GAl 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

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

Human and Social Services Risk Purchasing Group, LLC

Q11.2

DI‘_’:::':t'i'fn'y FEIN NAIC Co. Code|

OH 31-1544320

OH 31-0501234 16691
OH 31-0973761 37990
> 59-1671722

DE 31-0912199 35351
OH 31-1463075

OH 59-2840291

PA 25-1754638

OH 59-2840204

KS 31-1277904

OH 83-1767590

OH 31-0589001

OH 84-2358400

CA 31-1341668
MEX

KS 39-1404033

NY 13-3628555

NY

DE 81-0814136

OH 31-1753938

FL 31-1765544

OH 61-1329718

> 74-2693636

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

NY 13-5539046 22136
> 31-1073664

OH 31-0856644

OH 31-1288778 38580
DE 31-0918893

OH 31-1209419 31135
OH 31-1237970 33723
OH 83-1694393 16618
FL 59-1263251
CAN 871850814

IL 31-1293064

OH 31-0686194

OH 31-0883227

OH 31-1119320

OH 31-0728327
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Name of Type of
Securities Control
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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 American Financial Group, INC........ccccoeeneviereinienienessessssensessesssessessssensees | OHuevvenie [UDPuciiiiiii | e Ownership......... ... 0.000 [ .o | e N.......
. 131-0996797. | .. . | American Financial Enterprises, Inc... . | American Financial Group, Inc.. .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
31-0828578. American Money Management Corporation American Financial Group, InC..........cccccevvee.. Ownership ...100.000 | American Financial Group, Inc.. |...... N.......
(T O PRR [0S 27-1577326. | ........ (0] I (U1 IR American Real Estate Capital Company, LLC.........cccovrrurrrminrnenrireineneeneenns American Money Management Corporation.... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0urveves e [0 S 27-2829629. | ........ (1] I (01 I Mid-Market Capital Partners, LLC..........ccoccoueireeieseeesieieiesse s American Money Management Corporation.... | Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
L0 OO [0 S 41-2112001. | ........ {1 [ I [0 APU Holding COMPANY........coruririrnririeireisneenseeesssessssssessessessssessesessesssssssssessns American Financial Group, INC..........cccvvereenee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0urveves e [0 S 23-6000765. | ........ (1] I (01 American Premier Underwriters, INC...........coevvieieinenieiesieeseieseseese s APU Holding Company. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
L0 ORI [ S 13-6400464. | ........ (1] I [0 IS Lehigh Valley Railroad COMPany............ccovurrerremunerneenrenesesessnsesseseesesssseseseees American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0urveves e [0 S 46-1665396. | ........ (1] I (01 I Pennsylvania Lehigh Oil & Gas Holdings LLC..........cccccovevvieiernieierieeieieennns Lehigh Valley Railroad Company.................... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
(T U PRS [0S 20-1548213. | ........ (0] I (U1 IR Magnolia Alabama Holdings, INC........cccuviriininirereereeesce s American Premier Underwriters, Inc............... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
L0 TN [0 S 20-15740%. | ........ (1] I (01 I Magnolia Alabama HoldingS LLC..........cccovvieeinineiseiesssseiesssssseessissienenns Magnolia Alabama Holdings, IncC............ccco.... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N...oo..
L0 OO [ S 46-1852532. | ........ (1] I [0 Michigan Oil & Gas Holdings, LLC...........covrrrirrerinrirereeenseseieessseseeseeseines American Premier Underwriters, Inc............... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
0urveves e [0 S 46-1480078. | ........ (1] I (01 I Ohio Oil & Gas Holdings, LLC..........ccoeiueieieieieeesieesseessese e sesnes American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
L0 OO RRRN [0 S 13-6021353. | ........ {1 [ I [0 S The Owasco River RailWay, INC.........c.ovurinrenrreieecneerese e American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...o..
(U 0 76-0080537. | ........ (1] I (01 I PCC Technical INQUSEHES, INC.....vuvvriiireieirieieireees e American Premier Underwriters, Inc............... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
0. 46-3246684. | ........ (0] I (V1 I Pennsylvania Oil & Gas Holdings, LLC..........ccccoeririnrnreneneneeeseeseeseeeeees American Premier Underwriters, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N..ooo.
(U 23-6000766. Pennsylvania-Reading S€ashore LiNes...........cccovevieeininieenissesssneenns American Premier Underwriters, Inc Ownership......... [ ... 66.670 | American Financial Group, Inc.. | ...... N.......
0........ 98-1073776. GAl Insurance Company, Ltd........cccocvrurinrnrrennenesess e eeeeseseeeeees APU Holding Company. Ownership ...100.000 | American Financial Group, Inc.. | ...... N..ooo
(U . [31-1446308. | .. . |Hangar Acquisition COrp........couveereirereineniienernnens . |APU Holding Company.. . | Ownership... ...100.000 | American Financial Group, Inc.. |...... N
0........ 91-1242743. Premier Lease & Loan Services Insurance Agency, Inc APU Holding Company. Ownership ...100.000 | American Financial Group, Inc.. | ...... N......
(VR 91-1508644. Premier Lease & Loan Services of Canada, INC.........c.cocevevveeninineininenns APU Holding Company..........ccccceuererrirereennes Ownership ...100.000 | American Financial Group, Inc.. |...... N.......
(S . 131-0823725. | .. . | Dixie Terminal Corporation.... . . | American Financial Group, Inc.. .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N
(U 98-0606803. GAIl Holding Bermuda Ltd..........ccoeueieiiunieieisieisecsee e American Financial Group, INC..........cccovvvveene. Ownership......... [ ... 69.990 |American Financial Group, Inc.. | ...... N.......
(T O PR [0S 98-0606803. | ........ (0] I (V1 IR GAl Holding Bermuda Ltd...........ccveerreenrerieieineiecneineisees e ssessssssseeeseees GAIl Australia Pty Ltd.........ccccovrrvnrrrrninineens Ownership......... |..... 30.010 | American Financial Group, Inc.. | ...... |\
0uvvvees e [ 98-0556144. | ........ 0| i {0 GAIINAEMNIY, L. ...t GAl Holding Bermuda Ltd...........ccccevvevivenenee Ownership......... ..100.000 | American Financial Group, Inc.. | ...... N......
(T OO RURT [0SR TR IS {01 I (V1 IR Neon Capital LIMIted..........ocrurerieiereireieiecineie et ssseseeseeesees GAl Holding Bermuda Ltd..........ccccocvrercerennee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0urveves e [0 JSUSURURIT ST ISR (1] I (01 I NCM Holdings (U.K.) LIMIted.........ccerrurreieiiirieeisseeseisse s sssssseseens Neon Capital Limited...........ccooovvrirrinrernrnnn. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
(T O RRS [0SR TR IS (0] I (V1 IO Neon Capital MANAGETS..........cewerrrurerireineireie et sesessseesesseesssseseseeessees NCM Holdings (U.K.) Limited..........ccccoeurrenven. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0urvrees e 0o [ | e 0| e (01 Neon Holdings (U.K.) LIMited...........ccccoeveeviieriiieeieieeeeceseete s Neon Capital Limited..........c.cccoooervreiieriierennes Ownership......... ..100.000 | American Financial Group, Inc.. | ...... N......
(T O PRS [0S 98-0412245. | ........ (0] I (01 IR Lavenham Underwriting LImited...........c.ocooeunininineceeseeseene Neon Holdings (U.K.) Limited..........cccocovvurrenne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0uvvees e 0o [ [ e 0] {0 NEON IAIY S.R.L....oeeiiicccee e s ITA.......... NIA............. Neon Holdings (U.K.) Limited.........c.ccccorvune. Ownership......... | ... 60.000 |American Financial Group, Inc.. | ...... N.......
(T ORI [0SR TSRO IS {01 I (V1 IO Neon Management Services LIMited...........ccovrereerruneenrireincneineieeeeieseseeneieees GBR......... NIA.....c.ce. Neon Holdings (U.K.) Limited..........cccoccvvurrenne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0uvvrees e 0o [ e | e 0| e (0 Neon Sapphire Underwriting LIMited............c.cccoveeeiiieenceecee e GGY......... NIA............. Neon Holdings (U.K.) Limited..........cccccvuuneee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
(T O PR [0SR TR IS {0} I (V1 IO Neon Service Company (U.K.) LImited..........ccoovrrnirrinrnninnenesessceceseneies GBR......... NIA............. Neon Holdings (U.K.) Limited..........ccccccovvurrenne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0uvvvees e 0o [ | e 0] e {0 Studio Marketform SRL...........ccociieiicieeieese e ITA........... NIA............. Neon Service Company (U.K.) Limited........... Ownership......... ..100.000 | American Financial Group, Inc.. | ...... N......
0uveees e [0 JSSSUSOUUTURN ISTTORURTRIRINN IR {1 [ I (01 IO Neon Underwriting Bermuda Limited............c.cccoovereurireiciicieiecsisceseeae BMU......... NIA............. Neon Holdings (U.K.) Limited............ccccorvuene Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
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(0SSO ORI UTRSIPRSRIRRRSRR I | STV DTSRRI IS {1 I [0 I Neon Underwriting LIMIted............covrrerrrreerecscssse s Neon Holdings (U.K.) Limited..........cccoccvvurrenne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
Oueveves [rrevrereveeneseesessessssenssssnienies | Quevveieiienes [ evvevseneieens | evvenne (1] I (01 IS Orca InSUrance AGENCY AlS.......cocieieieieessisseessie st ssess Neon Holdings (U.K.) Limited...........cccccurvrrnnee Ownership......... [ ... 89.425 | American Financial Group, Inc.. | ...... N.......
(U 98-0431601. | ........ (1] I [0 I Sampford Underwriting LIMIted...........ocveverenrerreeininrineeissesissessiessssesseeeenes Neon Holdings (U.K.) Limited..........cc.ccccvvurnnne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
0urveves [errrrerreseenresessensessssensesnennes | Quevveeiieies [ evevsenieieens | oveeene (1] I (01 I Xenon AGENCY LIMILEA........cvievreiirieieiseee et sees Neon Holdings (U.K.) Limited...........ccccourerrnnes Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
(0SS ORISR RRRRTURR I | NSUSTRVIR DTSRRI IS {1 I [0 I Helium Holdings LIMIted.........covverierreresceeeeesee e American Financial Group, INC..........cocvreeenee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
(VR Neon Employee Ownership LLC Helium Holdings Limited...........cccoovvevrreirinnn. Ownership......... |..... 23.350 | .o | e N.......
(U . . . | GAl Australia Pty Ltd........c.ccoervrrrienrennen. . . |Neon Employee Ownership LLC... .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N......
0 06-1356481. Great American Financial ReSOUrCES, INC.........cocveveieveeeieiiesieessesessienenne American Financial Group, InC..........c.cccevvee.. Ownership ...100.000 | American Financial Group, Inc.. |...... N.......
0........ 31-1422717. | ........ (0] I (V1 IS AAG INSUraNCe AGENCY, INC......vvureririirieieirresneeneeeee st sessssess s Great American Financial Resources, Inc....... Ownership ...100.000 | American Financial Group, Inc.. | ...... |\
[V . [34-1017531. | .. . | Ceres Group, INC.......ocvrrrvnene . | Great American Financial Resources, Inc....... Ownership... ...100.000 | American Financial Group, Inc.. |...... N
(U 47-0717079. Continental General Corporation Ceres Group, INC.....c.oveververrerrenenerrreieeenens Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0urveves e [0 S 34-1947042. | ........ (1] I (01 QQAGENCY Of TEXAS, INC..ovovvieiiieeeeeee st Ceres Group, INC......covvereririeereeeseenie Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
0nrvree e [ S 31-1395344. | ........ 0] {0 Great American AdVISOrS, INC........c..c.cueveevcurieieeese e Great American Financial Resources, Inc....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
0084.. | American Financial Group, Inc.. |63312..... 13-1935920. | ........ (1] I (01 I Great American Life Insurance COMPaNY.........c.cceueveurieieeresnenseessesssesseeseenns Great American Financial Resources, Inc....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
0084.. | American Financial Group, Inc.. |93661..... 31-1021738. | ........ (0] I (V1 IR Annuity Investors Life Insurance COmMpPany.............cocveurereneeneereesesnrensesneeneenees Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
27-4078277. | ........ (1] I [0 Bay Bridge Marina Hemingway's Restaurant, LLC............cccoovevieienisieriinnnns Great American Life Insurance Company....... Ownership......... [..... 85.000 |American Financial Group, Inc.. | ...... N.......
27-0513333. | ........ (0] I (V1 I Bay Bridge Marina Management, LLC.........ccovverrunriinrenennieesceneeseese oo Great American Life Insurance Company....... Ownership......... | ..... 85.000 | American Financial Group, Inc.. | ...... N
20-1246122. | ........ 0| e {0} Brothers Management, LLC............cccoovieieieniieeceee et Great American Life Insurance Company....... Ownership......... ..100.000 | American Financial Group, Inc.. | ...... N......
81-3737639. | ........ {1 I [0 I Charleston Harbor Fishing, LLC..........cccorrenrnrinirnenreneinnseneeseseeeseeseessessseenenns Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
20-4604276. | ........ (1] I (01 I GALIC - Bay Bridge Marina, LLC..........ccccoivininerinieessesessese s iessesenees Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
311391777 | ... (0] I (V1 IO GALIC Brothers, INC........cueeuereerrirrieieeineeneeseieessesseeseessesessesssssssssssssssesssssesenn Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
26-3260520. | ........ (1] I (01 I Manhattan National Holding Corporation............cccceeenneninenenieneinnnns Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Yo
45-0252531. | ........ (0] I (01 IR Manhattan National Life Insurance Company...........c.cocomereermenerneeneesseseeneennens Manhattan National Holding Corporation........ Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
84-2654660. | ........ 0] e {0} Skipjack Holding Company, LLC.........c.cccoviieiiiceeeeneee e Great American Life Insurance Company....... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
52-2179330. | ........ {01 I (V1 IO Skipjack Marina Corp.........ceuureererrureeineineirsise e ssteesessessesssssesssssssssssssesanns Skipjack Holding Company, LLC...........c..cc.... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
42-1575938. Great American HoldiNg, INC.........ccviiviriinieeieeese e American Financial Group, INC..........cccovvvvenne. Ownership ...100.000 | American Financial Group, Inc.. |...... N.......
. |80-0333563. | .. . | ABA Insurance Services, Inc.. . | Great American Holding, Inc.. . | 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..........c.cocorsrinrinenennrsicneinenennnneens | GBRu Great American Holding, INC........cccovvvvereunnenne Ownership ...100.000 | American Financial Group, Inc.. | ...... N
. . | Great American Europe Limited . | Great Amerian Holding (Europe) Limted......... Ownership... ...100.000 | American Financial Group, Inc.. | ...... N.......
AA-1784136 Great American International Insurance (EU) Designated Activity Company..... IRL........... Great American Europe Limited...........cc.coc..... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0uvvrees e [ S AA-1120817 | ........ 0] e {0 Great American International Insurance (UK) Limited............cccocoevivecveiicennnns GBR......... A, Great American Europe Limited...................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
(T OO (OSSR TSRS IS {01 I (V1 IO Great American Specialty & Affinity Limited..........cccooorrerninenennneseees GBR......... NIA.........c.. Great American Europe Limited...........cc.coc..... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. [ 23418..... 73-0556513. | ........ 0] e {0} Mid-Continent Casualty COMPANY..........ccccevievirierereiiieeeeees e OH........... A, Great American Holding, InC...........cccccovvveveie Ownership......... ..100.000 | American Financial Group, Inc.. | ...... N......
0084.. | American Financial Group, Inc.. [ 15380..... 73-1406844. | ........ (0] I (V1 IO Mid-Continent ASSUranCe COMPANY............cewererurrereeneeeeeeseesneeseeseessseseseesennees OH........... . Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 1379%..... 38-3803661. | ........ (1 [ I [0 IO Mid-Continent Excess and Surplus Insurance Company............c.cc.oeverveevrnnnnns DE.......... A, Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
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30-0571535. | ........ {1 I [0 I Mid-Continent Specialty Insurance Services, INC........ccccovrerrreeninrnsireersinnenns OK..ovveee Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ 0.
73-0773259. | ........ (1] I (01 IS Oklahoma Surety COMPANY..........cceiiriieieirieseieese s OH........... Mid-Continent Casualty Company................... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N....... 0.
34-160739%4. | ........ (1] I [0 I National Interstate COMPOration...........coeueveererurinrinresriss s sssesesseeseens OH........... Great American Holding, INC........cccovvevvrrenenns Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
34-1899058. | ........ (1] I (01 I American Highways Insurance AgeNncy, INC.........cccevierenirerenesseeissenenns OH........... National Interstate Corporation.............c......... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N....... 0.
31-1548235. | ........ {1 I [0 I Explorer RV Insurance AGENCY, INC.........c.vveeirrereinenieeinceeseesesseseiseseeneens National Interstate Corporation.............c.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
98-0191335. Hudson INdemnity, Ltd..........cccoeveniiieisiecseese e National Interstate Corporation...................... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N....... 0.
. |66-0660039. | .. . |Hudson Management Group, Ltd........... . | National Interstate Corporation.. . | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
34-1607396. National Interstate Insurance Agency, Inc National Interstate Corporation............c......... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N....... 0.
(T ORI [0S 36-4670968. | ........ (0] I (V1 IS Commercial For Hire Transportation Purchasing Group...........cocveeeereencensenens S OR— National Interstate Insurance Agency, Inc....... Management...... | ....... 0.000 | American Financial Group, Inc.. | ...... |\ 4.
0084.. | American Financial Group, Inc.. | 32620..... 34-1607395. | .. . | National Interstate Insurance Company. . | National Interstate Corporation.............. Ownership... ...100.000 | American Financial Group, Inc.. |...... N 0.
0084.. | American Financial Group, Inc.. [ 11051..... 99-0345306. National Interstate Insurance Company of Hawaii, Inc National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
0urveves e [0 S 43-1254631. | ........ (1] I (01 TransProtection Service Company.... National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. |...... N....... 0.
0084.. | American Financial Group, Inc.. [41106..... 95-3623282. | ........ {1 [ I [0 Triumphe Casualty Company. National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
0084.. | American Financial Group, Inc.. |21172..... 86-01142%. | ........ (1] I (01 I Vanliner InSurance COMPANY..........c.overeuiieieieieieieisssessesssesses s seees National Interstate Insurance Company.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... Yo 0.
(T O PRS [0S 20-5546054. | ........ (0] I (V1 IR Safety Claims & Litigation Services, LLC..........ccoeurerrenrerrernernreneeneeeeeeeneeseeees National Interstate Corporation.............c.......... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0urveves e [0 S 46-4570914. | ........ (1] I [0 Safety, Claims and Litigation Services, LLC.........cccvevrvenesieiesssiessssiennns National Interstate Corporation.............cc........ Ownership......... ...100.000 | American Financial Group, Inc.. |...... N....... 0.
0084.. | American Financial Group, Inc.. [22179..... 95-2801326. | ........ (0] I (V1 I Republic Indemnity Company of AMETICA...........cocrrureernrenrereieesreneeseeseeseeeneens Great American Holding, INC........cccovveevereunrenne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N 0.
0084.. | American Financial Group, Inc.. [43753..... 31-1054123. | ........ 0| e {0} Republic Indemnity Company of California.............ccccceveereieeiiereeiceeeenens Republic Indemnity Company of America....... Ownership......... ..100.000 | American Financial Group, Inc.. | ...... N...... 0.
L0 OO [ S 59-1683711. | ........ {1 I [0 I Summit CONSUIING, LLC........ovurerierrereieieesenciseess st sssssssesnseeees Great American Holding, INC........cccvveevereerenne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
L0 USROS [0 S 59-3385208. | ........ (1] I (01 I Heritage Summit Healthcare, LLC..........cccccovveieieicnieereseese e [ I NIA.......cc.... Summit Consulting, LLC.........cccooevvieirerninnnns Ownership......... ...100.000 | American Financial Group, Inc.. |...... N....... 0.
(T OSSPSR [0S 82-2462705. | ........ (0] I (V1 IO Summit Real Estate Holdings, LLC.........ccoourierirrininreiessenesese e FLoiiiene NIA............. Summit Consulting, LLC........covvrvereerrrrineenes Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
0urveves e [0 S 59-3409855. | ........ (1] I (01 I Summit Holding SOUthEast, INC.........ceuerieiirieeee s | I NIA......cc.... Great American Holding, INC.......ccocevvievennns Ownership......... ...100.000 | American Financial Group, Inc.. |...... N....... 0.
0084.. | American Financial Group, Inc.. [ 10701..... 59-1835212. | ........ (0] I (01 IR Bridgefield Employers Insurance COmMpany...........cocovrueeereeneeneesesneensensessenenns | I A Summit Holding Southeast, Inc............cccceven... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\ 0.
0084.. | American Financial Group, Inc.. | 10335..... 59-3269531. | ........ 0] e {0} Bridgefield Casualty Insurance Company............ccceueeveveereineneersneeesseesenns | IO A, Bridgefield Employers Insurance Company.... | Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
0084.. | American Financial Group, Inc.. [ 16691..... 31-0501234. | ........ {01 I (V1 IO Great American InSurance CoMPANY..........c.oweeereurrernreneeeeseseseseeseseesesseseseeees OH........... RE....cois American Financial Group, INC..........ccvveeunnce Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
0084.. | American Financial Group, Inc.. | 37990..... 31-0973761. American Empire Insurance Company Great American Insurance Company.............. Ownership ...100.000 | American Financial Group, Inc.. |...... N....... 0.
. |59-1671722. | .. . | American Empire Underwriters, Inc....... . | American Empire Insurance Company.. ..| Ownership... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
31-0912199. American Empire Surplus Lines Insurance Company. Great American Insurance Company.............. Ownership ..100.000 | American Financial Group, Inc.. | ...... N...... 0.
31-1463075. | ........ (0} I (01 IO American Signature Underwriters, INC............covureeenrenririnenseneereeseeeeeseseeeenns Great American Insurance Company.............. Ownership ...100.000 | American Financial Group, Inc.. | ...... N 0.
. 159-2840291. | .. . | Brothers Property Corporation....... . | Great American Insurance Company.... .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
25-1754638. Brothers Pennsylvanian Corporation..............ocoeueeeeneeeeseeneensesesseseeseeseesenenes Brothers Property Corporation.............cccoce.... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
0uvvrees e [ S 59-2840294. | ........ 0] e {0 Brothers Property Management Corporation...............c.cceeeeeernicreieinerenecnenns Brothers Property Corporation.........c..c.cocv..... Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N...... 0.
(T OO [ 31-1277904. | ........ {01 I (V1 IO Crop Managers Insurance AgeNnCY, INC.........ocrurreneeneunnensensineeneieeeseseeseeees Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
0uvvvees e [ S 83-1767590. | ........ 0] e {0} CropSurance AGENCY, LLC........ccoueiieieeecice et Great American Insurance Company.............. Ownership......... ..100.000 | American Financial Group, Inc.. | ...... N...... 0.
(T O PRS [0S 31-0589001. | ........ (0] I (01 RO Dempsey & Siders AGENCY, INC........cvvureerrerririeereeneereie e seeeeseeseseeens Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N....... 0.
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Statement for September 30, 2019 of the GREAT AMER'CAN INSURANCE COMPANY
SCHEDULE Y

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

1 2 3 4 5 6 7 10 11 12 13 14 15

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)
(U 84-2358400. | ........ {1 I [0 I Human and Social Services Risk Purchasing Group, LLC..........cccoevvrninrerninns Dempsey & Siders Agency, InC..........cocvvurenne Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
[V 31-1341668. | ........ (1] I (01 IS Eden Park Insurance Brokers, INC..........c.occueivnieiininieiiesssse s Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
(0SS ORI UTRRSPSSRRRRRSRR I | NSUSTRSIR DTSRRI ISP (1] I [0 I El Aguila, Compafiia de Seguros, S.A. de C.V......ccoovvvrerinrnrnnieisnsiseseins Great American Insurance Company.............. Ownership......... ...100.000 |American Financial Group, Inc.. | ...... Yoo
(U 39-1404033. | ........ (1] I (01 I Farmers Crop Insurance AllIaNCe, INC...........coevveveieiiieieiisisiessesessissenenns Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
(U 13-3628555. | ........ {1 I [0 I FCIA Management CoOmpany, INC.........ccvuerrrurinerneenseeenisessneesessesssessesseessens Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
Ourevee [ rrrrerreseenreseenesesssensessssnsennes. | Quevveeiiens | veveeenienieinnnns Foreign Credit Insurance ASSOCIAtION...........ccoveieirrieieieiesie s Great American Insurance Company Management...... | ....... 0.000 | American Financial Group, Inc.. | ...... N.......
(U . 181-0814136. | .. . | GAl Mexico Holdings, LLC. . | Great American Insurance Company.... .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N......
0 31-1753938. GAI Warranty COMPANY.........cceivirreiiirrieieissiesesssese e ssssssessssessesssssssesssssssenns Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc.. | ...... Yo
0........ 31-1765544. GAl Warranty Company of FIOMAa...........cccorienrenrirninineencineessincessseieesseneenns GAl Warranty Company...........ccccoeueeeneereernenns Ownership ...100.000 | American Financial Group, Inc.. | ...... |\
[V . [61-1329718. | .. . | Global Premier Finance Company..... . | Great American Insurance Company.... .. | Ownership... ...100.000 | American Financial Group, Inc.. |...... N
(U 74-2693636. Great American Agency of Texas, Inc Great American Insurance Company Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 26832..... 95-1542353. | ........ (1] I (01 Great American Alliance Insurance COMPaNY..........cc.ceevreererseiererseenienesnnens OH........... DS Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
0084.. | American Financial Group, Inc.. |26344..... 15-6020948. | ........ {1 [ I [0 Great American ASSUrance COMPANY..........crerverrrremesneeseeeessesessseesesseesessenenns OH.......... [DIS T Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 39896..... 61-0983091. | ........ (1] I (01 I Great American Casualty Insurance Company..........cccoeeurrerernerereneenieneenns OH........... DS Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
0084.. | American Financial Group, Inc.. | 10646..... 36-4079497. | ........ (0] I (V1 IR Great American Contemporary Insurance Company............ccoeueeereereueeneeneense OH........... DS Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0084.. | American Financial Group, Inc.. | 37532..... 31-0954439. | ........ (1] I [0 Great American E & S Insurance COMPany..........cceuevemnrreenernseesssnseessessnsenns DE....cco.... DS Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
0084.. | American Financial Group, Inc.. [41858..... 31-1036473. | ........ (0] I (V1 I Great American Fidelity Insurance COmpany...........ccocveereerreneeneenseneenesneenseneens DE........... DS Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N
0uvevees e [ S 31-1652643. | ........ 0| e {0} Great American Insurance AgENCY, INC.........cccoveeeeiieniceeiecee e OH........... DS.....cco.. Great American Insurance Company.............. Ownership......... ..100.000 | American Financial Group, Inc.. | ...... N......
0084.. | American Financial Group, Inc.. |22136..... 13-5539046. | ........ {1 I [0 I Great American Insurance Company of NeW YOrK..........cocrvnreneerreneneensennenens NY.ois [D1S T Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
L0 USROS [0 S 31-1073664. | ........ (1] I (01 I Great American LIOYd'S, INC.........cvrreieiiieieeinieiessssssee s sessssns Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
(T OSSPSR [0S 31-0856644. | ........ (0] I (V1 IO Great American Management Services, Inc Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 38580..... 31-1288778. | ........ (1] I (01 I Great American Protection Insurance Company. Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. |...... N.......
(T U TR [0S 31-0918893. | ........ (0] I (01 IR Great AMErCan RE INC........o.veverririres ettt Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... |\
0084.. | American Financial Group, Inc.. | 31135..... 31-1209419. | ........ 0] e {0} Great American Security Insurance Company..........cccoeveeveeeeeniieeereeeeniens Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
0084.. | American Financial Group, Inc.. |33723..... 31-1237970. | ........ {01 I (V1 IO Great American Spirit Insurance CoOmPaNY...........ccveueerereeneereereeeesnseneeseesenenns Great American Insurance Company.............. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0084.. | American Financial Group, Inc.. | 16618..... 83-1694393. Great American Underwriters Insurance Company...........ccocveeeniereneesnennnns OH........... DS Great American Insurance Company Ownership ...100.000 | American Financial Group, Inc.. |...... N.......
0........ . |59-1263251. | .. . |Key Largo Group, InC........cccovvuenee . | Great American Insurance Company.... .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N.......
0. 871850814.. PLLS Canada Insurance Brokers Inc. Great American Insurance Company Ownership......... |..... 49.000 | American Financial Group, Inc.. | ...... N......
(S 31-1293064. Professional Risk Brokers, INC.............ovrurerineeneenrisiseneseeesseseeseesseeseeneenees Great American Insurance Company.............. Ownership ...100.000 | American Financial Group, Inc.. | ...... N
0. . 131-0686194. | .. . | One East Fourth, Inc.............. .. | American Financial Group, Inc .. | Ownership... ...100.000 | American Financial Group, Inc.. | ...... N.......
(1 31-0883227. Pioneer Carpet Mills, Inc American Financial Group, Inc Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
0uvvrees e [ S 31-1119320. | ........ 0] e {0 TEJ HOIAINGS, INC...evvtetesete ettt American Financial Group, InC..........ccccceeuevne. Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N......
(T OO [ 31-0728327. | ........ {01 I (V1 IO Three East FOUrth, INC.......c.curirirencsee et American Financial Group, INC..........cccvveennnee Ownership......... ...100.000 | American Financial Group, Inc.. | ...... N.......
Asteris Explanation

| 1 ]Another affiliated company owns 1% or less of the shares.
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Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, |Ownership Filing
Group Group Company 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) (YN) |*
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,
0 owns the remaining 23% of GAIl Holding Bermuda Ltd. through their ownership of GAl Australia Pty Ltd.




Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

PART 1 - LOSS EXPERIENCE

Current Year to Date 4
1 2 3 Prior Year to Date
Direct Premiums Direct Losses Direct Direct Loss
Lines of Business Earned Incurred Loss Percentage Percentage
L BBttt | evetesseses st saes 8,829,418
2. AlIBA INES......oocvevevceeee ettt ss s bes s snans | svessesssssessssenes 660,197,197
3. Farmowners multiple peril
4. Homeowners MUILIPIE PEFl........cvvreireeirieeese s isssesenssssssenes | eesesesseseeseesesssseeeennens
5. Commercial multiple peril.....
6. MOrtgage GUATANLY........cvevriireirricircieeeiseiee ettt tnnsens | sevstesseessssesesssssssssenssssssesaes
8. Ocean marine....... ..81,934,404
9. Inland marine........ ..69,056,002
10. Financial guaranty............ccccoeevvievierennn
11.1. Medical professional liability = OCCUITENCE...........cceveveverereiriesieeiesesseresenes | evevessssssess s sesee s
11.2. Medical professional liability - claims-made.

. Earthquake..........cccoevivereviiciccccins
. Group accident and health.......................
. Credit accident and health....
. Other accident and health
. Workers' compensation...........c.ccccceeernes
Other liability-occurrence.............ccccevneee.

Other liability-claims made...
Excess workers' compensation

Products liability-occurrence....................
Products liability-claims made..................

19.2 Private passenger auto liability

L Warranty.......oceeveeeeeieeeseessses
. Reinsurance-nonproportional assumed property.

..70,623,374
..81,174,150
..725,574 | ...
003,320,586 | ..o
..88,951,998

34. Aggregate write-ins for other lines of BUSINESS..........ccccevieieiceieiceeeiens | e 4 447 507 | oo (55,611)
35, TOtAIS.....cuieieic et nns | eberenenserenans 1,654,379,375 | oo 924,973,725
DETAILS OF WRITE-INS
3401. Collateral ProteCtion..........c.cevereeveerrnrerrereinrnsiseiessessssessessssssssssnssesessnssessnns | srnsssnssessessensnnsneessdty 184,008 | oo (526,354) | ...ovveerrrrrririnnnnennn(12.580) | oo
3402. Supplemental unemployment...
3403, e
3498. Sum. of remaining write-ins for Line 34 from overflow page....
3499. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34)......c..cccovereerererrrersrsrnnnns
PART 2 - DIRECT PREMIUMS WRITTEN
2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1 BBttt s ssae s sssssnsensenins | erssssessnssssersessnsessessesenens 13208802 | tevrerieiierereree s 14,692,643

B 1= I TR ISR o £ - X I (R 1< % T I ...809,355,638

3. Farmowners MUItPIE PEril...........ccoccueieeiiceseeesiee s sssssesessssssnsnns | snsesesssesessssssessnsssennnnenenn0,0 70,027 | covvieeisiiicecieeceeine 18,865,742

4. HOmeowners MUILIPIE PEFl.........oririrrreesee e eesssssreesssstesenesees | seesesessesssssssessssssssssesessssessesssQyUD2 | woeeressssesseesssnssessssnssessessssssnens 4,089

5. Commercial MUILPIE PETil.........crvrrrrrirerinrirrirrinenrseieesssseseesesssssssssssesssssssssessssessnnes | ssvssesssssessenssesessessenssesn 20,440,203 | cvvvioeiinrreieiieessereins 66,116,768

6. MOMJAGE GUATANTY.....co.eeuceeirireieicieieiseieeseese ettt ssesssssnsesssnnss | snesssssssessssssesesnssessessessssesessesnnsesd | seseeseenssesessssessesessssessesnssessesesenes 0

8. Ocean marine....... .30,153,114 .86,974,169 83,973,219

9. Inland marine.... .32,207,502 .97,136,500 41,024,122

. Financial guaranty....
Medical professional liability - occurrence
Medical professional liability - claims made..
. Earthquake.........ccccooevrveereciccicn
. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..
L Warranty.......cceeeeeneeese s
. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of business
L TOtAlS s

Other liability-occurrence......
Other liability-claims made.......
Excess workers' compensation

Products liability-occurrence.....................
Products liability-claims made..................

19.2 Private passenger auto liability

B 65,028,261
..... 79,072,209

.................................. 13,905,266
v | e 26,863,491
B . 28,427,336

.................................... 1,154,886

.................. 3,939,659

.................................... 4,565,891

............................. 1,060,847,761

........... 1,895,236,647

............................. 1,706,676,828

3401.
3402.
3403.
3498.
3499.

Collateral protection..........ccccevvvvevrierenne

Supplemental unemployment...

Sum. of remaining write-ins for Line 34 from overflow page....
Totals (Lines 3401 thru 3403 plus 3498) (LINE 34)........cccovevereririrsierirsierersereneerensans
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Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
1 3 4 5 6 7 8 9 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2019 2019 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Year-End Loss and LAE Loss and LAE Total 2019 LAE Reserves on Reserves on Claims Q.S. Date Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE (Cols. 4+7 (Cols.5+8+9 (Savings)/Deficiency
Occurred Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2016 + Prior........ | oo 726,028 | .ooovieeeennn 1,162,179 | e 1,888,207 | .oooovvininiis 262,654 | oo 5,950 | oo 268,604 | ..o 610,363 | ..o 12,711 | s 1,014,867 | ..o 1,637,942 | i 146,989 | ..o (128,651) | -voovvereveerieienns 18,338
2. 2017 e [ e 222,262 | .oooviinienne e 462,277 | s 684,539 | .o 124,688 | ool 6,008 | ..o 130,696 | .oooovvriiniis 195,647 | oo 13,573 | s 334,836 | oovriiienen 544,056 | e, 98,073 [ .o (107,860) [ ..oveveerererernens (9,788)
3. Subtotals
2017 + PrO oo | e 948,290 | ..o 1,624,457 | i, 2,572,747 | oo 387,341 | oo 11,959 | i 399,300 | .o, 806,010 | oo 26,283 | .o 1,349,704 | oo 2,181,997 | i, 245,062 | ..o (236,511) [ covorveneeneineiens 8,551
4, 2018 [ e 473,662 | oo 42,683 | o 1,216,345 | oo 293,598 | .o 45116 | oo 338,714 | e, 240,927 | oo 27,720 | oo 572,014 | oo 840,662 | oo, 60,863 | ..ooicerrieiines [CL:K72 ] I— (36,969)
5. Subtotals
2018 + PriOr....oe. | e 1,421,953 | oo 2,367,139 | i 3,789,002 | .o 680,940 | ..o 57,075 | oo 738,014 | oo 1,046,938 | ..o, 54,004 | ..o 1,921,718 | o0 3,022,659 | oo 305,925 | ..o (334,343) | covrvrreieinns (28,418)
6. 2019 [ XXX D ., SO PO XXX | v 503,098 | ..o 503,098 |...cccoovvunnes XXX orrerrinne | e 316,973 | oo 624,099 | .o 941,072 |, D, SO )., SRR XXX
7. Totals....ooovvvvens | o, 1,421,953 | ..o 2,367,139 | i 3,789,002 | ..oovvvrrrinn. 680,940 | ....oocorvrirrrinnne 560,172 | c.ovvvrvrercrenee 1,280,112 | v 1,046,938 | ....ccoovvrrrinnn 370,977 | oo 2545817 | oo 3,963,731 | oo 305,925 |..ovceviiriinnes (334,343) | oo (28,418)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | ...ccooveeenee 1,905,917
1 s 215%| 2. v, (14.1% ] 3. v (0.8)%

Col. 13, Line 7

Line 8

...... (1.5)%




Statement for September 30, 2019 of the GREAT AMERICAN INSU RANCE 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.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?

3. Wil the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

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

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

> owN

Bar Code:

* 1 6 6 9120194900000 3 =

* 1 6 6 9120193650000 3 =

Q15

Response

NO

YES

NO

YES




Statement for September 30, 2019 of the GREAT AMERICAN INSU RANCE 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

....................... 790,533 | ....................7,356,674

2504. Other assets and receivables
2505. Equities and deposits in pools and associations
2506. Funds held as collateral....
2507. Intangibles
2597. Summary of remaining write-ins for Line 25

Additional Write-ins for Statement of Income:

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
1404, MiSCEIANEOUS INCOME.......uurvuriiiirieiseisessssts ettt sttt n s st st ess st ssessentnes | stesssessessessnnsanes 169,276 [ .oovevevererieine 22,348 | .o 1,800,064
1497. Summary of remaining Wite-inS fOr LINE 14 ... ...ttt sttt s st ssb s s s nasnssssnsens | essesnsensessssanees 169,276 [ ..o 22,348 | ... 1,800,064
Additional Write-ins for Schedule T:
1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
58004. VGB BRITISH VIRGIN ISLANDS | ...XXX...
58005. DEU GERMANY........cccocvmrirrnnee LXXX

58006. HKG HONG KONG, SPECIAL AL ..XXX... | ..

58007. GTM GUATEMALA LXXX
58008. AUS AUSTRALIA.... LXXX
58009. LUX LUXEMBOURG... LXXX
58997. Summary of remaining write-

ins for Line 58 from overflow....... XXX

Q16



Statement for September 30, 2019 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI ... esstsessessssssse st essse s ssessessssssessessens | sesessessassssssesssssssnssssssons 58,221,275 | oo 58,358,036
2. Cost of acquired:
2.1 Actual cost at time Of ACGUISIION. .........c.uevrerereririirresr st ssesssssssssessessnssssessesssnssessnsss | soesssssssssnssessessssssnssessasssnssnssessensnnssQ | sssessssssessessassssssnssassenssssessessanssnssn 0
2.2 Additional investment made after aCQUISIION. ..........ccvevriveiiiieiecse s sssesessssesessstensenes | sressenesssssnsesssssssensessnens e gD T 25088 | coviveirerieieieie s 3,908,098
3. Current year Change in BNCUMDIANCES.........c.evrurririrreresissssssess s sssssesse e ssesssssssssessssssssessessesssssssssesssssssssessessesssssessessansss | sessessassssssnssnssessassnssessssssnssnsessensnld | sessssssssessossnnsssssesssssnssnssessnsanssens 0
4. Total gain (I0SS) ON QISPOSAIS.........cuvverreriiieireiieiiiseie sttt b bbb s ssse st s ssssesse s ssnsensessnsanss | sensessesssssnsessessnssnsessessnsessess 1D0,003 | tovvrvverersssessesesssssssessssssessessnsen 999
5. Deduct amounts received ON dISPOSAIS..........ccuiurirrirreriiriireeirsieeiseissseseessssssesssesssesseessssssesssssssessesssssssessesssssssessessssessessssenns | soessesnssessessssessessesseessennens 8O 1DAD | i 1,000
6. Total foreign exchange change in book/adjusted Carrying VAIUE............c.cceieieviirieicseceee e sssieses | stessssssessesssssssesesssssssesssssssessessnsensQ | sressesssssssesessssesessssessesssssessessssns 0
7. Deduct current year's other-than-temporary impairment rECOGNIZEM............coeuiirieieirieirrrreses e ieseeseesssssseees | eesseesssessesssssssesesssssssessessssessessesesQ | woesesssssssessesnssesessessssessssssssessesns 0
8. Deduct current year's depreciation..............cc.ceveeereviereisieseseeeee s ...4,044 858
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). 58,221,275
10.  Deduct total NONAdMItEEd AMOUNLS............cciuieeiiiiteiiciee ettt bbb ss s stes s ssses s bensessssnssnns | sressssssessessssssssnsesssssnsesessnsensensnensD | sosesisssssessssssessessssessessssnsassessssans 0
11. Statement value at end of current period (Ling 9 MiNUS LINE 10)........cccoeviiriiericiireresrirsisisisseesessesessesenssssesssssssssessssssenss | sressesessnssssessnssnsensnsenseneD BT 8,941 | tovitivieiiierieesersres s 58,221,275
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 YEAI..........c.ocureierrerrinnienereireireseeneenees | creirsenseseeseseeeseeeeseeens 325,454,841 | ..o 308,124,727
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cocviieeicicrei ettt s ssenaesns | stesasssssessesessessesesssssseesan 4,218,565 | ..cooveeeeeeee 88,617,764
2.2 Additional investment made after @CUISIION. ........c.cuieiciiiece st ssesns | stessessstessessbensessesnssntenas 8,731,026 | ..ooovvevereerereeieesis 636,398
3. Capitalized deferred iNErESt ANG ONET.........c.oi ittt sttt sentas | sessessestessaessesses s st s s es st s s st s 0 | oo 0
4. ACCTUAL OF QISCOUNL.......cuoiviiiiiteictcteie ettt bbbt bbb st s st bbb s s sse st nsesnsentens | 2sbessessssossessessesastes et st en e s s s s sans 0 | o 0
5. Unrealized valuation INCIEASE (AECIEASE).........cvuurrrrrerisreressseesessessassssssessasssssssssessessssssessessassssssessassessssssessessassssssessassansans | sessessessossssssessesssssssssessassnssnssessessns 0 [ oo 0
6. Total gain (I0SS) ON GISPOSAS........c..ceireieiiriiiiieieiseieie ettt s bbb st b b s e b s st st s s s e bnbens | Sbnsassessssastes et st es e s e bensense s sansenas 0 | oo 0
7. Deduct amounts reCIVEA ON QISPOSAIS..........cvvireriieeirieiieisisie ettt s et s e st s s b s s s s s et snsesessssnsanns | ssetessssssessssssesassesessssnsesens 5,580,151 | oo 71,924,048
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES..........coveviiiiveiiieieieceeee e | s 0 | o 0
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INtErESt..........ocvevrrirrieiernrnrieens | e 0 | oo 0
10. Deduct current year's other-than-temporary impairment rECOGNIZEM. ..o sesssessessssessenes | eressssssessesssssssssesssssssesssssssensesserensQ | wieriesisssssessssssessessssessesessnsassassesans 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ccocoovevrvvrierecrirerenans 332,824,281 | oo 325,454,841
12, T0tal VAlUGLON GIOWANCE. ..........veeviviicictcie ettt bttt s st b bbb s b s bnsesses | ehsssasssssssasses et st esses et ensesaessnssntenses 0 | et 0
13, SUDLOtal (LINE 11 PIUS LINE 12)...ceuveiierireiseieiseie s | stbbsent st sent sttt 332,824,281 | ..o 325,454,841
14.  Deduct total NONAAMItIEA BMOUNES............c.iiiveieciiciie ettt b st se bbb s s s st s s snts | ebsssasssssnsasses et st ensesseb st ssessnssntenses 0 | ot 0
15. Statement value at end of current period (Line 13 MINUS LINE 14).......cccuiiiiiiiiiiieeiiiesiccteesee st esssse s besssssaessssssens | sresesssissesssssesessnsesasnns 332,824,281 | oo 325,454,841
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI.........ccvcuiieireieiiieiseisssieie ettt ss et s st ssnss | sessstessessssessessesssssnsesas 593,851,720 | ..o 430,737,607
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION.........c.eiurieiciieie s sssssssessessssensesssssssenies | svessessessnessessessssessesnnsenn 0 07 1,203 | oo 46,938,888
2.2 Additional investment made after aCQUISIION. ...........ccvveveveiricicieecee ettt sesssssessssssessesins | srevenssnsessssensessssseseesnnsern00,989,898 | oot 138,090,738
3. Capitalized deferred iNtreSt ANA OB ..ot sse st ssessssantes | stesssssstessessssessessesssssssessessssessessnsesD. | sressesisssssesessstesessssessesssssessessesns 0
4. ACCTUAL OF QISCOUNL........ooveicececietctee ettt bbbttt b s s s s s st s s sassessnsnsessesssssssesanes | essesssssssessessnsessessnsessessessnssssessnssnsa | evesessessesaessssssesssssssessessnsessesssanes 0
5. Unrealized valuation increase (decrease). 140,092,800
6. Total gain (loss) on disposals............ ....62,137
7. Deduct amounts received on disposals............. 51,161,775
8. Deduct amortization of premium and depreciation 2,375,571
9. Total foreign exchange change in book/adjusted Carrying VAIUE............c.cceveieviirieicsiceeeee e sssienes | stesisssssesessssessessesssssssesssssssessessesensQ | sievsesssssssesessssesessssessesssssessessssns 0
10. Deduct current year's other-than-temporary impairment recognized ...8,533,105
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... . ...593,851,720
12. Deduct total NONAdMItIEd AMOUNTS.........c.ciiieiririeieesee ettt sse st snsessessesensessessnsanss | sresssssssessesssssnssnsessssansesessnsessesseansQ | wrarsesssssssesssssnsessesssssssessessnsassassnsans 0
13. Statement value at end of current period (Line 11 mMINUS LINE 12).....c.cuiviiierciiiiesieieiisiisieseississiessssssiessessssessessssssssssesssssnss | sensessssessensessssensesersss:069,303,999 | trivieriirsriererssreserinsnns 593,851,720
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 PHOF YEAI..........c.ciueiciciirieieeiseie s sesssiens | evesessssse s 5,145,750,963 | ...oovveierereierciis 4,191,267,375
2. Cost of bonds and StOCKS ACQUIMET..........c.vvveivececeeieicteee ettt s s s st es s s s sssanans | sessesssssesssssssessesenssseses 515,036,616 | ...ocvevereriiecriiinne 1,929,404,917
3. ACCTUAN OF QISCOUNL........ouviiiicicteietc ittt bbbt bbb s bbb s et n bbb sebsesnbensenans | sbessessssessessssnsassessessntantis 7,829,352 | oo 17,471,372
4. Unrealized valuation iNCrEASE (ABCTEASE).........uvrrrrrerrrsrererreeesessessssssessessssssessesssssssssessessasssessessassssssessassessessanssessessanssnssassons | sssessassssssessessnssessansnes 104,501,461 | oo (82,341,138)
5. Total gain (I0SS) ON QISPOSAIS.........cevueviviiericiiisiie ettt ettt bbb st s st n s bnaebsnss | ssebsssestessessntenses e snsasans 20,983,905 | oo 24,546,003
6. Deduct consideration for bonds and StOCKS dISPOSEA Of..........c.cueveeiriiirieiriee ettt s bt esssssns | seessssssesssssssessessesssenes 657,757,060 | ...coovovreeeeceines 876,650,623
7. Deduct amortization Of PrEMIUM..........ccveieiireieieesie sttt sttt bbbt es s s st ensessbnaas | sbessesssessessssnsassesssssnsense 6,880,675 | ..oovvvereieeeeieine 11,607,484
8. Total foreign exchange change in book/adjusted CAITYING VAIUE...........c.cveeveiiieeieiereee ettt st esse s s senass | evenssssessesissessesessssssessessnes (371,085) | oot (685,552)
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ...t stsssenens | eesessssseeessesseessessessesens 20,973,023 | oo 46,370,910
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........ccoouveveveereereeieies | covesieiesieseiiees s 179,322 | oo 717,002
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10)..........cocevririrririieiereieieseeieseiesiens | coveresiesesissessese s 5,108,299,776 | ...oovveererererercris 5,145,750,963
12. Deduct total NONAAMItIEA BMOUNTS...........coveiiieiie ittt ettt en st b st s s sensans | stsessstessesssssssassesssssnsanse 19,608,737 | oo 13,652,158
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........ciueiiiiiiiiieiiieisietee sttt sssssaessssssessans | ersssssesssssssssssssessseaes 5,088,691,038 | ..cooovirieieeias 5,132,098,804




Statement for September 30, 2019 of the GREAT AMER'CAN 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

20I1SO

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

BONDS

NAIC 1 (2)-evrrrirrermerireriseriesssessessssesssensseessessseessssss s sssssnssessses | sesessesnesssasesn 3,295,580,734 | .covoevereririins 106,913,031 | ..ovvrcecriccins 195,134,506 | ...oovvvrrernerircrinns (4,534,658) | ...cvvorrrririnns 3,388,055,988 | ....ooverererrinens 3,295,580,734 | ..o 3,202,824,601 | ..oooovvrrciirnens 3,336,445,952
2. 602,005,637 21,259,719 24,208,176 ....(6,364,696) 568,131,315 602,005,637 | ...oovvvnrirriricnenne 592,692,484 | .......ccovvrmirrirnnnen. 547,138,833
3 NAIC 3 (8)rrurerurricerrrieeeiees ittt | seris s 77,572,067 | ovveorecrireceienens 11,133,751 | oo 6,165,694 | ...ovvrrvecriciricninne 68,637,774 | v 67,324,621 | cooooevecriccrininne 77,572,081 | oovvoeericricnens 89,177,892 | ..o 68,326,611
4. INAIC 4 ().vveerireeircrieriieeesees sttt ssnt s nenes | sesnesiesesenss st 43,074,094 | ..ooovvveoriirinenne 32,361,196 | ..ocvverrerrrirciinn 29,361,805 | ..ocvervrrrcrirririnens (2,186,476) | .oovvverrrrrcrireninne 43,023,769 | ..coooerercrircinininns 43,074,094 | ...ooovvornne, 43,887,008 | .....cvevrrrrcrirninnne 34,260,807

NAIC 5 (). eerrvrrrerrrrireeessisesisesseesssesssessssesssesssessssesssssssssssessesessssnes | oesesesssesesnnsssesesanes 9,276,824 | ..o 811,793 | e 256,985 | ..o 2,527,188 | oo 6,297,203 | ..oocvererirerireeienens 9,276,824 | ..o 12,358,820 | .ooovvercricrireriins 9,841,403

NAIC 6 (). evvvrvvrerererrireesrerseseseeseeseseessesss st esss st essseeneesesees | oessssssssesesssseesesanas 4,013,774 | oo, 0 | e 20,191 | oo 109,024 | ..o 3,101,810 [ oo 4,013,774 | oo 4,102,607 | oo 3,960,532

TOtAl BONGS.....ovovceeiisiriis i s et snses | sessssssnesssssenss 4,031,523,124 | ....ovvvvviiinins 172,479,489 | ..o 255,147,357 | oo (3,811,844) | ..oovvevireries 4,075,934,706 | ....cocovvvrrrnninnns 4,031,523,124 | oo 3,945,043412 | oo 3,999,974,137

PREFERRED STOCK

NAIC Tttt ettt | seneseesiesss s eseeaes 25,072,344 | ..o, 1,853,882 | ..vooricrerieeeiererieeione (1 RN (14,778,162) | cooorveverrrecrirerrinne 12,081,449 | ..oocoorvvvcrrciin 25,072,344 | oo 12,148,064 | .....cooovvverirciin 11,884,297

NAIC 2.t sss st esssesntenses | oessiesssssseesssseenes 196,020,274 | ....ovvvverirrrirenirns (4,000,000) | ..ecvvvneernrermererninnne 9,030,835 | covovuererireriierieriieninne 2,248 | oo 192,967,519 | ..o 196,020,274 | .cooovvercricrines 182,991,687 | oo 191,495,526
10, NAIC 3uiiiiiciei sttt | seriseesi s 50,244,688 | .......ccovreriiriieriieerieenienens O RN (U RN 186,000 | .oovvvnrerrierrinens 49,373,139 | oo 50,244,688 | ......cocccovrrirriirnens 50,430,778 | ..ovvverererireriienens 38,865,948
1. 14,561,851 | oooovvvrerieriins 6,928,579 24,210,768 14,561,851 22,990,480 19,160,303
12 NAIC Bttt | seris s 16,712,831 | oo 625,008 | ....oovorerereiereniceienieeies (U R 10,325,185 | ..ouvvvrricriciiis 13,251,408 | ..o 16,712,831 | oo 27,663,022 | ..o 12,857,089
13, NAIC Bttt |t 0 | s 0 i 0 | 0 | s 0 | s 0 s 0 | s 0
14. 302,611,988 | ...covvvrirenininiis 5,407,467 9,030,835 ....(2,764,589) 291,884,283 302,611,988 | ....coovvrirririinen 296,224,031 | ..o 274,263,163
15, Total Bonds and Preferred SOCK..........ouwrmimiriinmiissienensnisesenesssnresenes | seresnessnnessneenens 4,334,135,113 | oo 177,886,956 | ....ooovveerriiciienn 264,178,192 | oo (6,576,433) | ...ovveerrieriins 4,367,818,989 | ..o 4,334,135,113 | oo 4,241,267443 | ...oovvvvinn, 4,274,237,300

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....139,675,291; NAIC 2§.....37,583,113; NAIC3§............ 0; NAIC45§....17,000,000; NAIC58....208,362; NAIC6S.......... 0.




Statement for September 30, 2019 of the

GREAT AMERICAN INSURANCE COMPANY
SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ual Interest 4Collected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.....c0ucuireiieenreeees | e 180,101,000 |.....ccooovrrevneee D ,0, GO BTN 179,801,807 | ..o 5,003,971 | oo 126
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YT ........c..cuuiurerieireereireieee it sseseesssessss s essestsssssssestas | stesssssssssesssssssssssessesssens 125,573,867 | .oveveerererieeseeieeias 71,370,252
2. Cost of short-term INVESIMENS ACAUITEH. ........vueiriiricieieic ittt snsesns | sbssessesssssnsessessntessesnsnes 148,904,807 | ..ooveverrrereeiseieieineens 130,925,389
3. ACCTUAL OF QISCOUNT........eveeceeeeeete ettt ettt esnas e se st es s s ee st sesetasansnaesansntesnsnsnsssnsssassnans | oetesessesessnsssassssssasensetesansntns 18,743 | oo, 178,774
4. Unrealized valuation iNCTEASE (AECTBASE).........verreuiieireriisiseiseissssssesssisste et ssses et sssesse st esse st esses e ssssessessssessassesns | sssesssssssessessssessessesnsassessnsnssesss (1,292) | oo 0
5. Total gain (I0SS) ON GISPOSAIS........curvriererrereirerenresreseisssesseseesessess e s ssss e sse st s s st ess s ss s s st sses st st st e st essansnssns | sesestasssssnssessastssssnssassansasssnssessanssnsnn 0 [ oo 27
6. Deduct consideration reCeived ON dISPOSAIS...........ccvuiviuireiriiiieieieisie ettt sss st sntes s | eesssestesesantes et sense s snans 94,491,296 | ..ooovvveeseeseseeie 76,720,024
7. Deduct amOrtization Of PIEMIUM...........vierererirerirreeess s ssessssssesess st sss e sse st st s s ess st s st st st s ssessessessssssnssessanss | sssessossssssmssessanssnssessassnssnssessesens 3,828 | o 0
8. Total foreign exchange change in book/adjusted CarTYING VAIUE...........cocuiveieiiiriieieiiissieistss e ssssssessssstesseses | sssessessssssessssssessesssssssessessssssessessnsen (0 TR (180,551)
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. .........c.vurereuiirieiririeiereiseeseesee et sesesseennes | sesessesssssssesssssssssesssssesensessssssssssessnees 0 | o 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9)..........cccovriiiiiriiereiieieie e | covssiesesssiesisssssess e sssns 180,101,000 | ..ovovvevereerererersiieeinas 125,573,867
11. Deduct total nonadmitted @MOUNLS.............cciuiiiii s s s s | shnst s 0 | o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuviviuiieiiiicieieiei sttt esstense s ssssssnsenss | onsessessssssessssssessessssnaans 180,101,000 | ooverrieieeeieieeeeeeeier 125,573,867

Qslo3
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10.

1.

3.1

3.2

3.3
4.1

4.2
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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..ruuriuiuruririieeereereiseessetsseseese sttt se ettt st et b et

Cost paid/(consideration reCeiVEd) ON AAAIIONS. ........c.cuieiriiiieieieirieieise ettt bbb bbb s s bbb s bbbt n st

Unrealized valuation increase/(decrease)

Total gain (I0SS) ON tErMINAtION FECOGNMIZEW. ........cvivirieireiiieiicise ettt bbb st s e bbb s s s s b bbbt s s n st

Considerations received/(paid) on terminations

Amortization

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in book/adjusted carrying value

Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B8+ 7+ 8)....c.covieiiiceeeiieeeesce ettt see s
DEAUCE NONAAMIEA ASSEES.........vuiveieieciiciiteict ettt a st b st s s s b8 b 4 b bbb s s e bbb bbb b a bt bbb bbb bt

Statement value at end of current period (LINe 9 MINUS LINE 10)..........ciiiiiiiieiiicieiie sttt bbb bbb a e s b bbb bbb s s bt bbb nantena

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior year (Line 6, prior year)

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY)............cccceuevereicveeerceeee e
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus.............cc.cc........ 0
3.12 Section 1, Column 15, PriOr YEaI.........cccvvevevereierersiereeeseessisseienns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus............c.cc.ccevneee 0
3.14 Section 1, Column 18, Prior YEar........cccoeueveeeereueeeerreeneereeeeeeeeseenees 0 0 0
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.............ccceveveee 0
3.22 Section 1, Column 17, PriOr YT .........vvreeerrerereernereresreseeseesssesneeens 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........ccceevvernenne 0
3.24 Section 1, Column 19, PriOr YEAr.........cevverevrereieiersriereiseiese e 0 0 0
SUDLOLAL (LINE 3.1 MINUS LINE 3.2).....covteveiteieiicieeie ettt ettt ettt a e a st b st b bbb s st b bbb s e bbb s e e b st s Rt et en s bbb s e e b st et n st et n s st setn
Cumulative variation margin on terminated contracts during the year............c.ccceuevveeesiecesiccsee. 0
Less:
4.21 Amount used to adjust basis of hedged item.............cccoevvverrirrinnes 0
4.22  AMoUNt reCOGNIZEM........coceriererecreet e 0 0
SUDEOLAl (LINE 4.1 MINUS LINE 4.2).......ceceeereieeieeieieeie ettt s8££ e84 E 4885584284251 82 E 2R84 E e AR bbbt s et

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINALIONS IN PHOF YEAT.........vuruuriurierereereireeer e eseeseetssee et ees e ees s st ese e st eee s et ee s e s b ee e s st essene st st et s st st e snesan

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PrIOr YEAI..........cuiuieieiirie bbb
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ..ttt sttt
DEAUCE NONGAMILEA GSSELS.........cvucveeeeerciseis ittt b8R8 bbb bbbt

Statement value at end of current period (LINE 6 MINUS LINE 7).........vieriirieieiseneieessissesses st ssssssssssssessasssssssssessessssssessessassssssessessassssssessesssssnssnssessnens

Qslo4

745,215

0

0

(1,604,909)

(1,604,909)

0

0

(499,271)

245,944

0

245,944




Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

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

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

QSI105, QSI06



Statement for September 30, 2019 of the GREAT AMERICAN INSU RANCE 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, SECHON 1, COIUMN T4 ...ttt et bbb se ettt et neen 245,944
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoeveveevierererererrereenne 0
3. TOtAl (LINE 1 PIUS LINE 2)...euveieeeeerriseeseensisisessesssseseesessssssssessessessssssessessesssessessessesssessessessasssessessessasssessesssssssessessessssssnssessassssssessssassnssessessanssessessassnssnssessessnssnssns 245,944
4. PartD, SECHON 1, COIUMN B.....oovviriiiricrires sttt 245,944
5. PartD, SECHON 1, COIUMN B.......cooveveiieieeiceetese ettt bbb s bbb s ss st na st tenen 0
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....oucvuieieeieciiceeieiietese sttt sttt ettt b st b et ettt s bbb s st ettt s e bbb b st e bt tes st et en st b s sets 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 6. bbb 245,944
8. Part B, SECHON 1, COIUMN 13.......iiiiiiiiiiiiii bbb bbb bbb 0
9. TOAI (LINE 7 PIUS LINE 8)..vuvuveieireisiiieieiseisstesse sttt s s s sk s8R s 280 b 0818t s bRt s bbb 245,944
10. Part D, SECtion 1, COIUMN B........ocviiiiiiiiiciiii bbb 245,944
11, Part D, SECtion 1, COIUMN 9.t 0
12, Total (Line 9 MIinUS LiNE 10 MINUS LINE T1).. .. cuiiieiciiieieieisiie ettt sttt sttt 1811 s bbb s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 21......oiiiiii s 175,000
14, Part B, SECtON 1, COIUMN 20........c.iuiiiiiinireiise ettt 0
15, Part D, SECHON 1, COIUMN 1ottt ettt ettt ettt et s et st es st s s s et an et et s s s e s s et senanaes s nee 175,000
16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15)........couiiiriieeieiiieiie ettt sttt sttt st b bbb bbbt bbbt bbbt en 0

QsI07



Statement for September 30, 2019 of the GREAT AMERICAN INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YEAI.........cvvvrrererisrierireiieieerssisesesessesssssssssessssssssssssessens | sesessesssssssssessessssssssessessasssnes 161,203,500 | ..ooovveereerereereerceeieeeeeiees 361,805,597
2. Cost of cash eqUIVAIENS ACAUITE............c.cueieeieciiisie ettt sttt bbb ssssanes | sesessesssssssesssssstessssensessesanes 1,113,338,850 | oo 1,955,527,666
3. ACCIUAL OF QISCOUNL........vocveieecic ettt ettt s et b s st s s sasasnaas | oesissessessssssesasssssssessss st e s e s s tessesas 78,620 | v 0
4. Unrealized valuation iNCrEASE (ABCTEASE)..........vvrrurerrererierireieiseessssseeessssesssssessesssssssssessessesssssssssessassssssssessesss | sesssssessessssssssessasssssssssessesssssnssnssassanssnses 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS........c..cucverricrireierctese ettt es st es s s s st s s st sss s sssassssssssensns | ebsesssssssesssssssessssessessesssssessessnsassessssnean 0 | oo 0
6. Deduct consideration received 0N ISPOSAIS............ccccviviueiiicieiiiei ettt sssssessnaess | ebsssetesessaesssssesessnsssebesssaena 665,026,645 | .....cocoveverieeee 2,156,129,763
7. Deduct amortization Of PrEMIUM..........c.ciiiirieesee ettt ettt sssans | ebsessssassessessstessessntesses e sssessessesansensesnsan 0 | o 0
8. Total foreign exchange change in book/ adjusted Carrying VAIUE............ccueiiriieieiiieieeisieiesseeissiesesees | sressessssssesessssessessssssessessssssesaes (112,088) | cvoveveverreeisieie s 0
9. Deduct current year's other-than-temporary impairment rECOGNIZET...........c.euiueieieiiieieiieeieessesessiesesseses | ererssssssesssesssesessssessesssssssessesssssnsensessneas 0 | e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)........c.ccccvuereriirnieriiiisieiins | coereinssnesssssese s 609,482,237 | ..o 161,203,500
11. Deduct total NONAAMItIEd @MOUNTS...........cvuuiiiiiiii bbb | otbenb bbb 0 | i 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....iueiiiiuiieiicieissisieiieissieseissiesessiessesssssssnes | evsessssssssssesssssssesssssssessessssenes 609,482,237 | ..ot 161,203,500

Qslo8
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Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

SCHEDULE A - PART 2

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

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
Office Building, Land, and Improvements St. Louis MO.. | 11/30/1999.... | Worldwide Building, St. Louis. 0 0 436,643
Building, Land, and IMProvements............ccoereirrinireeseseeeresseeeseeeeseeseseeeeneens Danbury. CT... | 12/19/1995.... | Danbury.......c.ccocvvrernnee. 0 0 179,177
Building, Land, and Improvement: Charleston.... .| SC... | 05/01/2002.... | Charleston Harbor Resort and Marina 0 0 194,036
Building, Land, and Improvement: Stevensville.. MD.. | 05/11/2005.... | Bay Bridge Marina 0 12,456
Building, Land, and IMProVemENtS. .........ciuierimiieieiississisisssss s seenssnesees Whitefield NH... | 06/02/2005.... | Mountain View Grand Resort LLC 0 362,304
0199999. Totals 0 1,184,614
0399999. Totals 0 1,184,614
Showing aII Real Estate DISPOSED Durmg 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 Eared 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 | Encumbranceson| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred
Property Disposed
Office Building and Land .| 07/01/2019| Prior Period Adjustment.. 0 0 0 ] 0 0 (0 0 ....0
. 109/30/2019| BDS......ooiveiiriniii i | e 116,706 116,706 .0 0 0 0 116,706 .0
0199999. Totals.... N 116,706 ....116,706 ) 0 0 0 116,706 .0
0399999. Totals.... 116,706 ....116,706 .0 0 0 0 116,706 .0 79 333
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Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

SCHEDULE B - PART 2

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
797241ZB5.... o[ MIramar BEACK. ... s . 109/23/2019.... | .... 6.042 0 2,196,000
797241272 MIFAMAT BEACK. ...ttt e 09/27/2019.... | .... 6.089 0 10,422,000
0599999. Total - Mortgages in Good Standing - Commercial MOrtGages = All O . ... itk ebeb st nnsnes | annses XXXovene XXX 0 12,618,000
Mortgages in Good Standing - Mezzanine Loans
209999ZA2......ccoiiiii s Charleston SCeiiiniieniinniisriiseis | e 09/30/2019 3.634 4,208,991 0 6,475,370
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS. ... ... ettt sttt ettt es st h et f et eh ettt ee s sesenset e fetsssesassesesstsnsenssesessnseneransansenssenssanes | conens XXX XXX 4,208,991 0 6,475,370
0899999. Total - MOrtgages iN GO0 SEANGING. ... evurruiereisitsie ettt rs st s s8££ 888880 4beb ettt et ensnes | anries XXX....... XXX 4,208,997 | oo 4,267,402 19,093,370
3399999, TOAl MOGAYES. ........cvvevreeeeereseiesereseeeseeseiees sttt ets | eebies b sttt | e XXX....... XXX 4,208,997 | ..o 4,267,402 19,093,370
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
525700ZE3 Sarasota FL | ......... | 11/01/2018.... | 07/01/2019.... 3,260,000 0 0 0 0 0 0 3,260,000 3,260,000 0 0 0
0199999. Total - Mortgages Closed by REPAYMENE.......c. i eerersesssseenssssssssaneseees 3,260,000 0 0 0 0 0 0 3,260,000 3,260,000 0 0 0
Mortgages With Partial Repayments
114840ZA2.........oovvveienn Coral Gables...........c.cccueun.. FLuirirriires [ 08/12/2016.... 69,877 0 0 0 0 0 0 69,877 | .covvvci 69,877 0 0 0

. | Cape Cod.. MA .| 05/06/2016.... ...152,589 0 0 0 0 0 0 152,589 ...152,589 0 0 0

. | Cincinnati... OH .| 12/04/2018.... 69,359 0 0 0 0 0 0 69,359 0 0 0
385535ZZ5.... . | Austin X .| 10/24/2017.... ...168,883 0 0 0 0 0 0 168,883 0 0 0
560222ZA2 Lincolnshire IL .| 01/24/2019.... 0 0 0 0 0 0 0 52,860 0 0 0
581222772.... ... | Baltimore.........cccocevvrvnnee MD...coovrenne .| 08/22/2012.... 73,957 0 0 0 0 0 0 73,957 0 0 0
682544777 .......ovvviris CINCINNGLI. ..o OH .| 12/04/2018.... 69,359 0 0 0 0 0 0 69,359 0 0 0
696551ZZ6.........ccvrvrvrrirs Carlsbad CA .[10/117/2013.... 43,688 0 0 0 0 0 0 43,688 0 0 0
983444776.......................... Lehi .[02/24/2014.... 67,774 0 0 0 0 0 0 67,774 0 0 0
0299999. Total - Mortgages With Partial Repayment: ...7115,485 0 0 0 0 0 0 768,345 0 0 0
0599999. Total Mortgage: 3,975,485 0 0 0 0 0 (U 4,028,345 0 0 0
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Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1" 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Other Fixed Income Instr ts - Affiliated
000000 00 0] Global Premier Finance Company LOC................. Cincinnati | OH... | Global Premier Finance Company. 02/01/1999 1,980,205 0 0] e 100.000
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated.......... 0 1,980,205 0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 O|Cyprium Parallel INVESOrs V, LP.........c.oveieieiririreiseeeseenseeee e eeeees Cleveland . | Cyprium Parallel Investors V, LP........ 08/15/2019.... | .... 0 0 0
000000 00 0|Great American Capital Partners Fund II, LP..........ccccovvnircnnnee . | Los Angeles.. . | Great American Capital Partners Fund II, LP 01/12/2018.... | oo | el | 934,143 0 0
000000 00 O|Gryphon Mezzanine Partners, LP San Francisco . | Gryphon Mezzaning Partners, LP............ccoerirerernesceeseseeseseeeeseeseneeeeneens 11/30/2017.... | .... ..38,820 0 0
000000 00 0| Industrial Piping Inc Charlotte .| Industrial Piping Inc. 12/01/2016.... . 144 0 0
000000 00 0|Monarch Capital Partners IV, L.P New York . | Monarch Capital Partners IV, L.P 10/30/2017.... | ceevveeeenn0 | 0 | e 375,000 0 0
000000 00 O|NB Private Equity Credit Opportunities Fund LP............cccccocvviiriunnee. New York . | NB Private Equity Credit Opportunities Fund LP...........ccccocveiviniinrininins 06/07/2017.... | .oevevrceeer0 | ivrcrceneiennnd0 | e 7,920 0 0
000000 00 0|Northcreek Mezzanine Fund Ill, L.P Cincinnati . | Northcreek Mezzanine Fund I, L.P. 09/10/2019.... 0 0 0
000000 00 0|PineBridge Private Credit Feeder, LP NEW YOrK.....ccvoveeieeeieeeiecieiens . | PineBridge Private Credit Feeder, LP ........ccccoovererniniciniieisrins 11/28/12018.... | coeeveeee0 | 0 | 264,678 0 0
000000 00 0| SAAS Capital FUNG Tl .......covvumrirririirreiiieriesierecesesisese s enens CiNCINNGL. ..o . | SAAS Capital Fund Ill ................. 08/09/2018.... | covovrreren0 | i 0 [ e 375,000 0 0
000000 00 0|Sagard Credit Partners, LP Toronto . | Sagard Credit Partners, LP 10/09/2018.... 885,849 0 0
000000 00 O|TTGA C-1 MMF,LP Cincinnati . | TTGA C-1 MMF, LP 1211812017 [ o0 | 0 [ 17,001 0 0
000000 00 0|Yukon Capital Partners Il L.P..........ccccoueurerierinecneiinniincienns Minneapoli . | Yukon Capital Partners Il L.P........ccccoocurrrirnrinennne 07/17/2014.... | o2 | vriieeineriseneeen0 [ 26,943 0 0
000000 00 O] Yukon Capital Partners Ill LP. Minneapoli . | Yukon Capital Partners IlI LP. 07/18/2017.... | oo | e [ 116,608 0 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated................ 3,042,106 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|A&M Capital Europe, SCSp London UK.... | A&M Capital Europe, SCSp. . 106/30/2019.... | o3 | 0 | 987,260 0
000000 00 O|A&M Capital Partners Il, LP GreenWhiCh........cccvvviriiinins CT.... | A&M Capital Partners II, LP 05/25/2018.... | oeevevieeeed | cevereverererseneneend0 | 554,173 0
000000 00 O0|Arclight Energy Partners Fund VI, LP. Boston MA... [Arclight Energy Partners FUNA VI, LP..........cccociiiiiiicrireescessscessnenenns | v 08/04/2015.... | .o | evreerereieinrneeend0 | v 322,437 0
000000 00 O|Blackstone Tactical Opportunities Ill, LP New York NY.... | Blackstone Tactical Opportunities IIl, LP. 02/08/2019.... 531,329 0
000000 00 O0|Bridge Growth Partners L.P NEW YO ....oovoeeieeieieeeieeeeiene NY.... | Bridge Growth Partners L.P..........cccoroieirininiriesiseeie e eesssessessssnsenns | erseseinsennns 07/15/2014.... | .... 0
000000 00 0|Cincy Tech Fund IV, LLC Cincinnati OH... | Cincy Tech Fund IV, LLC 03/18/2016.... | .... 0
000000 00 0| Cintrifuse Syndicate FUNd |, LLC........c.coeueririeieireeceeieeie et CincinNati.......c.cccvereeeverereeceieinnes OH... | Cintrifuse Syndicate Fund I, LLC..........cccoevruernrrrrreeeecns 04/29/2013.... | ... 0
000000 00 0| Cintrifuse Syndicate Fund II, LLC CinCiNNati.......coovevereereeeerseeeens OH... | Cintrifuse Syndicate Fund Il, LLC 09/18/2017.... 0
000000 00 0| Corsair V Financial Services Capital Partners LP ...... New York NY.... | Corsair V Financial Services Capital Partners LP ............cccoevnerrnininnenenecsieeeens 06/25/2018.... | .... 1,488,459 0
000000 00 O|Energy Impact Fund LP.........ccccoocrivrimnnnee New York NY....| Energy Impact Fund LP. 05/19/2017.... |.... . 0 [ 454,989 0
000000 00 O0|Foresite Capital Fund IV, LP San Francisco.........ccoeevvrcverevecnnnns CA.... | Foresite Capital Fund IV, LP 04/16/2018.... | ..cocoucce. 0 | oo 0. 400,000 0
000000 00 0|Greenspring Opportunities V, LP...........cccovrvvrvrinns Owings Mills . | Greenspring Opportunities V, LP 01/2212018.... | oevovrcerer | o0 | s 30,000 0
000000 00 0|Greenspring Global Partners VIII, L.P Owings Mills . | Greenspring Global Partners VI, L.P.........covciiiiieincesssissiesisesesiseins | cveneeesnnines 071412017 ... | e | 0 | e 144,184 0
000000 00 0|Greenspring Global Partners IX-B, LP..........ccoviirnininininirecsenieeeeisses s Owings Mills . | Greenspring Global Partners IX-B, LP..........cccccotriiiiniiienieiieissseeeeene e 02/08/2019.... [ .veevceerT | o0 | e 148,548 0
000000 00 OLLR Equity Partners V, L.P......ccccourimeineieiieriiesiieceesssisssseesseeiseenns Philadelphia...........ccoeerevnerenrinenns oo | LLR Equity Partners V, L.P.......cc.oovininnineiieeeescsenissis 03/31/2017.... | covvvrieee3 | e 0 [ i 360,000 0
000000 00 0|ManchesterStory Venture Fund, L.P Des Moines IA..... ManchesterStory Venture FUNd, L.P..........ccoviririniniiiseeseneeeensssesenees | covserenneenns 03/23/2017.... | v | iiireescrenend0 57,218 0 .
000000 00 0|Medley Real D (Annuity) LLC......c.ovvuuivmerierieciseiserisnineeieens New York NY.... | Medley Real D (Annuity) LLC.........ccoverrrverirnrereenne 03/21/2016.... | covvoverieeed | o0 [ 22,500 0 0 29.710
000000 00 0|Medley Tactical Opportunities, LLC ......... New York NY.... | Medley Tactical Opportunities, LLC 1116/2017.... [ e | 0 [ 16,500 0 0 29.610
000000 00 0|NB Secondary Opportunities FUNd Il L.P. .........cccooririririrrieieeeeee e NEW YOrK. ... NY.... | NB Secondary Opportunities Fund Il L.P. ........ccccoovirrrinirinane. 05/23/2013.... | .... . 0 140,000 0 0 0.340
000000 00 0|NB Secondary Opportunities Fund IV L.P. ........ New York NY.... | NB Secondary Opportunities FUNd IV L.P. .........ccccouriinerimrininsinnesiesinniinnns | v 04/19/2017.... | covveevires 3| s (U I 450,000 0 0 0.220




Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

1°€030

1 2 Location 5 6 7 8 9 10 1" 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 O|NB Strategic Co-Investment Partners 1 L.P. .........ccoeririrnenirrrreeescnceeee NEW YOrK....eovoeerveinieeeirieeisciene .... | NB Strategic Co-Investment Partners Il L.P. .......cccccovvvvrrennee. 01/28/2016.... 205,660 0 0 0.430
000000 00 0| Patriot Financial Partners Ill, L.P. Philadelphia.. . | Patriot Financial Partners [, L.P..........c.cccoovoreiiececceeeceee e ... | 07/21/2017.... | ... 3 250,000 0 0
000000 00 O|PWP Growth Equity Fund I LLP, New York .| PWP Growth Equity Fund | LLP. . ... | 08/20/2014.... | ... W3 20 ] 26,482 0 0
000000 00 O|PWP Growth Equity Fund Il LLP. NEW YOrK.......coouieerireireiiseieiies veve | PWP Growth Equity FUN 11 LLP......ooiriiiiiiciieeiseeeiseiesiesiseesssissssesssesines | eeesessnsenns 02/28/2018.... 179,150 0 0
000000 00 0| Quibi HOIAINGS, LLC.........oouumiremrirririirrisiieeriesieeiseessesse s sessssse s Beverly Hills.. <[ QUIbT HOIAINGS, LLC ...ttt ssse st ssessssssssssssensns | soesssnssssess 08/24/2018.... | ... 875,000 0 0
000000 00 O|Refinery Venture Fund I, LP.........ccccocvvviniiminiiesene Cincinnati.. . | Refinery Venture Fund |, LP. . 11/20/2017.... | .... 111,434 0 0
000000 00 O|River Cities Capital Fund VI, LP CinCiNNati.......cooverereeeeeeeeeeeeens ... | River Cities Capital Fund VI, LP . 02/15/2018.... | .... 210,000 0 0
000000 00 0|Roark Capital Partners Fund V, LP Atlanta .| Roark Capital Partners Fund V, LP 11/01/2018.... ..10,536 0 0
000000 00 0| SnOW PhIipps 11, LLP. oot Wilmington..........covveeencnieniriennes reee [ SNOW PRIPPS 11, LLP. et | sesesseseennens 01/08/2010.... | .... 0 0
000000 00 0| Snow Phipps IIl, L.P. . | Wilmington L [SNOW Phipps 11, L.P. ..o 06/08/2016.... | .... N 0 0
000000 00 0| Solamere Capital Fund I, LP .. Boston . . | Solamere Capital Fund II, LP .. . 08/19/2013.... ..30,499 0 0
000000 00 0|Solamere Capital Fund Ill, LP ... | Boston . | Solamere Capital Fund IlI, LP 11/20/2018.... | .... 27,773 0 0
000000 00 0| Trilantic Capital Partners VI, LP. NEW YOK.....ovoeereveinieeerceeiciene ... | Trilantic Capital Partners VI, LP...........ccocirnecrseeeseseeeeseeseseeenceennes 07/25/2018.... | oo | eeeveeseieenend0 | 335,844 0 0
000000 00 O Tritium Partners, LLC... Austin . | Tritium Partners, LLC 06/26/2015.... 531,461 0 0
000000 00 0| Vida Insurance Credit Opportunity Fund Il, LP..........ccooveurerivinene Austin TX.... | Vida Insurance Credit Opportunity Fund Il LP...........cocovrvriininiininnne 08/02/2017.... | ... 0 .. 0 67,380 0 0
000000 00 0] Vivo Capital Fund IX; LP. Palo Alto. CA.... | Vivo Capital FUNG IX; LP.....viiiiiriiiisieiiesissis s snssssnsssnsssesssnssssssnssns | anesssesssssnns 09/09/2019.... 0 590,632 | ..... 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 590,632 9,264,221 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
000000 00 O|LCN NA Fund Ill-D, LP New York .|LCN NA Fund III-D, LP 08/23/2019.... | ... 374,335 | ....... 625,567 0 0
000000 00 O]Lubert-Adler Real Estate Fund VII-B, LP <cveee. | Philadelphia.. . | Lubert-Adler Real Estate Fund VII-B, LP e 04/07/2017.... 1,250,000 0 0
000000 00 0|PRCP-Aurora Partners, LP. Denver. . | PRCP-AUFOra Pamtners, LP.........c.cccciiiiniiniseisscessssiessssnsssssssssssiens | sevsessesinnians 08/22/12016.... | oo | o0 | e 103,600 0 0
000000 00 O0|PRCP-Boca Raton Partners, LP............ Boca Raton... PRCP-Boca Raton Partners, LP 11/27/2017.... | .... 0 0
000000 00 O|PRCP-Bucks Partners, LP... ... | Philadelphia.. . | PRCP-Bucks Partners, LP 04/25/2017.... 0 0
000000 00 0|PRCP-CO Lakewood, LP. Lakewood . | PRCP-CO LAKEWOO, LP........ouivrimrinrireircisneissiie s isessssssss st sssessssssnsnes | oeeesssinsenns 08/09/2019.... | ... 1,352,080 | ..... 0 0 0
000000 00 O|PRCP-Key West Partners I, LP Key West PRCP-Key West Partners I, LP........... 02/08/2017.... | ovvevereeend0 | e | 27,600 0 0
000000 00 O|PRCP-MD Germantown, LP.... ... | Germantown. . | PRCP-MD Germantown, LP 8/5/819.......... 0 [ 900,000 . 0 0 0
000000 00 0O|PRCP-Missouri Partners, L.P.........cccccuvurminiirernnnirererinienienns St. Charles. . | PRCP-Missouri Partners, L.P...........ccccccouvrerniririnninn. 10/15/2015.... | v 0 [ oo (U 172,400 0 0
000000 00 O|PRCP-0Oregon Partners |, LP..........ccoorioririeieirieeiecie et 0regon City.....ooeverereernrenreieenns ... | PRCP-Oregon Partners |, LP.......... 04/08/2016.... | oeerevreennc0 | o0 [ 22,560 0 0
000000 00 0|PRCP-Phoenix Il Partners, LP Phoenix . | PRCP-PhoENiX [11 Partners, LP .........ccccouiiiiierirriieinrissiiesiesiesesssessssessssessenesnee | aveessiseniens 08/03/2017.... | ... 0 0
000000 00 O|PRCP-Raleigh | Partners LP. Raleigh .| PRCP-Raleigh | Partners LP 04/20/2017.... 0 0
000000 00 0|PRCP-Sunrise Water's Edge Partners, LP.........ccccoovvvernrireiinrnnirnnnns Sunrise PRCP-Sunrise Water's Edge Partners, LP.......... 08/29/2018.... |.... 0 0
000000 00 O0|PRCP-Tampa Arbor Partners, LP Tampa PRCP-Tampa Arbor Partners, LP.............ccooerririeeeesseieseiseseissseeeississssssnns | soesseensenneens 08/29/2018.... |.... .0 .. " 0 0
000000 00 0|PRCP-Woodland Hills, LP Colorado Springs.........ccceewerereeens CO... | PRCP-WoodIand Hills, LP.........cciiiuiiiiiiniiiiiienississsisssiessnssesssesesssssssssssnsssnsenssnne | aoeessisenssnns 11113/2018.... | .o 0 | o {01 RO 26,800 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Real EStAte = UNGFfIIAIEA. ....... ..o riieiiieii e eiiiies ottt sttt sttt ste st es e et seseesee et eesee et eeseeseeseE et eeseE e b eeEee8eEseE oot a2 8 eE ek e A eeseEAeE et eE8eE e e e Ao 28 e e seE et eeseE e b et ee b e bt et en s et ek et en s et et sntentenan 2,626,415 2,992,927 0 0
Collateral Loans - Unaffiliated
896033 ZZ 3| Werner Crop INSUrANCE AGENCY.....oresrsssssssssssssesessessstsessesesrs [ Black Creek......cormessmsscs [WL.... | Wemner Crop INSUrance AGENCY.......crcerescesessesesesrsesne l [09/06/2019.... [ .o 0 [ 50,000 | ..... 0 0 0]......100.000
2599999, Total - Collateral LOANS = UNGITIAIEA...............coovveveiieviieiieiiiiietcete ettt et evostesssssesessessessssesessssssessssessesesssesesssssesssensess  sessesssssssesssssesssessesssssssesssssesessessebess et esseeseb s sesse bt esebees et eeses e b s et esse s et et s s e b s st bses et ensesse bt st ess et sebensessebessssessessnsansessesssssnsensesss | eviesssissessessnsnes 50,000 | ..... 0 0 0. XXX.......

Any Other Class of Asset - Unaffiliated

000000 00 0|Monza Energy, LLC [HOUSKON. ... [7x.... [Monza Energy, LLC \ lo4172018.... ] ... 0] 0 1,290,920 0 0] o 1760
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Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
4299999. Total - ANy Other Class Of ASSEE = UNGFfIIBEA. ........cu ittt ettt st stee | ottssseessesseeesees et sesemseeeheeEees e eeseseeseeeteneemseene | eeseesetseseeeeaeeeeteeseeseEoe8eE o0 eeEoE 1 o0 s e seEoE8 4L £ 0 4L e 4L 0 S0 LEse 84084020 4EE 4L 1S 08 LE4eE 408420 4E 8401 L0 A2 E 408 eE 0 4L E 421 E s h o0 s eE b b ee s e bt seben et et entensen et snsensennnans | serssesssessesennes 0 1,290,920 0 0
4499999. Subtotal - Unaffiliated 4,136,320 ....16,590,174 0 0
4599999, SUDIOTAL = AFFIIBEEA. ...ttt ek ek Rt e R e R f SRR R HE LR SHE R RS R R eEE R e feLEeeEteeEeEe e LR EE oL eLEeHE LR E e eLEehE LR EE LRttt | eenienienisnieneaa 0 1,980,205 0 0
4899999, TOAIS.......vevveveeeeer ittt bt bt ere fheeeseesee i e e R f e E LR e L b L i LRt et et bt e et ees | eLsLbeeieLe LR RS L oLt L L e L LR f b oL bR L LS Lh LR R LR h LR LR LRt 4,136,320 | ..coocvvrene. 18,570,379 0 0
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss)on (Loss) on Investment
CUSIP Identification Name or Description City State Name of Purchaser or Nature of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 0| Global Premier Finance Company LOC Cincinnati | OH. | Distribution. 02/01/1999 |09/26/2019 | ........ 1,086,000 0 0 0 0 0 0 | 1,086,000 | ......1,086,000 0 0 0 | 361,205
1299999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated............o.osrurrreinreisriesnressseessresssseesseenssssssssesssessssssssssssssssssssnes | coneeees 1,086,000 0 0 0 0 0 0 [ 1,086,000 | ......1,086,000 0 0 0 | 361,205
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 O |Great American Capital Partners Fund II, LP Los Angele CA.. | Great American Capital Partners Fund II, LP................ 01/12/2018 | 09/25/2019 4,206 0 0 0 0 0 0 4,206 | .o 4,206 0 0 0 80,370
000000 00 O|NB Private Equity Credit Opportunities Fund LP........... NeW YOrK.....ccooeveerereennes NY.. | NB Private Equity Credit Opportunities Fund LP .| 06/07/2017 |09/26/2019 21,499 0 0 0 0 0 0 21,499 21,499 0 0 0 .18,948
000000 00 O |PineBridge Private Credit Feeder, LP New York NY.. | PineBridge Private Credit Feeder, LP 11/28/2018 | 09/17/2019 147,106 0 0 0 0 0 0 147,106 147,106 0 0 0 18,376
000000 00 O|Sagard Credit Partners, LP Toronto ON. | Sagard Credit Partners, LP ...| 10/09/2018 {09/12/2019 73,919 0 0 0 0 0 0 73919 | .........73,919 0 0 0 0
000000 00 0| Yukon Capital Partners Il L.P Minneapoli MN. | Yukon Capital Partners Il L.P. ... | 0711712014 | 09/05/2019 594,820 0 0 0 0 0 0 594,820 | ........ 594,820 0 0 (V0 I 178,984
000000 00 0| Yukon Capital Partners Il LP Minneapoli MN. | Yukon Capital Partners Il LP. . | 07/18/2017 | 08/22/2019 261 0 0 0 0 0 0 261 261 0 0 0 28,943
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOmMe = UN@ffiliated...........ovc i sseesssesssesssssssssessssssssessssesssssssssessssesssseees | sessseeees 841,811 0 0 0 0 0 0 841,811 | ......... 841,811 0 0 0 325,620
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O |Blackstone Tactical Opportunities Ill, LP. New York NY.. | Blackstone Tactical Opportunities Ill, LP. 02/08/2019 | 08/13/2019 9,126 0 0 0 0 0 0 9,126 9,126 0 0 0 344
000000 00 O |Cintrifuse Syndicate Fund I, LLC Cincinnati OH. | Cintrifuse Syndicate Fund I, LLC ... | 04/29/2013 | 07/26/2019 2,662 0 0 0 0 0 0 2,662 2,662 0 0 (U I 10,550
000000 00 O |Cintrifuse Syndicate Fund II, LLC Cincinnati OH. | Cintrifuse Syndicate Fund I, LLC..........ccocovuvvvrernneeen | 09/18/2017 | 08/19/2019 68,307 0 0 0 0 0 0 68,307 | ........... 68,307 0 0 0 3,924
000000 00 0| Corsair V Financial Services Capital Partners LP ........ New York... . |NY.. [ Corsair V Financial Services Capital Partners LP . 06/25/2018 | 08/16/2019 253,501 0 0 0 0 0 0 253,501 253,501 0 0 0 ...(91,588)
000000 00 O |Energy Impact Fund LP New York NY.. | Energy Impact Fund LP. ... | 05/19/2017 | 08/15/2019 | ........... 182,414 0 0 0 0 0 (V1 I 182,414 | ......... 182,414 0 0 0 0
000000 00 O |Goldner Hawn Fund VII L.P Minneapoli MN. | Goldner Hawn Fund VII L.P. . | 04/29/2019 | 09/30/2019 0 0 0 0 0 (V1 I 182,117 82,117 0 0 0 0
000000 00 0| Gryphon Partners IV, L.P San Francisco CA.. | Gryphon Partners IV, L.P 12/06/2016 | 07/24/2019 .49,701 0 0 0 0 0 0 49,701 49,701 0 0 0 0
000000 00 O |LLR Equity Partners IV, L.P Philadelphia PA.. | LLR Equity Partners IV, L.P. ... | 03/14/2014 | 07/23/2019 205,732 0 0 0 0 0 0 205,732 205,732 0 0 (U I 15,320
000000 00 O |Medley Credit Opportunitiy Delaware Fund, L.P........... New YOrK.....cccoveeeerereenenns NY.. | Medley Credit Opportunitiy Delaware Fund, L.P . 107/15/2016 | 08/29/2019 283,904 0 0 0 0 0 0 283,904 283,904 0 0 0 0
000000 00 O[NBDyal IVUS Investors, LP New York NY..|NB Dyal IV US Investors, LP..... 06/11/2018 | 09/04/2019 ..40,984 0 0 0 0 0 0 40,984 40,984 0 0 0 ...1,045
000000 00 O|NB Secondary Opportunities Fund Il L.P. New York NY.. | NB Secondary Opportunities Fund Il L.P. ... | 05/23/2013 |09/27/2019 223,662 0 0 0 0 0 0 223,662 223,662 0 0 0 0
000000 00 O |NB Secondary Opportunities Fund IV L.P. New York NY.. | NB Secondary Opportunities Fund IV L.P. .................. 04/19/2017 | 09/30/2019 | ....vvvvnv 49,764 0 0 0 0 0 0 49,764 | ........... 49,764 0 0 (VN I 279,144
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Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss)on (Loss) on Investment

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

000000 00 O |NB Strategic Co-Investment Partners Ill L.P. New York NY.. | NB Strategic Co-Investment Partners lll L.P. ............... 01/28/2016 | 08/22/2019 | ........... 108,379 0 0 0 0 0 (V] I 108,379 | ......... 108,379 0 0 (V1 I 46,481

000000 00 O|OBIP, LP (Bolt Topco, LLC) Cincinnati OH. [ OBIP, LP (Bolt TOPCO, LLC)......vvveermrrrrerrerriernreeiirns 06/27/2019 | 07/17/2019 | ........... 100,000 0 0 0 0 0 (V1 I 100,000 | ......... 100,000 0 0 0 0

000000 00 O |PWP Growth Equity Fund | LLP New York NY.. | PWP Growth Equity Fund | LLP. ... | 08/20/2014 | 08/08/2019 4,067 0 0 0 0 0 0 4,067 ..4,067 0 0 0 8,195

000000 00 O |River Cities Capital Fund V, LP Cincinnati OH. [River Cities Capital Fund V, LP ... | 12/31/2012 | 07/09/2019 | ........... 108,645 0 0 0 0 0 (VI IOV 108,645 | .........108,645 0 0 (U I 41,355

000000 00 O |Solamere Capital Fund I, LP Boston MA. | Solamere Capital FUNd II, LP ...........rmerrveererrrrirecrrinnne 08/19/2013 | 07/29/2019 | ............. 13,925 0 0 0 0 0 0 13,925 | .o 13,925 0 0 (VN I 80,806

000000 00 O |Trilantic Capital Partners VI, LP New York NY.. | Trilantic Capital Partners VI, LP........c.cc..couuerreernncrrenns 07/25/2018 | 08/16/2019 | ........... 103,203 0 0 0 0 0 (VI IV 103,203 | ......... 103,203 0 0 0 6,922

000000 00 0TS OpCo Holdings, LLC Minneapoli MN. | Prior Period Adjustment 09/28/2018 | 09/30/2019 (65,160) 0 0 0 0 0 0 (65,160) (65,160) 0 0 0 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated........ ..o senssesssenssenssenssesssenssenses | oneeeas 1,924,934 0 0 0 0 0 0 [ 1,924,934 | ......1,924,934 0 0 0 | 402,499
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

000000 00 O|LCN NA Fund Ill-D, LP New York NY.. | LCN NA FUnd [11-D, LP.....cvooeriiereeiieenreiseeneeiin 08/23/2019 | 09/27/2019 | ........... 135,422 0 0 0 0 0 (VI I 135,422 | ......... 135,422 0 0 0 0

000000 00 O | Water Street O'Connor, L.P. Atlanta GA.. | Water Street 0'Connor, L.P.........ccccoourvvrnmerrecssennecennnes | 10/26/2015 {09/10/2019 | ........ 2,960,625 0 0 0 0 0 (V)] 2,960,625 | ......2,960,625 0 0 0 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............oovuerieirieieriieni s ssssssnsssssssssnssssees | sessees 3,096,047 0 0 0 0 0 0 3,096,047 | ......3,096,047 0 0 0 0
Any Other Class of Asset - Unaffiliated

000000 00 0| Monza Energy, LLC Houston | TX.. | Monza Energy, LLC 04/17/2018 {09/19/2019 | ........... 163,166 0 0 0 0 0 () [ 163,166 | ......... 163,166 0 0 0 0
4299999. Total - Any Other Class of Asset - Unaffiliated 0 0 0 0 0 0 | 163,166 | ......... 163,166 0 0 0 0
4499999. Subtotal - Unaffiliated 0 0 0 0 0 0 6,025,958 6,025,958 0 0 0 ... 728,119
4599999, SUDIOLAI = AFFIIBEEM. ....v..orrvressereresserieiss e eeses e sess e eresss a5 LR £ RS fEEE Rt nnnnts | i 1,086,000 0 0 0 0 0 0 [oene 1,086,000 | ......1,086,000 0 0 [ 361,205
4899999, TOHAIS. ... vveeseeiees st et LERRE LRSSt | s 7,111,958 0 0 0 0 0 [V 7,111,958 |.....7,111,958 0 0 0. 1,089,324
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter
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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)
Bonds - U.S. Government
912828 Y8 7 |UNITED STATES TREASURY ....ccoviirirniiniirernnisienissisessnienes | | 07/26/2019........ GOLDMAN. ...ttt | connsensaninees 1,532,300 | cooveirii s 1,540,000 0|1
0599999. Total - Bonds - U.S. GOVEIMMENL. ...ttt st ses sttt 1,632,300 | oo 1,540,000 0 XXX
Bonds - U.S. Special e and Special A
56052F QP 3 |MAINE ST HSG AUTH MTG PUR 09/27/2019........ BARCLAYS CAPITAL INC FIXED INC......ovvvierreireirernrisceerinniseesesienenssnienes | v 2,390,168 | ...overeeererererreine 2,200,000 0 [1FE
649883  T6 2 |NEW YORK ST MTG AGY HOMEOWNER MTG REV 09/17/2019. BARCLAYS CAPITAL INC FIXED INC 1,826,000 ...1,760,000 28,747 | 1FE
64988Y CS 4 |[NEW YORK ST MTG AGY HOMEOWNER MTG REV. 09/12/2019. RBC CAPITAL MARKETS . 2,152,780 . ...2,000,000 0 [1FE
70879Q DC 4 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M......ciiiriiierniicierieisnrernniees 09/18/2019........ BARCLAYS CAPITAL INC FIXED INC....ccovvrrirerririiernsiseienissississsesenssienes | v 2,118,222 | o 1,945,000 | oo 43371 [1FE i
83712D WK 8 [ SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG......c0oviiiiiinisnersnssieninies .1 09/18/2019. BARCLAYS CAPITAL INC FIXED INC......ovviiiiiinisiisisissisenssissisnssnsissnesnns | eonnrsnssninnes 1,933,998 21,835,000 [ i 16,107 [1FE ..o
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 10,421,168 ...9,740,000 88,225 XXX
Bonds - Industrial and Mi:
05352G  AA 5 | AVANA BONHON, LLC. 09/13/2019. Not Available 4,000,000 ...4,000,000 0 |1PL
05531F  BJ 1 |BB&T CORP....coocvireeierceerereseeseeeeeiens 09/09/2019. RBC CAPITAL MARKETS . 1,998,520 ...2,000,000 0 [1FE
07330M  AC 1 |BRANCH BANKING AND TRUST CO......cccvvuririmrinrirmriniriereriercesneeens 09/09/2019........ GOLDMAN. ..ottt snisies | conniessenienes 2,000,000 0 [1FE
08888#  AA 4 |BIDTELLECT, INC .| 09/01/2019. AFG Private Placement 19,243 0 [5Gl
096311 ZA 6 |BLUE TOURCH (BTC) REV L 265 01/05/2021 . .. | 07/31/2019. AFG Private Placement . 857,143 857,143 0 [1Z..........
096311 ZZ 1 |BLUFFTON, CITY OF - ABS 07/01/2019........ NO BROKER ...ttt | sisbesssssse st ssenis | orssessesssnsessessssssensssanes (10,000,000) | .oovvverriieerriciinnieens (10,000,000) 0 [1FE
096311 ZZ 1 |Blue Torch (BTC) CL A-T L 265 03/25/202.........cccovvieririinrinciicnieesissississsiesienes 07/01/2019. NO BROKER 10,000,000 10,000,000 0 [1FE
12641Q  AJ 1 |CSMC 097R 4A5 - CMO/RMBS..........ocovviirerniirierieies (SR 07/01/2019. DIFECE. .o . 0 0 [TFM.ciiies
12641Q CS 9 |CSMC 097R 125 - CMO/RMBS (SR 09/01/2019........ DITECE. ..ot | i 0 (I I Y
17288X AB 0 |CITADELLP, 09/11/2019. UBS SECURITIES 997,140 0 |2FE
286661 ZZ 9 |ELIZON 2018-1/ELLINGTON L+225 10/25/2019........ocovvrnieeririircrnreiiniines 07/01/2019. VARIOUS 32,505,048 . 0 [1Z..........
314888  ZZ 4 |FeraDyne Bowhunter 14.00 07/17/2024..........c.cocoovvvivernrrnninnes 09/17/2019. AFG Private Placement 2,763,263 ...2,763,263 0
404129  ZA 9 |HC2 STATION GROUP INC 8.50 08/06/2019 07/01/2019. Unknown 13,823,596 .14,000,000 0
452662  ZZ 5 |Infrastripe LLC TL L 550 09/30/2024...........ccocouvureririerieiininsiierieressesssisssiesseneesens 09/30/2019. AFG Private Placement. 1,180,000 0
47232D  CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 07/01/2019. Direct 0 0
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5 07/01/2019. Direct. 0 0
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 09/01/2019. Direct 0 0
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 08/01/2019. Direct. 0 0
47232V BL 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 07/01/2019. Direct. 0 0
47232V BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4 07/01/2019. Direct. 0 0
47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4 09/01/2019. Direct.....covivireinins 0 0
501811 ZZ 9 |LC DIAGNOSTICS INC. 09/10/2019. AFG Private Placement 8,999,126 0
61125# AA 6 | MONROE CAP MGMT A-2 LIBOR+285 10/30/23..........ccovverivirrrirerinrierirnne 09/10/2019. AFG Private Placement 1,320,000 0
629400 AB 8 |ERL 151 A2 - ABS 09/27/2019. Bank of America Merrill Lynch 1,503,281
671022 ZZ 7 |ORCC FINANCING IV L 215 08/02/2029. 09/19/2019. AFG Private Placement 5,000 ..5,000
70807#  AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23..........cccovvvrerimrereririieiins 09/23/2019. AFG Private Placement. 1,555,556 ,555,556
71424#  AA 3 |PERMIAN HOLDCO 2 INC... 09/30/2019. AFG Private Placement 7,086
714244 ZZ 6 |PERMIAN DD 14.00 10/15/2021.... .. | 09/30/2019. AFG Private Placement. 3,649
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER . | 09/30/2019. AFG Private Placement 1,499,852
74153W  CL 1 |PRICOA GLOBAL FUNDING l.......cocorrriirierirrirnnne 09/16/2019. JP MOFGaN. ... s 1,999,820 | ..oovvviirs 2,000,000
80306A AA 8 |SAPA 181 A-ABS (SR 08/08/2019. Bank of America Merrill Lynch . 676,438 658,334
817743 AA 5 |SRVM 191 A2 - ABS 09/17/2019........ BARCLAYS CAPITAL INC FIXED INC.......cvoiiiiiininiiisiisiisssssisssssisninins | v 1,500,000 | ..o 1,500,000
3899999. Total - Bonds - Industrial and Miscellaneou ettt ettt r ettt e e et et er et et en et etetes | teverseteseseietesate et et es s et et eneaeterenaetanan 79,213,760 | .o 55,592,201

Bonds - Bank Loans
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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)
00216C  AD 5 | AQ SUNSHINE INTERMEDIATE HOLDCO INC.......ccvoivirrireemerierieeeseesseinsessesins 09/30/2019........ Ares Capital ManagemMENt............c..ruuerreririeereiseisesiesieseseessesssssessensees | eessensenes 43,534 | oo 43,534 0 | 3FE
055666  ZA 2 |Bearcat Buyer, Inc./2019 Incremental Fir JES SRR 09/11/2019........ Ares Capital Management..............cciiieririieiiieieseiesesissiesississeesssssesens | seveesenienes 114,751 117,393 0 [3Z....
055666  ZC 8 |Bearcat Buyer, Inc./First Lien Term Loan 07/05/2019. Ares Capital Management 692,163 711,466 0 |3FE
055666  ZB 0 |Bearcat Buyer, Inc./First Lien Delayed D..........cccovuevirereriniiiieniinirciesieresissienesineins | eeveeinineins 09/11/2019. Ares Capital Management . 48,662 | ..o 46,662 0 |3PL
07384D  AB 8 | BELK INC TL B 1L L+475 12/10/2022..........cccmrrerrrrerirerireereniseeneeseeienes 09/12/2019........ WELLS FARGO SECURITIES LLC......oevvuriniririereseeeeissisesiesieseseesssssnens. | seessensenes 314,000 400,000 0 |5FE
09523C  AC 6 |BLUE ANGEL BUYER 1LLC 09/20/2019. Ares Capital Management 2,798 | o 2,798 0 |3Z......
13054P  AH 5 |California Pizza Kitchen...........cccocvevivnerirecerncnnne 09/11/2019. DEUTSCHE BANK SECURITIES, INC.......coovvvrrevirrirrriniins 333,333 333,333 0 |4FE
144444 ZA 7 | CGP Buyer LLC/Term Loan 7/19 08/20/2019........ Ares Capital ManagemeNnt.............cuevrieireriiirisssessssseiesssssesesssssesens | sevessessenes 631,637 645,625 0 |2FE
14886M AN 1 | Checkout Holding Dip L 10.50 08/15/2023...........cevuumrvrmeririrerienerierieresseesesesssesesnens 08/19/2019. Capitalized Interest. 554 | oo s 1,230 0 |4Z......
184444  ZA 8 | Clearwater Analytics, LLC/Third Amendmen..........ccccovevivrevniireennne 07/03/2019. Ares Capital Management 209,566 214,940 0 | 3FE
20049  AA 5 | Command Alkon Incorporated/Term Loan 9/1......... 09/30/2019........ Capitalized INLEIESt...........cvevieireeseee e sessnsnsees | creseeseneen 1128 | oo 1,128 0 [3PL

213333  ZA 8 | Convey Health Solutions, Inc./Term Loan 09/03/2019. Ares Capital Management 537,897 537,897 0[2Z....
224999  ZA 3 |Creation Holdings Inc./Term Loan 8/19....... 08/15/2019. Ares Capital Management 263,052 269,797 0 |2FE
24702N  BE 9 | Term Loan B : Dell Intl 09/19/2019........ DIMBCL. vttt 951,872 950,000 0 | 2FE
254777 ZA 6 |Discovery Life Sciences, LLC/First Amend...........cccovvvvvererninircrncenns 08/29/2019. Ares Capital Management 69,444 | .o 69,444 0 [4Z......
254777  ZB 4 |Discovery Life Sciences, LLC/Second AMEN.............cccuuiiiciiiriiiiinsinsiicsiceiesisenas 08/29/2019. Ares Capital Management 443,837 443,837 0 |4Z......
285555  ZA 9 |Elemica Parent, Inc./Term Loan 9/19. 09/18/2019........ Ares Capital ManagemeNt............couevririirireeineinieeeiseeeiseeseseseeessssessesssenens | evseeennsenes 397,809 408,010 0 [3Z....
345999  ZZ 2 |Foundation Risk Partners, Corp./Second A..........ccocuvvunirreiniens 09/06/2019. Ares Capital Management 440,778 442,504 0 |2Z...
357777 ZZ 7 |Frontline Technologies Intermediate HOId.............ccoviviiniiiieersseccesee e 08/15/2019. Ares Capital Management 159,324 159,324 0 |3FE
360444  ZA 4 |FWR Holding Corporation/Delayed Draw Ter...........ccoureereernrireeeiiniencin 08/19/2019........ Ares Capital Management.............cccvierriniiiieiiesneiesssisseesisessssesiessesens | sevessesenenes 110,058 110,058 0 |4Z.....
35921#  AA 6 |Frontline Technologies Intermediate HOId.............ccoeueviinieiieieseecce e 08/15/2019. Ares Capital Management 331,075 334,419 0 |3FE
360444  ZA 4 |FWR Holding Corporation/New Delayed Draw.. 07/29/2019. Ares Capital Management 110,058 110,058 0 |4Z......
36850@ AB 9 |Gehl Foods, LLC/Term Loan 1/18 09/03/2019. Capitalized INLErESt...... ..o . 7,221 0 |3PL

391555  ZA 0 | Green Street Parent, LLC and Green Stree... s 08/27/2019. Ares Capital Management 1,960,000 0 | 3FE
43289D  AH 6 |HILTON WORLDWIDE FINANCE TL B2 **A&E** 08/01/2019. DIMBCL. vt 1,829,086 0 | 2FE
43289D AH 6 |HILTON WORLDWIDE FINANCE TL B2 **A&E** 08/01/2019. AGJUSIMENE. ...ttt | Soses sttt | Sesree sttt (1,801,469) . 0 | 2FE
482666 ZA 5 |K2 Insurance Services, LLC/Term Loan 7/1........ 07/01/2019. Ares Capital Management 1,568,547 1,611,111 0 |3FE
488555  ZA 4 |Kene Acquisition, Inc./Term Loan 8/19.........ccocvivvcrncerernnnn. 08/08/2019. Ares Capital Management 400,438 410,797 0 | 3FE
493288  ZA 5 |Key Surgical LLC/Fourth Amendment Increm 08/28/2019. Ares Capital Management 62,094 | ..o 63,975 0 |2FE
61506U  AB 0 | MONtreign RESOM CasiN..........ccuuvuuiemiiimcriseeiseisesisesssessesssseesessssssss st esssians C.... 08/27/2019. CREDIT SUISSE SECURITIES (USA).... 440,000 500,000 0 |5FE
639777  ZA 2 |Nelipak Holding Company/USD Term Loan 7/.........cocvvvererneeneinincreeneenencnnees 07/02/2019. Ares Capital Management 410,988 419,375 0 |3FE
681111 ZA 1 |Olympia Acquisition, INC./Term Loan 9/19.........coouorrieirrnieeinrinieieeeesieeeisesensnens | ceeeseenenneens 09/23/2019. Ares Capital Management 181,542 181,542 0 [3Z.....
690555  ZZ 3 | OTG Management, LLC/Fourth Amendment DDT. 08/01/2019. Ares Capital Management 6,025 0 |3FE
695222  ZA 0 | PAKNK Netherlands Treasury B.V./2019 Inc 08/07/2019. Ares Capital Management 61,250 0 |3FE
702666 ZZ 4 |Pathway Vet Alliance LLC (fka Pathway Pa... 09/27/2019. Ares Capital Management 118,730 119,173 0 |3FE
715335  ZA 6 |PHNTM Holdings, Inc./Term Loan (First Li 07/18/2019. Ares Capital Management 86,187 ....86,187 0 |3FE
716666  ZA 3 |Petroleum Service Group LLC/TEMM LOAN T/....euvvurireriierirerieisnissiessssienessesssseensnns. | oseeessnsnnens 07/23/2019. Ares Capital Management 965,013 986,996 0 |3FE
716394  AA 4 |PetlQ, LLC/Term Loan 01/18......c.cviiieiieieieecieieieee ettt sens e nsaesesenasaes | evevesnaeaanas 07/08/2019. Ares Capital Management 494,542 510,397 0 | 2PL

750222  ZZ 7 |Revint Intermediate II, LLC (fka: Implem 09/02/2019. Ares Capital Management 166,277 166,277 0 [1FE
750222  ZZ 7 |Revint Intermediate Il, LLC (fka: Implem 09/02/2019. Ares Capital Management 460,164 471,963 0 [1Z......
756888  ZA 4 |Reddy Ice Holdings, INC./TEM LOAN 7/19........oiiiiieiirieieiissisiesiessssessesssssessessns | osseessnsnnens 07/01/2019. Ares Capital Management 1,528,671 ...1,579,080 0 |3FE
76009W AT 7 |RENT-A-CENTER, INC 08/02/2019. JP MOTGAN. ... 990,000 ...1,000,000 0 |3FE
78249L  AB 6 |RUSSELL INVESTMENTS 07/02/2019........ BARCLAYS CAPITAL INC FIXED INC........cvvvirierirriieinrinniienienissessesieniens | vevererennnenns 198,250 200,000 0 |3FE
803833  ZA 3 |Saldon Holdings, Inc./First Amendment Te... 08/27/2019........ Ares Capital ManagemENL...........ccoeviiirieeeeieee et ssssenns | enseeninneens 115,517 116,684 0 |4Z.....
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815333  ZZ 5 |SOS Security Holdings, LLC/Delayed Draw...........ccoeeeerereieereenienereencenereeneeneeeeseneens 07/15/2019........ Ares Capital ManagemENL...........ccovuevreierireeineiree s eeeeesssessesseesens | eveeeensenes 26,450 | oo 26,819 0 |3FE
825555  ZA 6 |Sigma Electric Manufacturing Corporation............c..cccuveiiinniiinnincins 09/04/2019........ Ares Capital Management..............ccccouuciiiiiiniissiesenssssiesins | s 274,955 277,732 0 |3Z......
84650H  AF 6 | SpareFoot, LLC/First Lien Bader INCrEMEN...........ceuvmrierereririeineiseeieeeseesereeeeenes 07/11/2019. Ares Capital Management 29,207 0 [4Z......
84650H AG 4 | SpareFoot, LLC/First Lien StorSmart Incr. 07/11/2019. Ares Capital Management 58,415 0 |4Z.....
84650H  AH 2 | SpareFoot, LLC/First Lien SBOA Increment...........ccocvvvrvenenne 09/11/2019........ Ares Capital Management 30,251 0 [3Z....
887444  ZA 8 |TimeClock Plus, LLC/Term Loan 8/19 08/30/2019. Ares Capital Management 262,240 267,592 0 |4Z.....
90385P  AC 4 | The Ultimus Group Midco, LLC/First Lien 09/16/2019. Ares Capital Management 225,369 229,686 0 |3FE
91839*  AA 4 |VPROP Operating, LLC/New Loan 11/17........ccovvvrerviircernrinriniinns 09/03/2019........ Capitalized Interest. 3,090 | i 3,090 0 |2FE
928432  A* 4 |Visual Edge Technology, Inc./Term Loan 0.........cccoveevverereecencenennens 08/30/2019. VARIOUS 2,811 .. 0 |3PL
928432 A@ 2 |Visual Edge Technology, InC./Delayed Dra...........cociurremrinirininiereisiincieissinsiesineins | evverinineens 08/30/2019. Capitalized Interest. 2,706 ..2,706 0 | 3PL
938888  ZA 5 | Wash Multifamily Acquisition Inc./2019 | 08/01/2019........ Ares Capital ManagemENL............coueiieierirereiseirieeeeseee e sssenens | evseeennnenns 1,970,000 | ..o 2,000,000 0 [4Z.....
940333  ZA 8 | VLS Recovery Services, LLC/Second Amendm..... 07/01/2019. Ares Capital Management 133,071 137,835 0 | 3FE
N1603L  AD 9 |BRIGBITL B 1L USD Cuovers 08/22/2019. DEUTSCHE BANK SECURITIES, INC......cooviviiininieniniis 246,000 400,000 0 |4FE
8299999.  Total - BONS = BANK LOBNS. .......rvuiti ettt bbb 19,718,969 | .o 20,320,701 0 XXX
8399997. Total - Bonds - Part 3.........oiiiiiiis s .87,192,902 92,116 XXX
8399999. Total - BONGS.......cooiiiiiiiiiiiiiiniiiei s .87,192,902 92,116 XXX
Preferred Stocks - Industrial and Miscell
371877  ZA 2 | GENETESIS SERIES B......cocovvvriiircrriciernisceenieis 09/27/2019. AFG Private Placement 93,796.000 752,499 0 |P4zV
001011 ZZ 1 |Acutus Medical Inc D 07/25/2019. AFG Private PlaCemENL............ooviiriieiniieissseessssese e sssiseeenienes | erene 4,999,998.530 | ....ovoirrirrieine 4,999,999 0 |P4zv
009522  ZA 4 | AIRWAY HEIGHTS WASHINGTON........ocovreriireriniiiireriinns 08/30/2019........ AFG Private Placement ..588,247.000 899,999 0 |P4zV
096444  ZZ 0 |SUCCESSOR AGENCY TO THE BLYTHE REDEVELOP 07/01/2019. AFG Private Placement. ..499,995.090 499,995 0 |P4zV
29402T  2# 5 |ENVEN ENERGY CORPORATION 07/01/2019. AFG Private PIaCEMENL...........c.cvuriirrireieiieiieeiseisssissssessesesseesssssssssesssens | coseenns (21,842.000) ....(353,832) 0 |P5V.
29402T  2# 5 |ENVEN ENERGY CORPORATION 09/30/2019. Capitalized INTErESL..........ovuvieiriiceee e | e 46,170.000 747,954 0 |P5V.
451662 ZZ 6 |PCM, INC. R 09/27/2019. AFG Private Placement ..118,182.000 584,717 0 |P5GIA
499188  ZZ 6 |KNOPP BIOSCIENCES LLC 08/01/2019. AGIUSIMENE. ..ottt snssnss | ensinnes .(248,817.000) [ ..oovvovvvriieiicrieiis (223,912) 0 |P4ZA
606366 ZZ 8 |MOD Pizza.......ccocovvviirireiniirerniinns 07/01/2019. AFG Private Placement 10,720.000 ..1,500,050 0 |P4zV
693475 AM 7 |PNC FINANCIAL SERVICES GROUP INC 09/01/2019. JP MORGAN SECURITIES INC (4,000,000.000) .(4,000,000) 0 [P2FEV.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous 5,407,467 XXX 0 XXX
8999997. Total - Preferred Stocks - Part 3. 5,407,467 XXX 0 XXX
8999999. Total - Preferred Stocks 5,407,467 XXX 0 XXX
Common Stocks - Industrial and Miscell

00287Y 10 9 |ABBVIE ORD 08/14/2019. VARIOUS 65,000.000 | ..oovorerreniiereicenis 4,358,928 XXX 0 |L
049333  ZZ 3 |ATLAS HOLDINGS LLC. .| 07/01/2019. AFG Private Placement. 740,084 XXX 0|V
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT 09/13/2019. VE CAPITAL 1,000.000 14,503 XXX 0 |L
124857 20 2 |CBSCLBORD 08/27/2019. VARIOUS 62,500.000 | ..ocovvvverrieiieis 2,661,327 XXX 0L
12654A 10 1 |CNX MIDSTREAM PARTNERS UNT.... .| 09/23/2019. VE CAPITAL 1,000.000 14,580 XXX 0 |L
29414) 10 7 |ENVIVA PARTNERS UNT 08/09/2019. VE CAPITAL 500.000 14,429 XXX 0L
389375 10 6 | GRAY TELEVISION ORD........ocvvviiereriiicireriniincereninnines 09/05/2019. THE BENCHMARK COMPANY, LLC 40,000.000 | .oooververiieerieiriernis 595,902 XXX 0 L
451662 ZA 1 |PCM, INC 09/27/2019. AFG Private Placement. 35,455.000 65,284 XXX 0|V
606366 ZZ 8 |MOD Pizza 07/01/2019. AFG Private PIAaCEMENL..........ccoveeiiicieriiireeeeeeseie e nssssnerens | everenes (10,720.000) | cvovvverenereririeererierienens (1,500,050) XXX 0|V
65506L 10 5 |NOBLE MIDSTREAM PARTNERS UNT 07/09/2019. VE CAPITAL 500.000 16,290 XXX 0 |L
693656 10 0 |PVH ORD.....c.oiuiiiiiieciiiieiesi ettt | fesssessaninsene 08/14/2019. VARIOUS 5,167.000 388,484 XXX 0 |L
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT....co.iiiiiieiiiieisisie s 09/16/2019........ VE CAPITAL 1,500.000 33,004 XXX 0 |L
811054 40 2 |EW SCRIPPS CL A ORD......ccocotimriririerniierseinsiererineenes 09/03/2019. VARIOUS .184,539.000 | ..o 2,174,993 XXX 0 L
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT......cooiviiirnriririniiinireniereissnieens 08/29/2019. VE CAPITAL 500.000 9,483 XXX 0L
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876030 10 7 | TAPESTRY ORD . 55,200.000 1,164,265 XXX 0 |L
87901 10 5 |TEGNAORD....... WOLFE TRAHAN SECURITIES 20,000.000 294,702 XXX 0L
92553P 20 1 |VIACOM CL B ORD 94,000.000 2,336,526 XXX 0 |L
G0684D 10 7 |ATHENE HOLDING CL A ORD......covriiirniinrirersrisiierssessisnssssssssnessssnsssesessssssesenenss | Daveonreanenes 60,000.000 2,384,476 XXX 0 |L
9099999. Total - Common Stocks - Industrial and Miscellaneous.... 15,767,211 XXX 0 XXX
9799997. Total - Common Stocks - Part 3... 15,767,211 XXX 0 XXX
9799999. Total - Common Stocks 15,767,211 XXX 0 XXX
9899999. Total - Preferred and Common Stocks 21,174,678 XXX 0 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS...........v.iiiiiiiieiiiiiieiitiiiesse sttt etieis otesessees s ess st e b esetesee s e st es e eb s e s ee et b e e e e e e s R b et e bbb en e et esteebeebsen s e s et et en et en st nsentennsens | boeniessensesesentensnnssnienee 132,060,875 XXX 92,116 XXX
(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues................ 0.
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Bonds - U.S. Government
313838 RS 1 |FN 511797 - RMBS .. | 09/01/2019. | Paydown 2,265 2,265 | .. 2,264 2,220 0 45 0 45 | ... 0 0 0 90 | 05/01/2031.|1..
31388D ZU 5 |FN 602055 - RMBS .. | 09/01/2019. | Paydown 633 633 | oo 645 624 0 9 0 9 | 0 0 0 27 1 09/01/2031. 1.
31388G VW 8 |FN 604629 - RMBS .. | 09/01/2019. | Paydown 2,767 2,767 | .. 2,763 610 (U I 2,157 | v 0 | 2,157 | ... 0 | e, 767 | 0 | (V1 (U I 1111 09/01/2031. | 1...........
31388K WT 5 |FN 607358 - RMBS .. | 09/01/2019. | Paydown 365 365 278 0 88 0 88 | ......... 0 0 0 16 | 10/01/2031. | 1..
31390V ER 1 |FN 657244 - RMBS .. | 09/01/2019. | Paydown 269 269 | . 217 0 52 0 52 [ o 0 0 0 11 109/01/2032. | 1..
0599999. Total - Bonds - U.S. GOVEMMENL.........ouriiiriiniisiicriisisissississss s snsssssssssssssssssnnes 6,299 6,299 | ..o, 6,320 3,949 [ 2,350 | oo [ 2,350 | ......... 0 0 0 255 XXX
Bonds - All Other Government
Y4900E BQ 7 [HOUSING AND DEVELOPMENT BOARD..........ccccccsvuuunnnns | B | 09/19/2019. | Maturity @ 100.00.......cccoiivmisminniinies | conninnisniiscissiinns | oo 3,656,650 | ....... 3,638,745 | ....... 3,599,426 | ........... 3,671,088 | ..cccovcrinnns 0] (14,438) | ........... 0 | (14,438)| ......... 0]... 3,656,650 | .......... (U IR {1 I 0. 86,688 | 09/19/2019. [ 1FE......
1099999. Total - Bonds - All Other GOVEMMENL............uuiiiiiiiiiieii s bttt nisnnss | ceaa 3,656,650 | ....... 3,638,745 | ....... 3,599,426 | ........... 3,671,088 | ..ccovviinnn 0. (14,438) | ........... 0 | (14,438)] ......... 0] ... 3,656,650 | .......... 0 i {1 I 0. 86,688 XXX XXX
Bonds - U.S. States, Territories and P ion:
13063C XS 4 |CALIFORNIA ST .| 07/01/2019. | Adjustment............cccoceriieiiinrinniiiniis 0 0 (V1 N 0 0 0 0 12/01/2031. [ 1FE......
68609T HV 3 |OREGON ST.....ccooiriimiimiinmiismissiissieniisnssssssssssssssenisanns .. 1 09/03/2019. | Direct 15,840 0 (59) 0 06/01/2049. | 1FE......
1799999. Total - Bonds - U.S. States, Territories & Possessions...............cccccocevevereencnnnee. 15,840 0 (59) 0 XXX XXX
Bonds - U.S. Special Revenue and Special A t
041083 VB 9 | ARKANSAS ST DEV FIN AUTH SINGLE FAMILY M. .. | 09/01/2019. | Paydown 94,365 0 0 0 07/01/2043.
051687 DB 4 |AURORA ILL SINGLE FAMILY MTG REV - MBS.. .. | 09/01/2019. | Paydown 7,328 0 (88) 0 12/01/2039.
130333 BW 6 |CALIFORNIAHSG FIN AGY RESIDENTIAL MTG R. .| 09/03/2019. | Direct 55,045 0 (22) 0 08/01/2028.
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R .. | 09/01/2019. | Paydown 4,387 0 0 0 02/01/2042.
130333 CB 1 |CALIFORNIAHSG FIN AGY RESIDENTIAL MTG R. .. | 09/01/2019. | Paydown 2,512 0 5 0 02/01/2042.
13079P FG 3 | CALIFORNIA STATEWIDE CMNTYS DEV AUTH MUL...... .| 08/01/2019. | Direct 14,564 0 44 0 01/15/2040.
196479 E6 2 |COLORADO HSG & FIN AUTH.. .1 09/01/2019. | Direct . . 163,810 | oo (U I (1,888) | ........... 0 05/01/2048.
196479 N9 6 |COLORADO HSG & FIN AUTH.. ..| 09/01/2019. | Direct 40 135,000 | .........135,000 | .........142,984 | . ..142,029 0 (703) 0 11/01/2048.
19647P  BA 0 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .1 09/03/2019. | VARIOUS........cooiiviirinriiciinniiciiinnis [ | v 24,298 24,293 24213 | .. 24,165 0 133 0 02/01/2044.
19647P BH 5 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG.... .. 1 09/03/2019. | Call @ 100.00.. 6,874 6,874 6,874 0 0 0 06/01/2056.
19647P BK 8 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG..........| .. | 09/03/2019. | Call @ 100.00..........ccccocsrrremrimmimminnns [ v | e 13,592 | .o 13,592 | oo 12,853 0 7 0 09/01/2056.
19647P  BQ 5 |COLORADO HSG & FIN AUTH MULTIFAMILY HSG.......... .1 09/03/2019. | Call @ 100.00..........ovvirvemrinrieriinis [ | e 44,350 | ............ 44,350 | ............ 44,350 | ... 44,349 0 0 0 11/01/2045.
19647P BU 6 | COLORADO HSG & FIN AUTH MULTIFAMILY HSG .| 09/03/2019. | Call @ 100.00.. 2,064 2,064 | .. 2,064 2,064 0 0 0 08/01/2057.
20774W  G9 6 |CONNECTICUT ST HSG FIN AUTH |1 09/12/2019. | DIFECt.......oovericvicricsriseniiinni [ o | s 335,000 | .......... 335,000 | .......... 348,751 | oo 338,776 | ..cocvvnnnd 0] s (3,220) | ..oooovend 0 11/15/2040.
20775B D8 6 |CONN ST HSG FIN AUTHHSG MTGFIN PG.................... 1| 09/12/2019. | DIFECE........oouricriciiciiniissicciieniinins [ e | i 65,000 65,000 66,017 | ... 65,976 0 (391) 0 11/15/2035.
20775B N8 5 |CONN ST HSG FIN AUTH HSG MTG FIN PG o | 09/12/2019. | DIFECE.......vveuierrirerirriririsriseiierienins [ v | orvines 205,000 | ......... 205,000 | ......... 218,220 | ...cocveneee 211,125 0 (2,198) 0 11/15/2032.
20775C B6 0 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN. .|| 09/12/2019. | Direct 25,000 25,000 26,325 | ... 26,163 0 (93) 0 11/15/2039.
20775C N3 4 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN........... 1+ [09/12/2019. [ DIFECE......vvververerrerrrereererennerenrinenns | cevresensssnesssneninns | eeveseens 45,000 | ............ 45,000 | ............ 47,574 | ... 47,500 0 (158) 0 05/15/2042.
20775C RY 2 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 1| 09/12/2019. | DIFECL. ...vvvvveeverrerrereereeissiseisenienens | eneeressseessersssinns | veeen 590,000 | .......... 590,000 | ......... 593,280 593,032 0 (227) 0 11/15/2032.
20775C RZ 9 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN o] [09/12/2019. | DIFECE.....oovrvereverrrereerirsnrisnrssensinns | ereeeresesssssssnesnenens | oeees 1,500,000 | ....... 1,500,000 | ....... 1,500,000 | ...........1,500,129 0 (129) 0 11/15/2034.
20775C XL 3 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN........... .| 09/12/2019. | Direct 220,000 220,000 239,721 | ... 227,624 0 (924) 0 05/15/2047.
20775C ZE 7 |CONNECTICUT ST HSG FIN AUTH HSG MTG FIN........... .| 09/12/2019. | DIfECL........cveurererirerirererieisniiensisenienins [ erveerisnisnssesiiensnns | crerreren8,0000 | covoiiinnn 45,000 | ............ 47,643 | ... 47,170 0 (195) 0 11/15/2041.
23410B CH 2 |DAKOTA CNTY MINN CMNTY DEV AGY SINGLE FA....... .| 09/03/2019. | Direct 80,000 85,936 | ... 81,393 0 (780) 0 06/01/2035.
246395 WY 9 |DELAWARE STHSGAUTHREV........cccoovviivimviiiniiiniins .. | 09/01/2019. | Direct 35,000 36,386 | ... 35,438 0 (170) 0 07/01/2029.
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267045 AL 6 |DUTCHESS CNTY N Y LOC DEV CORP REV................... .| 07/01/2019. | Maturity @ 100.00.........cccccovvvimvcmriicnnns [ rvrivnciinriisniiniiens | 0000..500,000 | .........500,000 | .......... 514,700 | .............. 501,027 | oo 0 s (1,027) | ..oevvnnd (U0 R (1,027) | ......... 0 .. 500,000 |.......... (V] I (V1 0 ... 25,000 |07/01/2019. [ 1FE......
31392C EM 2 |FNW 02W2 AF5 - CMO/RMBS........cooovviiiiiniisiiciis .. | 09/01/2019. | Paydown 6,839 0 336 0 336 |......... 0 06/25/2032. | 1..
31397P PN 4 |FHM MO012 AA2 - CMBS .. | 09/01/2019. | Paydown creenn 367,863 | i 374,213 | o (U I 11,995 | ... (U I 11,995 | ... 0 08/15/2051. | 1..
31397P PP 9 |FHM MO012 AA3 - CMBS .1 09/01/2019. | Paydown.........cccoevvnrineiieninniiniiinnins [ eovniivnricsniieiieninns | 1,029,888 | .......1,029,888 | ....... 1,029,888 | .......... 1,029,888 0 0 0 0 [ 0 08/15/2051. | 1...........
31397P PV 6 |FHM MO012 A31 - CMBS .1 09/01/2019. | Paydown.........ccovvvvivinriniinrieciincins [ onveinnisnisniinsinns | o0 193,104 | 110100 193,104 ] ... 193,996 | . 193,980 0 (876) 0 (876) | ..o 0 .. 193,104 08/15/2051. | 1...........
34074M  CH 2 |FLORIDA HSG FIN CORP REV.......ccccommiimiiiiriiniircriens 11 08/01/2019. | DIFECL.......ovveivvrrerrireiiseiseiierienisenens [ ervreinsisssiiesieniinns | oeeienns 30,000 30,000 31,712 0] s (12,491) | ........... (U (12,491)| ......... 0| oo 30,000 07/01/2028.
34074M  GX 3 |FLORIDA HSG FIN CORP REV.. 1 08/01/2019. | DIFECL........veeveeeeeeeereeseeesieeeseeneenees | eeereeessiessseieesiensnne | enreennd 65,000 65,000 0 0 0 | o0 | i 65,000 07/01/2026.
34074M GZ 8 |FLORIDA HSG FIN CORP REV.. .| 08/01/2019. | Direct ..255,000 ..255,000 . 0 (5,988) (5,988) | .. +0nr.255,000 01/01/2029.
34074M KB 6 |FLORIDA HSG FIN CORP REV.. 11 08/01/2019. | DIFECL........cveeveeveeeeereeeeeseessessisseeenees | oeveeesesessisnsessseinns | cevveens 245,000 245,000 263,326 0 (2,434) (2,434) | ......0 | e 245,000 07/01/2035.
34074M LZ 2 |FLORIDA HSG FIN CORP REV.. .| 08/01/2019. | Direct 235,000 ..235,000 ..255,076 )| .. ...(1,125) 235,000 07/01/2046.
34074M MY 4 |FLORIDA HSG FIN CORP REV.. .| 08/01/2019. | Direct ..250,000 ..250,000 271,728 )| - ..(1,985) | .. ..250,000 01/01/2047.
34074M QB 0 |FLORIDA HSG FIN CORP REV.. .. | 08/01/2019. | Direct 200,000 . ) 200,000 07/01/2037.
373539 2E 4 |GEORGIA ST HSG & FIN AUTHREV.... 1| 09/03/2019. | DIFECE.......cvveuverrerrercereiniseiierienens [ eveeienisnisneiieniens | orvenes 280,000 | ..........280,000 | ..........296,909 | ............. 287,200 | ..ooovnend (U I (1,590) | ........... 0 | eierne(1,590) [ oo l0 | 280,000 12/01/2045.
373539 5F 8 | GEORGIA ST HSG & FIN AUTH REV. .| 09/03/2019. | Direct 75,000 77,746 0 (521) 0 75,000 06/01/2039.
373539 Y2 5 |GEORGIA ST HSG & FINAUTHREV.... .. | 09/03/2019. | Direct 135,000 | .........135,000 | .........144,825 | .............. 138,470 0 (805) 0 135,000 06/01/2045.
373539 ZB 4 | GEORGIA ST HSG & FIN AUTH REV. .| 09/03/2019. | Direct 20,000 20,097 0 (62) 0 ....20,000 06/01/2029.
419818 HM 4 |HAWAII ST HSG FIN & DEV CORP SINGLE FAM .. | 09/01/2019. | Paydown 47,7111 47,711 0 0 0 47,7111 07/01/2037.
45129Y F4 3 |IDAHO HSG & FIN ASSN SINGLE FAMILY MTG R.. 1| 08/01/2019. | DIFECL........cveecreeerirerirecereeiseressessieeies | oeeeressiesesensiiesiiens | cevveens 110,000 | .........110,000 | ........ 115,772 | .............. 114,150 0 (916) 0 110,000 07/01/2034.
45201L  WF 8 |ILLINOIS HSG DEV AUTH - MBS... .| 09/01/2019. | PaydOWN........orvvmeeiririiniiesierirneins [ v | v 259,512 | ........259,511 | ..........259,512 | ...... 259,512 0 (1) 0 | e (1) [ 0 | s 259,512 12/01/2043.
45201Y  F3 6 |ILLINOIS HSG DEV AUTH REV.. ..| 09/01/2019. | Direct ..125,000 0 (562) 0 ..125,000 02/01/2034.
45201Y N2 9 |ILLINOIS HSG DEV AUTH REV - MBS.. .| 09/01/2019. | PaYdOWN........orvvirirrieniinriecirnciinies [ e | i 76,260 0 6 0 02/01/2047.
45201Y R3 3 |ILLINOIS HSG DEV AUTH REV.. .| 08/01/2019. | Direct 180,000 | ..........180,000 | ..........192,596 | ..............194,207 | .......cc....... (U I (1,183) | .oeovee 0 10/01/2048.
45201Y S5 7 |ILLINOIS HSG DEV AUTH REV.. ..| 09/01/2019. | Direct ..100,000 0 (434) 0 08/01/2048.
45201Y X8 5 |ILLINOIS HSG DEV AUTH REV.. ..| 07/01/2019. | Direct 175,000 0 (601) 0 10/01/2048.
45201Y YK 7 |ILLINOIS HSG DEV AUTH REV - MBS .| 09/01/2019. | PaYdOWN.......oourvvirirriiniinnieriinninnies [ | i 49,122 | ... 49122 | o BB,5TT | 46,647 | (U I 2475 | v 0 06/01/2043.
45203L BS 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .| .. | 09/01/2019. | Paydown 5,544 5,544 5,544 0 0 (O OO o I SO 02/01/2031.
45203L CD 3 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE........... .. | 09/01/2019. | Paydown 9,153 9,153 9,183 0 (30) 0 | oovvrrreenene(30) | o 07/01/2032.
45203L CE 1 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. .. | 09/01/2019. | Paydown ....19,264 ....19,264 . 12,998 0 0 0 [ cvvrrerrnrrennn0 | 07/01/2032.
45203L CL 5 |ILLINOIS HSG DEV AUTH MULTIFAMILY HSG RE.. . |1 09/03/2019. | Call @ 100.00. ..18,610 | ...........18,610 | ............18,510 18,510 0 0 0 | o0 | e 03/01/2059.
45505T JC 6 |INDIANA ST HSG & CMNTY DEV AUTH SINGLEF........... 1+ [ 08/01/2019. [ DIFECE........ooeveeriireriieriiecriieniiienes | cereiieneiieneieeseiies | cvenee 230,000 | .......... 230,000 | .......... 243,487 | .........c.... 238,421 | oo (U I (1,262) | ........... 0 | oien(1,262) | ... 01/01/2039.
45505T LC 3 |INDIANA ST HSG & CMNTY DEV AUTH SINGLE F. 1+ [ 08/01/2019. [ DIFECE......vvvevvereerirrrirerrireerienrienns | cevveressisessinssies | everens 160,000 | .......... 160,000 | ........c. 169,030 | covvvrnvee 166,946 0 (786) 0 [ cvverrrennn(786) | oo 01/01/2037.
462467 NW 7 |IOWAFIN AUTH SINGLE FAMILY MTG REV .| 09/03/2019. | Call @ 100.00. 30,000 30,000 30,000 30,000 0 0 (01 T | I 02/01/2042.
462467 VD 0 |IOWAFIN AUTH SINGLE FAMILY MTGREV.................... .. | 07/02/2019. | DIfECL.......cvonrveeerererirerirseisnieniisnsiienins | verirenersnnisensinsiiens | oerreens 160,000 | covnieaes 160,000 | .......... 169,939 | ..oovveeve. 168,678 0 (675) 0 | coovvereren(B75) | o 07/01/2047.
46940Y BL 4 |JACKSONVILLE FLA HSG FIN AUTH MULTIFAMIL. .1 09/01/2019. | VARIOUS.........ccooovviirininninniiniienins [ vnrieeiennicsnisniiens | v 1,079 | i, 7,069 | .coovvvi 7,069 7,054 0 11 (O RO & I OO 02/01/2033.
49130T ME 3 |KENTUCKY HSG CORP HSG REV. .. | .. 1 09/01/2019. | Direct 30,000 32,315 30,845 0 (345) 0 | oo (345) | o 01/01/2028.
49130T PR 1 |KENTUCKY HSG CORP HSG REV.........ccccoovmviririiniiinns 11 09/01/2019. | DIFECL. ....vvcververrerrercereeiseiserserieeens [ eneerensseissenseninne | cvvvees 170,000 | .......... 170,000 | .......... 176,469 | ............. 172,018 0 (865) 0 | covvrrereer(865) | o 07/01/2033.
49130T PS 9 |KENTUCKY HSG CORP HSG REV.... .. 1 09/03/2019. | Call @ 100.00. 5,000 5,000 5,000 5,000 0 0 0 | o0 | 11/01/2041.
49130T PT 7 |KENTUCKY HSG CORP HSG REV.... .1 09/03/2019. | Call @ 100.00. 20,000 20,000 20,000 20,000 0 0 (0 ST o I SO 11/01/2041.
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49130T VQ 6 |KENTUCKY HSG CORP HSG REV .1 09/01/2019. | DIFECE.........ooveecricciieriseneeeniieenne | ceveiveneiseneisnniinns | 20000 390,000 | oo 390,000 | .......... 405,873 ..399,550 | o0 | e (1,249) | .ooceevenl0 | (1,249) | ......... 0 07/01/2037. | 1FE......
49151E YA 5 |KENTUCKY ST PPTY & BLDGS COMMN REVS.... w1 09/01/2019. | Maturity @ 100.00..........ccccverivcvinnines | covvviiseicnnicciienns | 22,000,000 | ....... 2,000,000 | ....... 2,193,660 2,013,701 | o0 [ (13,701) 20 | (13,701) | 0 08/01/2019. | 1FE......
54627D BV 2 |LOUISIANA HSG CORP SINGLE FAMILY MTG REV......... .. | 09/01/2019. | Paydown 60,334 59,026 59,050 0 [ o 1,284 | .......... (U I 1,284 | ... 0 12/01/2038. [ 1FE......
57419R  H7 3 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C .. 09/01/2019. | Call @ 100.00.. 4,710 4,710 4,710 0 0 0 11/01/2058. | 1FE......
57586P E5 1 |MASSACHUSETTS ST HSG FIN AGY HSGREV............... .. | 09/01/2019. | Call @ 100.00.. <ren..100,000 .100,000 | ..ccovvvrenee 100,000 0 0 0 | o0 | e 12/01/2019. [ 1FE......
576049 SG 6 |MASSACHUSETTS ST WTR RES AUTH IAM COMLP...... .| 08/01/2019. | DIFECL... ..o [ e | o 290,000 | ......... 290,000 | ......... 356,172 | .oooccvenee 294,462 | ............... 0| s (4,462) | .......... 0 | e (4,462) | ... 07/15/2019. | 1FE......
592113 AV 6 |METROPOLITAN GOVT NASHVILLE & DAVIDSONC....... .. | 09/16/2019. | Direct 35,000 35,000 34,475 34,633 0 30 0 [ 30 | 03/15/2028. | 1FE......
594653 6J 1 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.......... .| 07/01/2019. | Adjustment. 0 0 0 0 0 0 06/01/2046. | 1FE......
594653 7K 7 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.. .. 07/01/2019. | Adjustment.. 0 0 0 0 0 0 06/01/2046. | 1FE......
594654 BE 4 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M.......... .. 07/01/2019. | Adjustment. 0 0 0 0 0 0 06/01/2048. | 1FE......
594654 CM 5 |MICHIGAN ST HSG DEV AUTH SINGLE FAMILY M..........| .. | 07/01/2019. | Adjustment............cccooeruimernrinriiiniinns 0 0 0 0 0 0 12/01/2048. | 1FE......
60415N  4Z 2 |MINNESOTA ST HSG FIN AGY <. | . | 08/01/2019. | Direct. 2,750,000 | ....... 2,750,000 | ....... 2,793,886 | ..........2,754,240 | ................ 0| s (4,414)| ........ 0 07/01/2034. | 1FE......
60416Q FZ 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .| 09/01/2019. | PaYAOWN........oorvvirirrinrinrieriineinnis [ | i 80,320 ....80,320 L T8484 | TB2TA | (U I 2,045 | ... 0 ; 09/01/2044. | 1FE......
60416Q GB 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .| 09/01/2019. | PaydOown.........couiveiinriicieiiiniiniiins [ v | e 414,310 | ..........414,310 413,635 0 823 0 823 | ... 0| 414,310 | ......... 0 11/01/2044. | 1FE......
60416Q GC 2 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .1 09/01/2019. | PaYdOWN.......oorvrmeriririiniinnienirncins [ v | onieas 398,743 | .......... 398,743 | .......... 398,392 0 386 0 386 | ... [ — 398,743 | .......... 0 02/01/2045. | 1FE......
60416Q GD 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... .1 09/01/2019. | Paydown.........ccociierinniiciieiiiniiniiins [ v | v 261,137 | .......... 261,137 | .......... 259,515 | ............259,540 | ..ot (U I 1,59 | .......... 0 | s 1,59 | ... 0 .. 261,137 | ... 0 04/01/2045. | 1FE......
60416Q GF 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .1 09/01/2019. | PaYdOWN........orvvmeeiririiniienienirscins [ v | eniens 181,108 | .......... 181,108 | .......... 181,108 0 (0) 0 (O] 0 .. 181,108 | .......... 0 11/01/2045. | 1FE......
60416Q GG 3 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .| 09/01/2019. | PaydOown.........cooivvrinniciiniiniiniiins [ v | e 563,052 | ......... 563,053 | .......... 563,053 . 0 (0) 0 (O] 0| e 563,052 | .......... 0 02/01/2046. | 1FE......
60416Q GJ 7 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .| 09/01/2019. | PaydOWN........occvvieeiririiniierienirscins [ v | vnies 128,716 | .......... 128,716 | ......eec. 128,716 | ... ...128,716 0 (0) 0 (O] 0. 128,716 | .......... 0 08/01/2046. | 1FE......
60416Q GM 0 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... .. | 09/01/2019. | Paydown 350,675 | .......... 350,675 | .......... 336,617 | covvvees 335,292 | .oooveveriennnd 0 [ o 15,383 | ........... 0 | i 15,383 | ......... 0 .. 350,675 | ......... 0 10/01/2046. | 1FE......
60416Q GQ 1 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF..... .| 09/01/2019. | PaydOWN........ocrvvmeeiririniienienirncins [ v | oniens 101,371 | ...cccooe. 101,371 | v 101,371 ...101,371 0 (0) 0 (O] 0 .. 101,371 | ....cco... 0 03/01/2047. | 1FE......
60416Q GY 4 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F..... .| 09/01/2019. | PaydOown.........ccooiverinniiciieniiniiniiins [ v | e 140,949 | .......... 140,949 | .......... 140,949 | ... ...140,949 0 (0) 0 (O] 0] e 140,949 | ........ 0 12/01/2047. | 1FE......
60416S B6 6 |MINNESOTA ST HSG FIN AGY. . 109/03/2019. [ DIFECE........oooveerieiriieriissriseniiinnis | cevvisniisniissniins | v 190,000 | .......... 190,000 | .......... 200,760 | ............. 200,650 0 (702) 0 (702)| ......... 0.....190,000 |......... 0 01/01/2049. | 1FE......
60416S BE 9 |MINNESOTA ST HSG FIN AGY. ver| 2] 09/03/2019. | DIFECL........cveecveecverrereeeesereeseeesiienienies [ eeeeiseieniisssiessnns | eerriens 50,000 50,000 53,202 51,101 0 (548) 0 (548) | ...cc... 0 ......50,000 |.... 0 07/01/2040. | 1FE......
60416S BU 3 |MINNESOTA STHSG FINAGY.......ccocvvrirmiinrinriiniinninns .| 09/03/2019. | DIFECL........coveviiriirireiirisiniieniinies [ e | i 75,000 | ..coooees 75,000 | ..ocoooeee. 77,387 76,191 0 (429) 0 (429)] ......... 0].....75000 |...... 0 07/01/2031. | 1FE......
604168 HX 1 |MINNESOTA ST HSG FIN AGY. 1+ 109/03/2019. [ DIFECE........oouveerrieerrireniieeeiieriiieees | cereiieneiiseneieeseiies | cvenee 240,000 | .......... 240,000 | .......... 261,540 | .........c.... 247,312 | oo 0] s (1,610) | ........... (U RO (1,610) | ......... 0].....240,000 |.......... 0 01/01/2045. | 1FE......
60416S KD 1 |MINNESOTA ST HSG FIN AGY. 11 09/03/2019. | DIFECL........cveereererereereeseeesieseseeneienees | eeveeessissseiessenienns | evnseees 30,000 30,000 31,667 31,291 0 (286) 0 (286) | ......... 0......30,000 |.... 0 01/01/2041. | 1FE......
60416S MZ 0 |MINNESOTA ST HSG FIN AGY. 1+ 109/03/2019. [ DIFECE........oouveervieeriirereieeeieeniisines | cereiieseisseneiieseiies | v 360,000 | .......... 360,000 | ......... 378,709 | ..o 373,275 0 (2,663) 0 (2,663) | ......... 0 .....360,000 |....... 0 01/01/2046. | 1FE......
604168 PH 7 |MINNESOTA ST HSG FIN AGY. «...| .. | 08/01/2019. | Direct 35,000 35,000 35,000 35,001 0 0) 0 (] 0]......35,000 |..... 0 07/01/2031. | 1FE......
60416S TB 6 |MINNESOTA STHSG FINAGY......cccouumiiinieiiiiniiniis ..| 08/01/2019. | Direct 45,002 0 (0) 0 (O 0].....45,000 |..... 0 01/01/2031. | 1FE......
60416S TC 4 |MINNESOTA ST HSG FIN AGY. .1 09/03/2019. | DIfECL.......ccvomvrereerierirserseississniinniss | veresenssnisseiessinns | 20000 120,000 | 10er120,000 | oo 127,114 | e, 123,964 0 (835) 0 [CRI N i— 0]....120,000 |.......... 0 01/01/2047. | 1FE......
60416S UA 6 |MINNESOTA ST HSG FIN AGY. .| 08/01/2019. | Direct 45,001 0 (0) 0 () 0 .....45000 | ... 0 07/01/2030. | 1FE......
60416S WB 2 |MINNESOTA ST HSG FIN AGY. .| 08/01/2019. | Direct 10,000 0 (0) 0 () 0].....10,000 |... 0 01/01/2030. | 1FE......
60416S WD 8 |MINNESOTA ST HSG FIN AGY. . 109/03/2019. [ DIFECE........coorveerrirerreieriiseniieeniiinnns | cervieereiseneiseneiens | e 245,000 | ..........245,000 | ..........263,297 | .............. 259,587 | ..o (U I (1,837) | covvennec (U O (1,837) | ...oec. 0].....245,000 |.......... 0 01/01/2048. | 1FE......
60535Q LY 4 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG.... .1 09/01/2019. | Paydown 17,758 0 0 0 0 | e 0| .o 17,758 | i 0 12/01/2032. | 1FE......
60535Q@ ND 8 |MISSISSIPPI HOME CORP SINGLE FAMILY MTG .| 09/03/2019. | Direct . 62,029 0 (371) 0 12/01/2038. | 1FE......
60637B CR 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......... | .. | 09/01/2019. | PaydOwN.......c.cocovrvvimeiinmiiinniinniiiins [ o | v 112,090 | ..coooeee 112,090 | .cooveees 111,569 | .o 111,460 0 630 0 10/01/2034. | 1FE......
60637B EZ 9 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......... 1+ 109/01/2019. | DIFECL......veveverereieeeeseeeesseeisseeinnees | ereessseessnnessnnnssnns | cesnes 190,000 | .......... 190,000 | .......... 208918 | .............. 201,670 0 (2,368) 0 |.renne(2,368) | ...eerl0 | ... 190,000 | ... 0 11/01/2040. | 1FE......
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60637B FA 3 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......... .| 09/01/2019. | PaYAOWN.......ooovvueierininricisciniens [ e | i 41,801 | ..o 41,801 | .o 41,801 41,801 0 0 0 0 | e 0 08/01/2036.
60637B GC 8 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .| 09/03/2019. | DIFECL........coouieeiirriiiiiriississiieiienins [ e | o 125,000 | .......... 125,000 | .......... 128,976 | ...cccoouve. 128,516 0 (715) 0 (715) | oo 0 05/01/2038.
60637B GM 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......... | .. | 09/03/2019. | DIr€Ct.........oervrrrerirriniieriiniiisnisnins | coniinsienincisninnis | cevivnens 30,000 30,000 31,488 31,198 0 (248) 0 (248) | ......... 0 11/01/2045.
60637B HV 5 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY.......... .1 09/03/2019. | DIFECL........coouieeriiriiciiriississiieiienis [ v | oo 465,000 | .......... 465,000 | .......... 504,413 | ..cccovne 490,869 | .......cccce...d 0| s (4,162) | ........... (V0 IO (4,162) | ......... 0 11/01/2036.
60637B PZ 7 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .. | 09/03/2019. | Direct 95,000 95,000 | ... 101,762 | c.ovvveevee. 100,400 0 (637) 0 (637) ] veoven 0 05/01/2047.
60637B SP 6 |MISSOURI ST HSG DEV COMMN SINGLE FAMILY. .| 08/01/2019. | DIFECE........veurirrirririiniissieiierinins [ e | i 30,000 30,000 31,751 31,720 0 (118) 0 (118) | ..ocvend 0 05/01/2049.
61212R  3Q 7 |MONTANA ST BRD HSG ..| 07/01/2019. | Adjustment.. 0 0 0 0 0 0 12/01/2043.
61212R  T9 7 |MONTANA ST BRD HSG ..| 07/01/2019. | Adjustment.. 0 0 0 0 0 0 12/01/2027.
61212R X7 6 |MONTANA ST BRD HSG .. 07/01/2019. | Adjustment.. 0 0 0 0 0 0 12/01/2038.
613907 BU 7 |MONTGOMERY CNTY TEX HSG FIN CORP MULTI-F...... | .. | 07/01/2019. | Adjustment............cccocevvreuinrinriicniis 0 0 (V1 O 0 0 0 0 06/01/2031.
63968M EV 7 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG. .| 09/03/2019. | Direct 60,000 63,561 61,500 0 (567) 0 03/01/2043.
63968M RE 1 |NEBRASKA INVT FIN AUTH SINGLE FAMILY HSG. .. | 09/03/2019. | Direct 65,000 69,149 68,614 0 (319) 0 09/01/2048.
647200 2F 0 |NEW MEXICO MTG FIN AUTH .| 09/03/2019. | Direct 10,374 0 (106) 0 03/01/2044.
647200 2H 6 |NEW MEXICO MTG FIN AUTH - MBS .. | 09/01/2019. | Paydown 6,313 0 227 0 12/01/2035.
647200 3H 5 |NEW MEXICO MTG FIN AUTH .. | 09/03/2019. | Direct 92,773 0 (529) 0 03/01/2045.
647200 3M 4 |NEW MEXICO MTG FIN AUTH ..109/03/2019. | Call @ 100.00.........cccvererreerrirerriinnns | cerviservissniiisnciiinns | 2 115,000 | 115,000 | ... 115,000 | ... 114,739 0 5 0 09/01/2041.
647200 3N 2 |NEW MEXICO MTG FIN AUTH - MBS .. | 09/01/2019. | Paydown 37,735 37,735 36,887 36,910 0 826 0 37,735 02/01/2037.
647200 3P 7 |NEW MEXICO MTG FIN AUTH - MBS... .. | 09/01/2019. | Paydown 102,717 | e 102,717 | e 102,717 | e 102,717 0 0 0 102,717 09/01/2037.
647200 4R 2 |NEW MEXICO MTG FIN AUTH.. 1+ 109/03/2019. [ DIFECE......vvververeererereereererenressnnessnnns | eeeeeseessssnsssnnnnenns | eevesneees 40,000 ....40,000 ..41,337 41,372 0 0 | oo (261) | o0 | i 40,000 03/01/2046.
647200 6Z 2 |NEW MEXICO MTG FIN AUTH.. .| 09/03/2019. | Direct ..175,000 ..175,000 ..186,657 ..185,584 .0 +re 175,000 03/01/2048.
647200 7V 0 |NEW MEXICO MTG FIN AUTH.. ..| 07/01/2019. | Direct ..155,000 ..163,784 0 0 | oo (847) [ 0 | e 155,000 01/01/2049.
647200 N4 2 |NEW MEXICO MTG FIN AUTH.. .1 09/03/2019. | Direct 65,000 65,534 0 0 | oo (238) | 0 | 65,000 03/01/2030.
647200 P6 5 |NEW MEXICO MTG FIN AUTH.. .| 09/03/2019. | Direct ..180,000 ..185,022 .0 ..180,000 09/01/2028.
647200 P8 1 |NEW MEXICO MTG FIN AUTH.. .1 09/03/2019. | Direct 45,786 0 0 03/01/2028.
647200 V3 5 |NEW MEXICO MTG FIN AUTH .| 09/03/2019. | Direct 45,971 0 0 03/01/2043.
647200 X3 3 |NEW MEXICO MTG FIN AUTH - MBS... .. | 09/01/2019. | Paydown 12,488 0 0 02/01/2043.
647200 X4 1 |NEW MEXICO MTG FIN AUTH - MBS.........ccccovvvvrinnirnnns .. | 09/01/2019. | Paydown 15,577 0 0 07/01/2043.
647200 X5 8 |NEW MEXICO MTG FIN AUTH - MBS... .. | 09/01/2019. | Paydown 41,841 0 (0) 0 () 0 10/01/2034.
647201 DM 1 |NEW MEXICO MTG FIN AUTH ..| 07/01/2019. | Direct 15,856 0 (41) 0 (A1) ] s 0....15,000 07/01/2049.
64966T AX 2 |NEWYORKNY CITY HSG DEV CORP MULTIFAMI......... .| 08/01/2019. | Direct 88,356 0 206 0 206 | ......... 0 | oo 90,000 01/15/2026.
649883 2W 4 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........ 1+ [09/01/2019. [ DIFECE......vvvvvererrererrirenrireeriesninenns | cevveressisessinssies | evesee 295,000 ..313,386 0 (2,470) 0 (2,470) | ...ovce 0 .. 295,000 10/01/2037.
658207 LZ 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. | 09/01/2019. | DIf€Ct..........covvveieiriiriiniisciseiiciiienis [ e | v 155,000 LABTA31 | (U I (1,315) | ........... (U O (1,315) | ......... 0 .. 155,000 07/01/2028.
658207 SL 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. | 09/03/2019. [ DIreCt..........coooomriiiriiinricinniiinniiiinnns | covvvisniisssiissniinns | cvvines 180,000 | .......... 180,000 | .......... 190,249 | ...cccooeee. 186,719 0 (2,001) 0 (2,001)] ......... 0. 180,000 07/01/2039.
658207 TZ 8 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. | 09/03/2019. | Direct 50,000 50,000 54,054 53,262 0 (565) 0 (565) | ......... 0 ....50,000 07/01/2047.
658207 WG 6 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP... | .. | 09/03/2019. [ DIFECt..........cocvvuiriiiriinriiinniiisniiinnis | corvisniiisniinsniinns | ceveeenns 85,000 85,000 89,834 89,712 0 (296) 0 (296) | ......... 01....85,000 07/01/2047.
658909 KS 4 |NORTH DAKOTA STHSG FINAGY.....cccocvnvimniinriirineens 1 [ 0710172019, [ DIFECL......vvvevereeereerereeeisseessreeinnees | eeeessnseessnsessnnsssnns | ceesees 250,000 | .......... 250,000 | .......... 235,003 | ....cccooneee 236,661 0 791 0 791 | (U R 250,000 07/01/2031.
658909 KT 2 |NORTH DAKOTA ST HSG FIN AGY.. <[ 07/01/2019. [ DIFECE........ooovecierieriisssiseniinnis | o | cviins 180,000 | .......... 180,000 | .......... 168,525 | ...cccoouvee. 169,419 0 544 0 544 | ... 0 .. 180,000 01/01/2035.
658909 PF 7 |NORTH DAKOTA ST HSG FIN AGY.. -1 08/01/2019. [ DIFECE......oooveeeieeveeeeeereeeeeeeessiesieiene | evveeeeseesseessienss | cevennie 85,000 85,000 91,219 90,043 0 (280) 0 (280) | ......... (U I 85,000 07/01/2048.
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67756Q NM 5 | OHIO ST HSG FIN AGY RESIDENTIAL MTG REV............. .. | 09/01/2019. | Paydown 358,744 358,744 366,636 | ......o....... 365,917 | oovvecennnd (U I (AL ) - (U O (7,173)] ......... 0 02/01/2044.
67756Q NP 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .1 09/01/2019. | Paydown 59,484 59,484 57,315 57,376 (U I 2,108 | ........... 0 | 2,108 | ......... 0 03/01/2036.
67756Q NQ 6 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... o] 109/0172019. [ PAYdOWN........ooovvirircciriniinnienins [ o | s 166,152 | .......... 166,152 | ......... 166,060 | ............. 166,061 0 90 0 90 | oo 0 03/01/2046.
67756Q NR 4 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV............. .| 09/01/2019. | Paydown.........ccocvveirinriicieniiniiniiins [ v | oo 136,140 | .......... 136,140 | .......... 133,841 | oo 133,861 | oo (U I 2279 | s 0 | 2,279 | ......... 0 03/01/2046.
67756Q SR 9 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .| 07/01/2019. | Adjustment............cccovriiniinrinriiiniinnns 0 0 (V1 OO 0 0 0 0 0| e 0 09/01/2036.
67756Q TQ 0 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .| 09/03/2019. | Direct 35,000 35,000 34,999 0 0 0 0 [ 0 09/01/2031.
67756Q UV 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... .. | 09/03/2019. | Direct 50,000 50,000 49,999 0 1 0 03/01/2032.
67756Q UZ 8 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV .1 09/03/2019. | Direct 0 (690) 0 03/01/2047.
67756Q WE 3 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV... ..|..| 09/03/2019. | Direct 0 1 0 ....35,000 09/01/2037.
67756Q XP 7 |OHIO ST HSG FIN AGY RESIDENTIAL MTG REV............. .. | 09/01/2019. | Paydown 367,350 0 (0) 0 367,350 04/01/2040.
67886M PT 0 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R .| 09/03/2019. | Call @ 100.00.. ..209,390 0 0 0 ..209,390 03/01/2044.
67886M PU 7 | OKLAHOMA HSG FIN AGY SINGLE FAMILY MTG R .| 09/03/2019. | Call @ 100.00.. 149,554 . . 0 0 0 149,554 09/01/2035.
68450W CA 7 |ORANGE CNTY FLA HSG FIN AUTH HOMEOWNER M.... | .. | 09/03/2019. | DIreCt.........cocovvvmrinrimriieriininninniinns [ v | e 215,000 215,000 | .........230,867 | ...... 220,480 0 (2,429) 0 (2,429)| ......... 0 . 215,000 03/01/2031.
684907 VJ 4 |ORANGE CNTY FLA HSG FIN AUTH HOMEOWNERR.... | .. | 09/03/2019. | Direct 70,000 ....70,000 73,873 0 (258) 0 (258) ] .. 70,000 09/01/2049.
686087 NS 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .| 08/01/2019. | Direct ceverr...50,000 50,000 50,000 0 0 0 0 rerener.50,000 07/01/2034.
686087 PG 6 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .| 08/01/2019. | DIFECL........cooeieeiiirirriiriississiiceiienin [ e | v 120,000 ..120,000 ..124,540 0 (890) 0 (890) | ..cccoec0 | o 120,000 07/01/2043.
686087 RY 5 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... | .. | 08/01/2019. | Direct 455,000 ..455,000 ..461,031 )| o0 ..(1,288)] .. .....455,000 07/01/2044.
686087 SU 2 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... ..| 08/01/2019. | Direct 50,000 50,000 51,628 0 (220) 0 (220) | ..ovvees0 | i 50,000 07/01/2036.
686087 WW 3 | OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... .. 1 08/01/2019. [ VARIOUS.......covrvermrrermnrernnrenerennnees | seeeemsesssnnsssnsssennns | eeveseeed 60,000 60,000 64,168 63,429 0 (417) 0 417) 01/01/2040.
686087 YJ 0 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV....... | .. | 07/01/2019. | Direct 25,000 25,000 27,001 26,784 0 (94) 0 (94) ] .. 01/01/2049.
68608N CH 3 |OREGON ST HSG & CMNTY SVCS DEPT HSG REV........ .1 08/01/2019. | Call @ 100.00..........ovvriemiimrieriinins [ e | i 70,000 | ..ocovneee. 70,000 | ..coooeee. 74,185 70,157 0 (51) 0 (51) 07/01/2028.
68608N DG 4 |OREGON ST HSG & CMNTY SVCS DEPT HSG REV........ 1 08/01/2019. | DIFECL........coeecveerereceeseeseiesreesiesienees | eeeeiesesessisesiiesiens | eenriens 85,000 85,000 93,320 87,046 0 (497) 0 (497) 07/01/2028.
708796 4R 5 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M .1 07/01/2019. | Adjustment.. 0 0 0 0 0 0 0 10/01/2046.
708796 B9 7 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.... ..| 07/01/2019. | Adjustment.. 0 0 0 0 0 0 0 10/01/2041.
708796 T8 0 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.... .. | 08/01/2019. | Adjustment.. 0 0 0 0 0 0 0 04/01/2040.
708796 YR 2 |PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.......... | .. | 07/01/2019. | Adjustment.. 0 0 0 0 0 0 0 04/01/2028.
72316W XD 4 |PINELLAS CNTY FLAHSG FIN AUTH SINGLE FA............ 11 09/03/2019. | DIFECL........cveeveereiereereeseeenieseseeneenees | eeveeessisnseinssensenns | evnvenns 50,000 50,000 53,800 50,919 0 (576) 0 (576) 09/01/2028.
72316W ZE 0 |PINELLAS CNTY FLA HSG FIN AUTH SINGLE FA .1 09/03/2019. | VARIOUS........cooiiimrinriniinniiciiinnis [ | e 72,000 | ..cooonee 72,000 | ...cooouee. 73,470 73,308 0 (203) 0 (203) 01/01/2046.
76221R RB 1 |RHODE ISLAND HSG & MTG FIN CORP .|| 07/01/2019. | Adjustment..........cccoovvrnrinniinninciinnns 0 0 (U O 0 0 0 0 0 10/01/2040.
76221R UK 7 |RHODE ISLAND HSG & MTG FIN CORP.........ccccoosvuunriunes .| 08/01/2019. | Call @ 100.00.. 0 0 (V1 O 0 0 0 0 0 04/01/2033.
83712D WK 8 |SOUTH CAROLINA ST HSGFIN & DEV AUTH MTG......... .| 08/01/2019. | Direct 20,000 20,000 21,131 0 (178) 0 (178) 07/01/2043.
83712D XF 8 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG......... ..| 07/01/2019. | Direct 5,000 5,000 5,000 0 (0) 0 0) 01/01/2032.
83712D XJ 0 |SOUTH CAROLINA ST HSG FIN & DEV AUTH MTG......... 11 08/01/2019. | DIFECL........vveeveereeereereeseeenieseseeneenees | eeveeessissseinssennenns | ennrenns 90,000 90,000 94,043 0 (360) 0 (360) 01/01/2047.
83755N DR 0 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY.... 1+ 109/26/2019. [ DIFECE.........ouveerrireriiereiereiieniiienes | cereiieneiiseniiieseiies | v 130,000 ..130,000 132,689 | oo 0] s (1,403) | ........... 0 | o (1,403) 05/01/2028.
83755N EU 2 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY......... | .. | 09/26/2019. | DIr€CL..........ccoorvirimiiiiriiinniiinniiiinniiins | v | v 145,000 | ..........145,000 ..146,549 0 (866) 0 (866) 05/01/2032.
83755N EZ 1 |SOUTH DAKOTA HSG DEV AUTH SINGLE FAMILY......... 1| 09/26/2019. | DIFECL........cvoecvererererirecireeiseresisesienies | eersressissiessiiesiiens | oevve 215,000 | .......... 215,000 | ..........223,000 | .............. 219,507 0 (756) 0 (756) 11/01/2041.
83756C DH 5 |SOUTH DAKOTA HSG DEV AUTH.... 1| 09/26/2019. | DIMECL........oveerveerirerirsirieiesiiesiesisenins [ evseissisenssssiensins | censeend 65,000 | ............ 65,000 68,505 66,526 0 (397) 0 (397) 11/01/2030.
83756C HG 3 |SOUTH DAKOTA HSG DEV AUTH.... . | 09/26/2019. | Direct 35,000 35,000 35,000 35,000 0 0 0 0 11/01/2028.
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83756C HX 6 |SOUTH DAKOTAHSG DEV AUTH.....cccovvvviririicriciis .| 09/26/2019. | DIFECL........coomieiiieriiciicissisniiniienins [ v | enies 185,000 | .......... 185,000 | .......... 194,861 | ..cocvvvvee. 190,965 0 (756) | ......... 0 .. 185,000 | .......... (V] I (V1 0. e 4,100 |05/01/2034.
83756C LL 7 |SOUTH DAKOTA HSG DEV AUTH.... .| 09/26/2019. | DIFECL........coouieuiirirriiniississiceiiieni [ e | v 235,000 | ......... 235,000 | ......... 255,863 ..244,452 .0 (1,140) | ... 0 11/01/2045.
83756C TC 9 |SOUTH DAKOTA HSG DEV AUTH.... ..|..| 09/26/2019. | Direct 235,000 235,000 256,249 | ... ..252,058 .0 ..(1,668) | ......... 0 SRRSO | I L0 I 11/01/2047.
83756C TX 3 |SOUTH DAKOTAHSGDEV AUTH........ccovvvirninriineene. .. | 09/26/2019. | DrECt........coorvecrieririiriissisciieiienis [ ereeiineiinsicsniiniinns | 000000 205,000 | oo 205,000 | ......... 217,835 | .oocccvenee 214,952 0 (798)] ......... 0 .. 205,000 |.......... (V1N IO (V1 0 [ 4,275 | 05/01/2039.
870487 CG 8 | SWEETWATER CNTY WYO POLLUTION CTL REV. .. | 08/21/2019. | DIFECE.........oovverriciieriisriisniiienns | e | 24,990,000 | ...... 4,990,000 | ....... 5,058,463 | .......... 4,996,170 | o0 | (6,170 | oo 0 07/15/2026.
88045R B7 6 | TENNESSEE HSG DEV AGY .| 09/03/2019. | Direct 50,000 52,412 | ... 51,959 0 07/01/2045.
88045R C6 7 | TENNESSEE HSG DEV AGY .. 1 09/03/2019. | DIfECL.........oerrvrerirererriiseiesrsnsiseniennns [ ervnressiensinsiiensnns | veenreren 0,000 | ovooiiinnn 40,000 | ............ 40,000 | ... 40,001 0 07/01/2031.
88045R UR 1 | TENNESSEE HSG DEV AGY. .1 09/03/2019. | Direct 90,000 95,673 | ... 91,381 0 01/01/2028.
88045R WH 1 | TENNESSEE HSG DEV AGY |+ [09/01/2019. [ DIFECE......vvvevvereererrerirenrirsenrissneinnnes | svevenneresnnneensnnenne | eererneen5,000 | v 45,000 | ............ 46,630 | ... 45,412 0 07/01/2031.
880461 AR 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .1 09/03/2019. | Direct 20,000 | .ocoernee. 18,194 | ... 18,609 0 01/01/2031.
880461 BP 2 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. | 09/01/2019. | Direct 30,000 31,917 | .. 30,910 0 07/01/2043.
880461 DN 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .1 09/03/2019. | DirECL........coorvecrierirriiniinnissiiieiiienis [ eeriinniinsicsnieeiinns | 00 120,000 | i 120,000 | .......... 132,108 | ..ocoveevee. 127,322 | 0 | (1,444) | 0 07/01/2045.
880461 JR 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR .. 1 09/03/2019. | DIfECL........overrerrrirerireririeisniiensisesiienins [ erveerrnniesrsnsiiensinns | rerrenen 19,000 | covoriinnn 75,000 | .ococvenees 70,556 | ... 70,867 0 239 0 07/01/2036.
880461 KB 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .. | 09/01/2019. | Direct 35,000 36,357 | ... 36,090 0 (166) 0 01/01/2047.
880461 NJ 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .. 109/03/2019. [ DIFECL.........oocveecreserieenrcesereseriienens | eevviienesiiesesissniiens | eereenen 40,000 | covirincns 40,000 39,999 0 0 0 07/01/2032.
880461 NL 8 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, . | 09/03/2019. | Direct 99,985 0 (677) 0 07/01/2042.
880461 NP 9 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .| 09/03/2019. | Direct 42,570 0 (325) 0 01/01/2042.
880461 PS 1 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .| 09/03/2019. | Direct 4,959 0 2 0 07/01/2036.
880461 SC 3 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .1 09/03/2019. | DIFECL........cvvvecveecveeeriesesssnrissesiiens | eeneviiennsiisnesiisnesi | eorrreenn 75,0000 | i) 75,000 81,953 | ... 80,629 0 (595) 0 07/01/2048.
880461 XF 0 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR, .| 09/03/2019. | Direct 80,000 85,980 | ... 85,832 0 (509) 0 07/01/2049.
88275A CW 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS MULTIF......... .. | 09/01/2019. | Paydown 23,003 23,233 | ... 23,147 0 (144) 0 - 01/01/2032.
88275F NV 7 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE.... .. 09/03/2019. | Call @ 100.00.. 81,191 | ... 81,217 0 (117) 0 81,099 |....0 | . X I 03/01/2046.
88275F NW 5 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE .. 1 09/03/2019. | Call @ 100.00.. 1 135,000 | oo v 135,000 | ..135,000 0 0 0 . 40 135,000 | L0 R 03/01/2046.
88275F PA 1 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE......... |.. | 09/01/2019. | PAydOWN...........covvveiiriiiiiniinniiciiiens | o | eviinens 55,277 55,277 53,670 | ... 53,737 0 [ o 1,539 | oo 0 55,277 | .......0 |... L0 I 09/01/2047.
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M......... .. | 09/01/2019. | Paydown 292,774 292,774 292,774 | ...... 292,774 0 0 0 292,774 | .0 | L0 [ 10/25/2037.
928120 Q5 0 |VASHSG 15AA-RMBS .| 09/01/2019. | PaydOown.........ccoorierinniciieniniiiniins [ v | v 227,818 | ......... 227,818 | .......... 227,818 | ...... 228,181 0 (362) 0 ceereen0 [ L0 I 06/25/2042.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH - MBS.......ccccoouimriiniininnns .. | 09/01/2019. | Paydown 58,401 58,401 57,611 0 776 0 776 | ......... 0| o 58,401 | ... (V] IR (V1 0. e 1,239 | 11/25/2039.
93978T QX 0 |WASHINGTON ST HSG FIN COMMN... ..| 07/01/2019. | Adjustment.. 0 0 0 0 0 0 0 | e 0 06/01/2037.
93978T VD 8 |WASHINGTON ST HSG FIN COMMN... .. | .. [ 07/01/2019. | Adjustment.. 0 0 0 0 0 0 (VR I 0].. e 12/01/2046.
93978T WE 5 |WASHINGTON ST HSG FIN COMMN.......c.covvuriiniiniiins .| 07/01/2019. | Adjustment...........cccocvvuieiinriinriiiniis 0 0 (V1 O 0 0 0 0 0| (U I 06/01/2039.
95662M T8 3 |WEST VIRGINIA ST HSG DEV FD......ccovvvvvriniricririrens 11 09/01/2019. | DIFECE.......ccveurvrrirririeisnissiierierinnins [ e | v 75,000 75,000 0 0 0 0 [ 0| oo 75,000 11/01/2027.
97689Q BZ 8 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O..... 1+ 109/03/2019. [ DIFECE........oourveerrireriiereiieceiieniiienes | cereiieneisseneiieseiies | cvieens 115,000 | .........115,000 | ..........121,523 | .............. 120,278 | oo 0| s (1,162) | ........... (U O (1,162) | ......... 0 .. 115,000 09/01/2045.
97689Q DD 5 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O..... 1+ 109/03/2019. [ DIFECE......vvvevrereererrrireerereerisenrirenns | ceveesesssssesesnssens | cvenees 135,000 | .......... 135,000 | ...coooee. 139,543 | .o 138,637 0 (734) 0 (734) | .. 0. 135,000 03/01/2046.
97689Q FK 7 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O..... 1+ 1109/03/2019. [ DIFECL.........ouveerrieeriiereieeeeiieriiieees | cereiieneiiseneiieseiies | ceeoend 475,000 475,000 515252 | s 506,815 | ...vveorreennd 0] s (3,956) | ........... 0 | o (3,956) | ......... 0 . 475,000 03/01/2048.
98322Q HV 2 |WYOMING CMNTY DEV AUTH HSG REV.......ccccooovurvivnnne .. 109/03/2019. [ DIFECE........ooorveerviiriierisnsiissniiinnis | covvisniinniisnniins | e 200,000 | ..........200,000 | ..........209,124 | ...... 202,713 0 (676) 0 (676) | ......... [V 200,000 12/01/2044.
98322Q  PM 3 [WYOMING CMNTY DEV AUTH HSG REV........cccoovviuninas .. 109/03/2019. | DirECE........cvuurienieieiieriiniississiisiiienis [ | s 305,000 | .......... 305,000 | ......... 331,959 | ..o 326,092 0 (2,401) 0 (2,401) | ......... 0. 305,000 12/01/2046.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS..........cc.cociiciiiins covianiieisnsiisniienes ....35,629,150 | ..... 35,629,135 | ..... 36,837,689 | ......... 36,130,877 | .cccvierirans 0] . (99,847) | .......... 0 [ (99,847) | ......... 0 ]...35,630,471 | .......... 0] (1,321) | e (1,321) | ..1,236,149 XXX

Bonds - Industrial and Miscellaneous
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000366 AA 2 |AASET 171 A-ABS . 109/16/2019. | Paydown 352,703 352,703 352,701 | ...... 352,702 0 0 0 0| e 0 352,708 | .......... 0 0 0 8,847 | 05/16/2042.
00100F AC 9 |ACIS 143 A1F - CDO .| 09/01/2019. | Paydown.........ccociveirinriciieiiiniiiniiins [ e | e 341,890 ..341,890 ..341,511 0 0 [ 380 | o .0 .9,487 | 02/02/2026.
001406 AA 5 |DCAL 2015 A1-ABS C | 09/15/2019. | Paydown ..109,038 0 0 | o0 | .0 .3,065 | 02/15/2040.
00176J AH 9 |AMMC 16R XR - CDO .| 08/01/2019. | Paydown 9,692 0 0 | o308 | i 0 0 278 | 04/16/2029.
00214M  AA 1 |ARLFR 1406 A1 - ABS.... . 109/15/2019. | Paydown 96,135 .0 .1,905 | 06/15/2044.
00443P AA 7 |ACE07HE2 A1-RMBS... 09/25/2019. | Paydown.........cc.oevemvvnriereiivnninninnnens [ ovvevnniisniinniiennens | e 108,334 | i 108,334 85,666 .0 1,831 | 12/25/2036.
006346 AS 9 |ADMSO 181 A-ABS . [ 09/15/2019. | PaydOWN. ... | v | oo 15,390 | i 15,390 | oo 15,418 15,417 0 11/16/2048.
00703Q AD 4 |ARMT 063A A11-RMBS.... 09/25/2019. | Paydown 36,794 24,245 24,928 0 08/25/2036.
01448Q AA 8 |ALESC4A1-CDO .| 08/01/2019. | Paydown 24,499 20,801 19,983 0 07/30/2034.
01450B AA 6 |ALESC 15A1-CDO .. | 09/23/2019. | Paydown 65,034 60,827 60,218 .0 12/23/2037.
02149M AB 5 | CWALT 07J1B 1A2 - CMO/RMBS.. .. | 09/01/2019. | Paydown ..110,233 95,824 | ... 88,598 .0 03/25/2037.
02315Q AA 6 |AMBACLSNILLC .. | 09/30/2019. | Paydown 10 | i 10 .. 10 0 02/12/2023.
02660L AA 8 |AHMA 064 A11-RMBS... .. | 09/25/2019. | Paydown.........cccovvvnrinrinrinriinniincins [ | e 16,425 | i 16,425 | ........... 10,905 9,896 0 10/25/2046.
02660T AR 4 |AHM 041 4A-RMBS... .. | 09/01/2019. | Paydown 3,841 3,798 3,798 0 04/25/2044.
02665U AA 3 |AH4R 14SFR2 A - ABS .. | 09/01/2019. | VARIOUS, 6,481 6,543 .0 10/17/2036.
02665X AA 7 |AH4R 14SFR3 A - ABS .. | 09/01/2019. | Paydown 66,798 67,213 12/18/2036.
02666A AA 6 |AH4R 15SFR1A - ABS .. | 09/01/2019. | Paydown 21,827 21,808 04/17/2052.
03235T AA 5 |ACEF 141 A-ABS . 109/20/2019. [ PaydOWN..........ccveerrierviinniiieniiinniis | cereeneneineneisnniinns | eeeeeen 19,331 | s 19,331 16,625 12/20/2024.
038779 AA 2 |ARBYS 151 A2-ABS.........cccocovrvinrinns . | 08/01/2019. | Paydown 6,250 6,250 10/30/2045.
04010L AV 5 | ARES CAPITAL CORP. ..| 07/03/2019. | Bank of America Merrill Lynch.... 3,045,420 | ....... 3,000,000 ...2,990,192 03/01/2025.
04544N  AD 6 |ABSHE 06HE6 A4 -RMBS............ccoooovmviirirrnniiniicnins C [ 09/25/2019. [ Paydown...........ccorvvmrinriinciicinniinns | covvnsiinsiisniinsiinnns | coveees 257,490 | .......... 257,490 | .........216,291 | ... 236,544 11/25/2036.
05352P AA 5 |AVNT 18AA-ABS .| 09/16/2019. | Paydown..........cooiveiiinniciieiiiniiniiins [ v | e 505,790 505,790 | .........505,778 | .............. 505,756 06/15/2021.
05530M AA 7 |BCAP 06AA2 A1-RMBS.... .| C| 09/25/2019. | Paydown ..108,559 . 117,687 90,083 92,553 01/25/2037.
05533D AK 2 |BCAP 10RR7 2A1 - CMO/RMBS . [ C109/01/2019. [ PAYdOWN.........ooviiieiiriciiciiiniiniis | coveeiiisiississiiienins | oo 38,422 38,422 37,389 37,864 07/26/2045.
05533N  AJ 3 |BCAP 10R12A 1A9 - CMO/RMBS... C [ 09/01/2019. [ Paydown............ocvurvimrieriincinninniinns | covvnriissiissinsinnes | v 147,785 .171,082 06/26/2037.
055450 AJ 8 |BCAP 15RR3 4A1- CMO/RMBS.... .. | 09/26/2019. | Paydown.........cccvvvniinriininniiniiniiins [ v | o 140,848 131,272 02/25/2037.
05584A AA 8 |HGVGI17AA-ABS... .. | 09/25/2019. | Paydown 95,277 95,255 05/25/2029.
056056 AA 0 |B2R152A-ABS .| 09/01/2019. | PaydOown.........ccooivvrinriiciiniiiniiniiins [ v | e 975,069 | .........975,069 | .......... 975,062 | .............. 974,259 11/18/2048.
05946X H5 5 |BAFC 05H 2A1- CMO/RMBS. .| 09/01/2019. | PaydOWN........oouvvrrirriiniierieriinninnies [ | i 40,898 38,781 38,477 11/20/2035.
05946X YV 9 |BAFC 05F 2A1- CMO/RMBS...........cccoooviimrieiirisniisiiis .. | 09/01/2019. | Paydown 38,613 37,522 37,164 09/20/2035.
059475 AG 8 |BOAA 072 2A2 - CMO/RMBS .1 09/01/2019. | PaYdOWN.......oouvvrrieieiieriiiiininnins [ e | v 18,404 26,717 22,781 16,276 06/25/2037.
05949C KS 4 |BOAMS 05J 2A3 - CMO/RMBS... .. | 09/01/2019. | Paydown 2,646 2,654 2,593 2,652 | oo 19 [t (12) | 0| 7 [ 11/25/2035.
05951U AC 5 [BAFC068T2A2-RMBS.........cccooommmriirriinniinniisninneens .| 09/01/2019. | Paydown 396 515 | s 394 384 | 0 | B [0 | B | 10/25/2036.
059522 AU 6 |BAFC 07CA 1A2 - CMO/RMBS... .. | 09/01/2019. | Paydown 55,337 .. 71,918 66,328 65,935 | .cooiivieennn0 | 12 | 0 412 | 05/20/2036.
05952G AT 8 |BAFC 07DB 3A1- CMO/RMBS... .. 109/01/2019. | PaYdOWN.........ccovvvviriirisciiinnii | o | e 11,427 | oo 1476 | 11,246 | oo 0 | 0 [T 0| 1 | 06/20/2037.|1Z........
05952G AV 3 |BAFC 07DB 3A3 - CMO/RMBS..........ccoovmiirininiisniis . 109/01/2019. [ PaydOWN........ooovviiiciiniiniieriinins | o | e 17,000 | oo 17,162 | oo 16,819 | oo 0 | 0 [T 0| i | 06/20/2037. | 1FM.....
05953Y AH 4 |BAFC 074B A1B - RMBS .1 09/01/2019. | Paydown 8,218 ....13,395 10,619 | o0 | 182 | 0 182 | 0 ] 8218 | 0 05/26/2037. | 1FM.....
05990E AD 2 |BANC OF AMERICA FUNDING 2012-R6 TRUST -............. . 109/25/2019. | PaydOWN.........ooovviiiciriniiniriinens | e | oo 57,613 ....56,163 52,161 | o0 | viiiieeen885 | 0 | 855 | 07/25/2036. | 1FM.....
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07384M S8 6 |BSARM 045 3A - CMO/RMBS .| 09/01/2019. | PaydOWN........ovvvmiiicicininiieniniins [ v | v 1647 | oo 1,547 | v 1,568 1,570 0 (23) 0 (VX)) — 0 0 0 51 | 07/25/2034. | 1FM.....
07384Y KF 2 |BSABS 03AC4 A-RMBS .. | 09/01/2019. | Paydown 59,186 59,186 59,815 59,340 0 (184) 0 (184) ] ......... 0| i 59,186 | o0 | e (V1 0. e 2,196 | 09/25/2033. | 1FM.....
07386H QZ 7 |BALTA 052B 2A3 - CMO/RMBS.. .. | .. 1 09/01/2019. | Paydown 103,190 | ...cccoe. 114,141 97,844 93,989 [ — 1,545 | ........... [ T 1,545 | ......... 0 0 0 3,259 | 04/25/2035. | 1FM.....
073879 M5 4 |BSABS 05AC6B 2A1 - CMO/RMBS...........cccoooevviiiniinniinas .. | 09/01/2019. | Paydown 65,798 65,798 66,579 66,166 09/25/2020. | 1FM.....
096311 ZA 6 |BLUE TOURCH (BTC) REV L 265 01/05/2021 . | 09/25/2019. | Direct 01/05/2021. | 1Z........
11042A  AA 2 |BRITISH ARWAYS PLC - ABS 09/20/2019. | Paydown 12/20/2025.
11042B AA 0 |BRITISH ARWAYS PLC - ABS 09/20/2019. | Paydown 12/20/2021.
118230 AK 7 |BUCKEYE PARTNERS LP .. | 09/30/2019. | GOLDMAN.. 07/01/2023.
12189P AE 2 | BNSF RAILWAY CO PASS THROUGH TRUST - ABS....... .| 08/01/2019. | Paydown 01/02/2020.
123262 AN 7 |BJETS 181 A-ABS .| 09/15/2019. | Paydown 02/15/2033.
12479L  AA 8 |CAI121NTS - ABS. C | 09/25/2019. | Paydown 75,000 74,281 10/25/2027.
12479L  AC 4 |CAI131NTS-ABS C | 09/25/2019. | Paydown 116,250 | .........116,250 | ......... 114,276 | .............. 115,090 03/27/2028.
12479R AB 3 |CAUTO 141 A-ABS......ccoooviviririnrnniecssnis .. | 09/15/2019. | Paydown 85,952 85,930 10/17/2044.
12479R  AE 7 |CAUTO 171 A2 - ABS .. | 09/15/2019. | Paydown 30,007 30,007 30,003 30,004 04/15/2047.
12489W QE 7 |CBASS 05CB8 AF3-RMBS..........ccovvvriciieriniiciniinns .. | 09/01/2019. | Paydown 110,542 | .......... 110,542 | ......... 106,673 | ..cvvvvvvee. 107,618 12/25/2035.
125431 AH 9 |CWHL 06HYB4 2A1 - CMO/RMBS.........cocooiinriiniriciins .. | 09/01/2019. | Paydown 3,229 3,245 .1,351 1,894 06/20/2036.
125634 AG 0 |CLIF 131 NTS - ABS... .. | 09/18/2019. | Paydown 5,000 5,000 ..4,999 4,990 03/20/2028.
125634 AJ 4 |CLIF 132 NTS - ABS... .. | 09/18/2019. | Paydown 29,133 29,133 29,123 29,075 06/19/2028.
125634 AQ 8 |CLIF 142 NTS - ABS... . 109/18/2019. | Paydown 442,003 10/18/2029.
12641P  CJ 1 |CSMC 096R 9A4 - CMO/RMBS.. 09/01/2019. | Paydown 09/27/2038.
12641P  CK 8 | CSMC 096R 9A5 - CMO/RMBS.. 09/30/2019. | Paydown 09/27/2038.
12641Q AA 0 |CSMC 097R 3A3 - CMO/RMBS.. 09/01/2019. | Paydown 09/26/2037.
12641Q  AF 9 |CSMC 097R 4A2 - CMO/RMBS.. 09/01/2019. | Paydown 07/26/2037.
12641Q AJ 1 |CSMC 097R 4A5 - CMO/RMBS.. 09/01/2019. | Paydown 15,375 (500) (500) 07/26/2037.
12641Q BF 8 |CSMC 097R 7A4 - CMO/RMBS.. 09/25/2019. | Paydown.........ccoovvevevnmiinvinnieniinninns [ wvneeinnnnisniinninns | conneeen 19,070 | i 4779 | 7,049 | s 11,981 | oo (U I 2,405 | ........... (U I 2,405 | ......... 0 12/26/2036.
12641Q CR 1 |CSMC 097R 124 - CMO/RMBS... 09/01/2019. | Paydown 0 (O RO ( ) B SO 01/26/2036.
12641Q CS 9 |CSMC 097R 125 - CMO/RMBS 08/01/2019. | Paydown.........ccovvvervinrinniinnieninins [ vnveennnsisniinsiinns | eevvnsinninnens0 | i | i | 0 [V OO | I [ 01/26/2036.
12641Q DH 2 |CSMC 097R 146 - CMO/RMBS 09/01/2019. | Paydown 29,472 29,472 | v, 19,263 19,016 0 439 0 439 | ... 0 04/26/2037.
12641Q DM 1 |CSMC 097R 151 - CMO/RMBS 09/25/2019. | Paydown 35,617 35,617 32,116 33,635 0 992 0 992 | ... 0 04/26/2037.
12641Q DQ 2 |CSMC 097R 154 - CMO/RMBS 09/25/2019. | Paydown 0 3,150 2,193 106 0 512 0 512 | . 0 04/26/2037.
12641Q EA 6 |CSMC 097R 171 - CMO/RMBS... 09/25/2019. | PaydOWN.........ovvvrvimrieiierinriieninnins [ everinninsieeninsins | e 56,110 56,110 8,758 54,737 (O I 1676 | ........... 0 | s 1,676 | ......... 0 03/25/2037.
12641Q EE 8 |CSMC 097R 175 - CMO/RMBS... 09/24/2019. | Adjustment............cccoovriieiiriniiiiniinns 0 0 (V1 N 0 0 0 0 0| e 0 03/25/2037.
12641Q EF 5 |CSMC 097R 176 - CMO/RMBS 07/01/2019. | Adjustment.............ccccovurviiirriieniins 0 0 (U 0 0 0 0 0| e 0 03/25/2037.
12641Q EL 2 |CSMC 097R 182 - CMO/RMBS... 09/01/2019. | Paydown 100,156 99,063 0 176 0 176 | oo 0 03/26/2037.
12647TH BC 9 |CSMC 138R 4A2 - CMO/RMBS.. .. | 09/25/2019. | Paydown 137,759 | ......... 141,452 | ....... 102,667 | ............. 111,459 | oo (U I 3222 | v (U I 3222 | ... 0 12/30/2036.
126670 CJ 5 [CWL 0511 AF4-RMBS.......ccccoviimiiiriiriiniiniis .. | 09/01/2019. | Paydown 180,383 | .......... 180,383 | ...........99,044 | ............. 158,540 | .oocvvveennn 0| o 21,843 | ... (U I 21,843 | ... 0 03/27/2034.
12667F 5E 1 | CWALT 056CB 1A3 - CMO/RMBS.. .1 09/01/2019. | Paydown 169,036 ..198,327 ..188,246 0 562 0 562 | ......... 0 04/25/2035.
12667F RE 7 |CWALT 04J6 1A1 - CMO/RMBS .1 09/01/2019. | Paydown 102,292 .102,292 ..102,733 0 (441) 0 (441) | .ooeennd 0 08/25/2024.
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12667F  VF CWALT 04J10 4B1 - CMO/RMBS............c.ccovvvnnee .. | 09/01/2019. | Paydown 8,020 8,020 | .. 8,161 8,086 0 (66) 0 (66) | ......... 0 10/25/2034.
12668A 4C 6 | CWALT 05IM1 A2 - RMBS .. | 09/25/2019. | Paydown 8,026 8,233 0 1,678 0 463 0 [ 463 | 01/25/2036.
126688 YA 5 | CWALT 067CB 1A9 - CMO/RMBS.. .. | 09/01/2019. | Paydown 3,948 0 208 0 {208 | i 05/25/2036.
126694 D5 4 |CWHL 06HYB2 3A1- CMO/RMBS..............ccooeucc. .1 09/01/2019. | Paydown.........ccovveneiniieiinriiniiniins [ | erneenn46,311 | 1100010046,397 | .. 40,638 | e 39,797 | v (U I 1,013 | . 0 | s 1,013 | ... 04/22/2036.
126694 HN 1 |CWHL 0525 A9 - CMO/RMBS .. | 09/01/2019. | Paydown 2,127 0 20 0 {20 | e 11/25/2035.
126694 QJ 0 |CWHL 05HYB8 4A1 - CMO/RMBS..............ccououce .. | 09/01/2019. | Paydown 42,239 0 376 0 {376 | 12/20/2035.
126694 UJ 5 |CWHL 0531 1A1 - CMO/RMBS... .. | 09/01/2019. | Paydown 6,049 0 125 0 01/25/2036.
12669F V8 3 |CWHL 04HYB4 3A - CMO/RMBS... .. | 09/01/2019. | Paydown 28,191 0 (53) 0 09/20/2034.
12669F VH 3 |CWHL 046 2A1 - CMO/RMBS .. | 09/01/2019. | Paydown 20,357 0 50 0 05/25/2034.
12669G BY 6 |CWHL 04HYB7 1A1 - CMO/RMBS .. | 09/01/2019. | Paydown 14,074 0 (73) 0 11/20/2034.
12669G BZ 3 |CWHL 04HYB7 1A2 - CMO/RMBS. .. | 09/01/2019. | Paydown 20,301 0 (105) 0 11/20/2034.
12803P AB 4 |CAJUN 171 A2 - ABS .. | 09/01/2019. | Paydown 14,912 0 88 0 08/20/2047.
14575H AA 6 |CAUTO 161IMTTA-ABS......cccooivvirriniicis .. | 09/16/2019. | Paydown 19,800 0 5 0 02/15/2046.
14855) AB 1 |CLAST 161A-ABS. .. | 09/15/2019. | Paydown 70,138 0 67 0 08/15/2041.
14856C AA 7 |CLAST 181A-ABS...... .. | 09/15/2019. | Paydown 16,912 0 12 0 06/15/2043.
16162W NB 1 |CHASE 05S3 A1- CMO/RMBS..........ccccocvvrinnee. .. | 09/01/2019. | Paydown . 40,295 0 (254) 0 11/25/2035.
16162W PV 5 | CHASE 05A2 1A1 - CMO/RMBS . .. | 09/01/2019. | Paydown ..4,644 4,644 | .. 3,472 3,417 0 126 0 01/25/2036.
16162X AD 9 |CHASE 06S3 1A4 - CMO/RMBS............cccooovvivnnc .. | 09/25/2019. | Paydown 20,193 20,193 | oo 14,509 | ... 14,711 0 (323) 0 11/25/2036.
16165Y AV 4 |CFLX07M1 2F6 - RMBS .| 09/01/2019. | Paydown.........ccourvvimininiinnieniincins [ wveririnciisnisniinninns | e 104,673 | i 106,473 92,402 | ... 84,059 0 566 0 08/25/2037.
17181C  AA 6 |CIMLT 181 A-RMBS.. .. | 09/20/2019. | Paydown 64,271 64,271 | ... 64,266 0 5 0 03/20/2043.
17307G  4H 8 |CMLTI 06WF1 A2C - RMBS .. | 09/01/2019. | Paydown 5,197 0 1,838 0 87 0 03/25/2036.
17307G  TY 4 |CMLTI053B 4A1 - CMO/RMBS.. .. | 09/01/2019. | Paydown 20,739 | oo 19,551 | oo (V1 I (U I T M3 | s 08/25/2035.
17307G VN 5 |CMLTI 05WF2 AF7 - RMBS.... .1 09/01/2019. | Paydown 8,937 0 3,716 0 946 0 08/25/2035.
17309A AD 1 |CMALT 06A1 1A4 - CMO/RMBS. .. | 09/01/2019. | Paydown 29,507 28,055 | ... 26,625 0 159 0 04/25/2036.
17312V AA 6 |CMLTI 076 11A - CMO/RMBS.... .. | 09/01/2019. | Paydown 848 | .o 296 284 0 60 0 03/25/2037.
18976G AR 7 |CMALT 07A6 A16 - CMO/RMBS. .. | 09/01/2019. | Paydown 51,407 29,843 | ... 40,017 0 [ o 1,078 | .. (U I 1,078 06/25/2037.
19421U AA 2 |CASL 19A A1 -ABS .. | 09/25/2019. | Paydown..........ccoovverinniinrinriiniinnis [ | e 12,245 | i 12,245 | ..o 12,186 | oo 0 0 59 0 12/28/2048.
20267U AA 7 |CBSLT 16B A1-ABS .. | 09/25/2019. | Paydown 07,306 | e 77,285 | ... 77,287 0 18 0 | 18 | 10/25/2040.
21075W  CJ 2 |CONHE 961 A7 - RMBS........cccoocvmmiiinrinniiniinnns .. | 09/01/2019. | Paydown v 13,067 | 2,429 2,436 0 (87) 0 ({70 [ 0 ..13,057 . 03/15/2027.
212015 AH 4 | CONTINENTAL RESOURCES INC .1 09/12/2019. | VARIOUS........ccooovviiivinrinniiciinniccis [ veiniissisniieiiens | 000 486,015 | i 482,000 | .......... 444199 | ............. 460,667 | ................ 0 | s 3,679 | oo 0 | s 3,679 | ... 0 464,346 | .......... 0. 17,654 | .......17,654 | ....... 15,400 | 09/15/2022.
21872M  AA 0 |CAFL 182 A-CMBS . 109/01/2019. [ VARIOUS.........covvvrriiriirinnineiinniinens | cvvrenenisnisninens | e 18,364 | e 17,465 | oo 17,465 | ... 17,465 0 0 0 | o0 | 0 ...473 | 11/15/2052.
227170 AE 7 |CRNN 131 NTS - ABS 09/18/2019. | Paydown 62,500 62,500 61,527 | ... 61,793 0 707 0 707 | ..o 0 . 04/18/2028.
23242L  AB 9 |CWHEL 06F 2A1-RMBS........cccocoovvvviirriiirii .1 09/16/2019. [ PaydOwN............coorviiniinniinriinnis | e | e 14021 | 14,021 | .. 9,797 | ... 12,475 0 840 0 840 | ........ 0 245 | 07/15/2036.
23245G  AB 7 |CWALT 060C9 A2A -RMBS.......cccoovvviiiiiiniiinns .. | 09/25/2019. | Paydown 21,485 0].. 19,351 (U I 3,952 | .......... 0 | s 3,952 | ... 0 241 | 08/25/2034.
233046 AH 4 |DNKN171AIl-ABS........ .. 1 09/01/2019. [ Paydown............cooivveinriiiniinniiinnis | cevvisnniisnniisnniinns | evvveennnn 1,900 | i, 7,500 | v 7,496 7,497 0 3 0 | i3 | 0| ciieeeenn 7,800 | 0 |0 | iiinnnl0 188 | 11/20/2047.
233046  AJ 0 |DNKN 191 A2| - ABS .. | 08/20/2019. | Paydown 25,000 25,000 25,000 | .o 0 0 0 0| o0 | 0 289 | 05/20/2049.
23342K AC 8 |DRB17AA2B-ABS... .. 109/25/2019. | PAYAOWN. ... | o | e 97,039 97,039 94,893 | ... 95,073 0 [ o 1,965 | ... (U I 1,965 | ......... 0| 97,039 | o0 |0 | 0 | 1,858 | 05/27/2042.
24763L AE 0 |DELHE 952 A5 - RMBS .| 08/01/2019. | Paydown 104 104 | oo 104 104 0 0 0 | o0 | 0 2 | 01/25/2027.
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25150M AC 0 |DBALT 07RAM1A2-RMBS.........cccoovvurmrunnens C| 09/25/2019. | Paydown 35,476 35,476 27,937 30,12 | o0 | 5,364 | 0 0 0 262 | 12/25/2036.
25150R  AD 7 |DBALT 06ARG A4 - RMBS..........cccoouviiiiiririinisniiciiens C [ 09/25/2019. | PaydOwn..........ocvvvuciiiiiiiiniisiiiciiiens | coriieiiesiesiiinsinnis | eveieees 98,553 | .......... 100,543 92,651 93,073 .0 .0 1,789 | 02/25/2037.
251510 DP 5 |DBALT 052 1A7 - CMO/RMBS................... C | 09/01/2019. | Paydown 98,395 98,395 98,980 92,968 .0 .0 .3,487 | 04/25/2035.
251510 DQ 3 |DBALT 052 2A1 - CMO/RMBS..........ccocoovvciiiiriinrisciis C | 09/25/2019. | Paydown 5,244 5,244 | ..o 4,496 5,270 0 0 0 91 | 03/25/2020.
251510 MD 2 |DBALT 06AB1TA1TA-RMBS.........ccooimmiririinrinirnciniens C | 09/01/2019. | Paydown 6,819 7,053 | s 83 4,672 0 .0 ... 179 | 02/25/2036.
25264V AA 7 |DHAL2015A-ABS....... .. | 09/14/2019. | Paydown 55,890 55,890 55,209 55,411 0 .0 1,416 | 07/14/2028.
25755T AG 5 |DPABS 171 A22 - ABS .. | 08/01/2019. | Paydown 22,500 22,500 22,379 22,401 0 0 0 520 |07/25/2047.
25755T AJ 9 |DPABS 181 A21- ABS .| 08/01/2019. | Paydown 2,500 2,500 2,500 2,476 0 0 0 77 | 07/27/2048.
25755T AK 6 |DPABS 181 A22 - ABS .| 08/01/2019. | Paydown 3,750 3,750 3,749 3,749 0 | oo T | iend0 | 8,750 | 0 | (U AR (U I 122 | 07/27/2048.
26208L AA 6 |HONK 151 A2 - ABS . [ 08/01/2019. [ PaYdOWN........cooiiieiiiciciiericiiiniis | e | v 7,500 7,554 0 0 0 293 | 07/20/2045.
26208L AC 2 |HONK 181A2- ABS .. | 08/01/2019. | Paydown 2,500 2,500 0 0 0 89 | 04/20/2048.
26224H AA 5 |DRUGC 161 A-ABS C | 08/01/2019. [ Paydown............ovveiiicririiciiniinniiens | e | cvieees 194,679 | ........ 194,679 | ... 194,677 | ............. 194,677 0 194,679 | .cccoci0 | (V1 N 0. e 5,810 | 04/15/2027.
26224H AE 7 |DRUGC 171 A2 - ABS. 08/01/2019. | PaydOWN.........covrveririniissieniinnins [ v | v 278,108 | .........278,108 | .........278,062 | .............. 278,078 0 30 | (U 278,108 04/15/2027.
26829C AZ 0 |ECP157RAX-CDO... .. | 08/01/2019. | Paydown 50,000 49,972 0 28 50,000 04/22/2030.
28108P AA 4 |ESLFT 12AAP - ABS .. | 08/01/2019. | Paydown 15,268 0 0 ....15,268 10/01/2025.
28108P AB 2 |ESLFT12AAT - ABS....ccoiiiiiiiiciiicicceesissiesiescsis .. | 08/01/2019. | Paydown 15,481 0 ....15,481 10/01/2025.
28618W AA 2 |ERL 141 A1-ABS ..109/19/2019. | Paydown 58,306 58,306 56,375 57,347 0 58,306 04/19/2044. .
286661 ZZ 9 |ELIZON 2018-1/ELLINGTON L+225 10/25/2019................. .| 07/30/2019. | Direct ...32,513,133 | ... (4,554,829) | ....... 5,594,829 0 ....32,513,133 06/30/2020. | 1Z........
29157T AA 4 |EMORY UNIVERSITY, .. 1 08/28/2019. [ VARIOUS........oorverrrerrrenneeesnerennnees | eeveesssesssessssssssenns | eeons 5,001,386 | ....... 5,000,000 | ...... 4,970,700 w0 [ 3,897 | 0] ... 5,001,386 09/01/2019. | 1FE......
294450 AB 1 |EQLS071A2B-RMBS C | 09/25/2019. | Paydown ..214,856 .178,532 0 ..214,856 04/25/2037. | 1FM.....
30069L AA 6 | XAN 19RSO7 A - CDO C | 08/16/2019. | Paydown 256 | o256 | 256 0 0| o0 | e 256 04/15/2036. | 1FE......
302635 AC 1 |FSINVESTMENT CORP. .1 07/08/2019. | WELLS FARGO SECURITIES LLC...... | .ccccoovrivciiniiicians | e 1,008,370 1,011,900 .0 1,006,655 05/15/2022. | 2FE......
32027L AE 5 |FFML 06FF14 A5 - RMBS... .. | 09/25/2019. | Paydown ..279,367 ..246,970 0 ..279,367 10/25/2036. | 1FM.....
32028H AD 5 |FFML 06FF10 A4 - RMBS... .. | 09/25/2019. | Paydown 135,608 ..126,370 .0 135,608 07/25/2036. | 1FM.....
32051G EZ 4 |FHAMS 04AA7 1A1 - CMO/RMBS.. .. | 09/01/2019. | Paydown ....10,487 8,914 0 ....10,487 02/25/2035. | 1FM.....
32051G  XQ 3 |FHASI 05AR5 2A1 - CMO/RMBS.... .. | .. 1 09/01/2019. | Paydown L8194 | L 18,194 | L 16,812 0 0 ....18,194 11/25/2035. [ 1FM.....
32113) CG 8 |[FNLC 054 A4-RMBS..........cooomrimirnriinissinissinns .| 09/25/2019. | Paydown.........ccovvverinniinrinnieniinnins [ wvevinneinnisniinniinns | coneenn 20 1,154 | 0 277,154 | i 237,063 | ...ccevvnee 256,320 0 20,835 0 277,154 02/25/2036. | 1FM.....
34417Q AA 6 |FOCUS 181 A2 - ABS .. | 07/30/2019. | Paydown 7,500 0 0 0| o0 | il | i 7,500 10/30/2048. | 2FE......
350400 AA 9 |FFIN171A-ABS .. | 09/15/2019. | Paydown 157,158 | ... 157,135 | oo 157,139 0 19 0 19 | 0 .. 157,158 N 07/15/2033. | 1FE......
35041 AA 3 |FFIN 191 A-ABS .. | 09/15/2019. | Paydown 633,595 | ..........633,497 | ..o 0 0 98 0 98 | . 0 .. 633,595 | .......... (V] IO (V1 N 0. 10,156 | 11/15/2034. | 1FE......
361856 DX 2 | GMACM 04HE5 A5 - RMBS .. | 09/01/2019. | Paydown........cvveuveeirinerierinrinenisnins [ everivnnineiveninninns | oveneeen 41,826 | i 41,826 23,395 0| v 18,430 | ...enee (U IR 18,430 | ......... 0 09/25/2034. | 1FM.....
36185M AJ 1 | GMACM 05AF1 A2 - CMO/RMBS...........cvvoiiinriciiciins . | 09/25/2019. | Paydown 9,841 8,363 0 105 0 105 | ....... 0 07/25/2035. | 1FM.....
3622EA  AA 8 |GSAA D73 1AA-RMBS.........ccoovviirriirrieneesesnines . | 09/25/2019. | Paydown 29,848 18,680 0 612 0 612 | ... 0 03/25/2037. | 1FM.....
362341 7S 2 | GSR 061F 4A1 - CMO/RMBS. .. | 09/01/2019. | Paydown 64,055 59,124 0 103 0 103 | ... 0 02/25/2036. | 4FM.....
362341 BR 9 | GSAMP 05HE3 M2 - RMBS.... .. 109/25/2019. [ PaydOwN............cooiriiiriinriinniinniis | cevvisniiissnisnniinns | eeveenn /1,386 | i 71,386 69,958 | ... 71,236 0 150 0 150 | ... 0 05/25/2045. | 1FM.....
36242D BZ 5 |GSR049B1-CMO/RMBS . 109/01/2019. [ PaYdOWN. ... | ceveireneinenisnnenns | eeveeeenn 42,008 | s 42,008 | ............ 40,801 | oo 40,819 | .o (U I 1190 | ... 0 | s 1,190 | ........ 0 08/25/2034. | 1FM.....
36242D PG 2 |GSR 0414 3A2 - CMO/RMBS .1 09/01/2019. | Paydown 57,188 56,311 56,000 0 [ o 1,187 | s (U I 1,187 | ......... 0 12/25/2034. | 1FM.....
36242D T6 0 | GSMPS 05RP2 1AS - CMO/RMBS...........ccvviviinririiiiens . | 09/25/2019. | Direct 0 0] 182,468 | ...... (2,451) (72) 0 0 (1] 0 03/25/2035. | 4FE......
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36242D UQ GSR 05AR1 4A1 - CMO/RMBS.............ccocvvmivnnes .. | 09/01/2019. | Paydown 8,548 8,548 | .. 8,313 8,270 0 278 0 [ 278 | 0 0 01/25/2035.
36242D VY 6 |GSRO05AR14A2- CMO/RMBS...........cccovvivnnianee .. | 09/01/2019. | Paydown 1,066 0 63 0 [evvrrieennB3 | 0 0 01/25/2035.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR...|C| 09/01/2019. | Paydown 9,973 0 84 0 [ 84 | 0 | 14215 |0 | 0 09/01/2034.
404129 ZA 9 |HC2 STATION GROUP INC 8.50 08/06/2019 . 107/01/2019. | Adjustment............ccovuevivevicrivnriinnies | evverivnivsniisniinnn [ 213,995,935 | L0 [0 i (V1 I 0] .. 172,339 | ... 0. 172,339 | oo 0 0 10/31/2019.
40423X AB 8 |NZES 18PLS1 A - CMO/RMBS... .. | 09/25/2019. | Paydown 180,959 | ......... 180,959 | .......... 180,956 | .............. 180,957 0 01/27/2048.
40423X AC 6 |NZES 18PLS1B - CMO/RMBS... .| 09/25/2019. | PaydOown.........cooiviiiciierieciinninnins [ e | e 90,479 90,479 90,479 | ... 90,479 0 01/27/2048.
40423X AF 9 |[NZES 18PLS2 A-ABS............ .. | 09/25/2019. | Paydown 755,066 | .......... 755,066 | ......... 755,054 | .............. 755,058 0 02/25/2048.
40423X AG 7 |NZES 18PLS2B-ABS.... . 1 09/25/2019. | Paydown 222,078 222,078 222,077 | ... 222,078 0 02/25/2048.
40432B AA 7 |HALO 072 1A1 - CMO/RMBS.. 09/01/2019. | Paydown 6,755 6,755 | .. 5,928 6,368 | .cooovveenn 749 09/25/2037.
40432B  AZ 2 |HALO 072 3A6 - CMO/RMBS..........ccccoovviiririiniineicnins 09/01/2019. | Paydown..........covvuiiniiiierinriiniiniins [ evneiinninsiissiesiens | e 27,537 | oo 45,838 30,758 | ... 31,841 0 09/25/2037.
41161P  EZ 2 |HVMLT 045 3A - CMO/RMBS 09/01/2019. | Paydown 2,416 2,416 2,405 2,398 0 0 06/19/2034.
41161P  FV 0 |HVMLT 046 5A - CMO/RMBS . 109/01/2019. | Paydown 2,702 2,702 | .. 2,739 2,775 0 0 08/19/2034.
41161V AC 4 |HVMLT 067 2AA - RMBS... 09/19/2019. | Paydown 195,060 v, 308 0 09/19/2036.
41162N  AC 1 |HVMLT 0614 A1A - RMBS 09/19/2019. | Paydown 272,925 | ........272,925 | ........210,472 | ............218,486 | .....ccccec...0 | oo 54,439 .0 02/19/2037.
411707 AB 8 |HNGRY 181A1-ABS .1 09/20/2019. | Paydown 8,500 0 13 0 06/22/2048.
411707 AD 4 |HNGRY 181A2- ABS .. | 09/20/2019. | Paydown 5,000 0 .0 06/22/2048.
43132A  AA 6 |HILDENE COLL MGMT CO LLC. . | 07/01/2019. | Redemption @ 100.00 83,836 . 0 12/28/2042.
43133A AA 5 |HITR 181 A1-CDO 08/01/2019. | Paydown..........ccovvuririieiinniniiinnins [ s | i 11,916 | oo 11,916 | e 11,678 | ... 11,686 0 10/11/2038.
43283A AA 3 |HGVT 17AA-ABS .. | 09/25/2019. | Paydown 208,759 | .......... 206,147 | .......... 205,077 | oo 207,529 | .o (U [ 12/26/2028.
43739E AP 2 |HMBT 051 A1 - RMBS .. | 09/25/2019. | Paydown 58,997 58,997 53,724 | ... 53,794 0 03/25/2035.
43739H AA 8 |HMBT 062 A1 - RMBS .| 09/25/2019. | Paydown.........cccovvvvievriiniinrieniinnins [ vnrernneinnisniinniiens | onneenn 87T | et 8477 | 73,655 | i 76,635 | 0 12/25/2036.
440405 AE 8 |HORZN 181 A-ABS .. | 09/16/2019. | Paydown 0 12/15/2038.
44040H AA 0 |HORZN 191 A-ABS .1 09/16/2019. | Paydown 0 07/15/2039.
45254N MZ 7 |IMM 052 1A2 - RMBS .| 09/25/2019. | Paydown.........cccccvvniinnieciiinrinciennins [ ovrivniivnnicnniinniens | ereeeei20,629 | 100000000.20,629 | 17,328 | i 18,465 | 0 04/25/2035.
45254N NT 0 |IMM 053 M1-RMBS .. | 09/25/2019. | Paydown 0].. 10,731 0 08/25/2035.
45257E  AB 0 |IMSA 065 1AB - RMBS. .| 09/25/2019. | Paydown.........ccoovvvnrinnieiciinniiniiniens [ ervvivseiissiseiiniiens | e 418,168 | ... 418,168 | ... 362,795 | ....cccoonue 367,711 | oo 0 02/25/2037.
45660L CK 3 |INDX 05AR2 1A1 - CMO/RMBS .. | 09/25/2019. | Paydown 34,672 | ... 34,438 0 02/25/2035.
45660L LP 2 |INDX 05AR7 4A1 - CMO/RMBS...........cccocvvverinne .. | 09/01/2019. | Paydown 64,895 | ... 61,712 0 06/25/2035.
45660L LQ 0 |INDX 05AR7 5A1 - CMO/RMBS .. | 09/01/2019. | Paydown 27,760 | ... 27,303 0 0 06/25/2035.
45660N X9 1 |INDX 04AR6 5A2 - CMO/RMBS............ccccuuvmnienee .. | 09/01/2019. | Paydown 4,522 0 0 10/25/2034.
46590B AA 2 |J.P. MORGAN TAX EXEMPT PASS THROUGH TRUS . 109/01/2019. [ Paydown..........cvvivvmrinrirciieriniiinnin | cevevvsniisnisenien | e 193,037 | .0 193,037 | ... 193,037 | oo 193,037 0 0 06/17/2041.
46619X AA 1 |HENDR 153 A- ABS. .. | 09/15/2019. | Paydown 48,306 0 0 N 03/17/2070.
466247 UG 6 |JPMMT 05A6 7A1- CMO/RMBS..........ccccooovurenene. .1 09/01/2019. | Paydown 56,820 0 (46) 0 | i (46) | e 0].....56529 | ... 0 08/25/2035.
46627M AD 9 |JPALT 05S1 1A4 - CMO/RMBS .. | 09/01/2019. | Paydown 3,931 0 (66) 0 | coveerreeennn(66) | e 0 12/25/2035.
46627M CU 9 |JPALT 06A1A 2A1- CMO/RMBS.... .1 09/01/2019. | Paydown 20,243 29,215 21,283 0 501 0 [ 501 | i 0 03/25/2036.
46630J AE 9 |JPMCC 07LD10 AM - CMBS .1 09/01/2019. | PaydOWN.........cvuiririninriniisninnis [ e | i 15,574 | ..cccooeee. 15,574 15,465 0 109 0 [ 109 | i 0 01/15/2049.
46630P AP 0 |[JPMMT 07A2 3A1 - CMO/RMBS.... .1 09/01/2019. | Paydown 3,172 3,172 0 2,190 0 105 0 [ 105 | i 0 04/25/2037.
46632T AA 3 [JPMMT 08R2 1A1- CMO/RMBS.... -109/01/2019. | Paydown 53,553 53,553 | coocroenen 43,445 | 46,416 | oo (| I 7437 | e 0 [ oo 7137 | 0 07/29/2037.
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46633A AC 9 |JPMMT 08R4 2A1 - CMO/RMBS........cccoovvriiriciinciians . 109/01/2019. | Paydown 6,614 6,614 5,130 6,614 0 0 0 0| e 0 6,614 | ......... 0 0 0 314 | 11/26/2036. | 1FM.....
46633M  AM 1 | JPMRR 096 2A2 - CMO/RMBS.........c.cccoovieiiiiiniinriiniis . 109/01/2019. [ PaYdOWN.......coouiviiiiiniiciiciieciieins | e | o 34,636 .37,041 L .0 .1,060 | 04/26/2035. | 1FM.....
46637U AA 5 | JPTEP A- CMO/RMBS .. | 09/01/2019. | Paydown 441,182 | ........441,182 | ... . .0 v 8,780 [ 10/27/2042. | 1FE......
46637V AA 3 |JPTEP A- CMO/RMBS .. | 09/01/2019. | Paydown 100,991 | .......... 100,991 | ..ccoveeee 100,284 | .............. 100,333 0 0 | o859 | 0 | 000 100,991 | 0 | [ il | 2,110 | 09/17/2042. | 1FE......
46639A AA 7 |JPTEP A- CMO/RMBS .| 09/01/2019. | PaYAOWN.........oovviririeniinricincinnis [ e | e 62,908 62,908 60,391 60,573 0 .0 1,042 | 12/27/2042. | 1FE......
46645A AB 7 |J P MORGAN RESECURITIZATION TRUST SERIES........ .. | 09/25/2019. | Paydown 203,636 | .......... 203,636 | .......... 186,582 | ...ocvvvuvee. 192,855 | oo 0 .0 3,799 | 06/26/2047. | 1FE......
472320 AA 8 |JEFFERIES RESECURITIZATION TRUST 2008-R1 .. | 09/25/2019. | Paydown.........ccovverinniinnieriincinnis [ | 02,002 | i 79,074 57,846 59,715 0 .0 06/25/2047. | 1FM.....
472321 AA 6 |JEFFERIES RESECURITIZATION TRUST 2008-R2. .. | 09/01/2019. | Paydown 37,891 29,040 33,629 0 .0 09/30/2035. | 1FM.....
472321 AG 3 |JEFFERIES RESECURITIZATION TRUST 2008-R2 .| 09/30/2019. | Paydown 7,167 114 0 0 09/30/2035. | 1FM.....
47232C AH 7 |JMAC 09R1D 4A2 - CMO/RMBS .| 09/01/2019. | Paydown..........ccvvvvnrinciiinninriiniiiniins [ | e 46,348 | i 46,544 46,220 0 0 06/21/2037. | 1FM.....
47232D AA 0 | JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 09/01/2019. | Paydown 22,836 22,296 0 0 04/25/2037. | 1FM.....
47232D AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 09/24/2019. | Adjustment...........cccooeiiieiinriinniiinii 0 (VI OO | I OO 0 0 0 04/25/2037. | 1FM.....
47232D AE 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/25/2019. | Paydown (V8 I 180,144 | oo, (U 0 0 0 04/25/2037. | 1FM.....
47232D AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 09/01/2019. | Paydown 3,223 3223 | .. 3,223 3,201 0 0 09/01/2036. | 1FM.....
47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/01/2019. | Paydown 0 804 (U 0 0 0 09/01/2036. | 1FM.....
47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .1 09/01/2019. | PaydOown..........cooivviiciieiieriiniinnins [ e | i 28,687 28,687 27,951 0 0 09/01/2036. | 1FM.....
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5. .. | 09/01/2019. | Paydown 0 30,508 16,709 0 0 09/01/2036. | 1FM.....
47232D BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 09/01/2019. | PaydOown..........cooiviricinriciiniinnins [ e | s 12,022 | e 12,022 11,069 0 0 09/25/2036. | 1FM.....
47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/25/2019. | Paydown 0 4,404 (U O 1 0 0 09/25/2036. | 1FM.....
47232D CH 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5. .| 08/01/2019. | Paydown 7,892 7,179 0 .0 05/01/2036. | 1FM.....
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 09/01/2019. | PaydOown.........covrverieriinrieninniiinins [ | ennieennd 1,032 | 031,632 | i 13,971 | 22,488 | ..o 0 .0 05/01/2036. | 1FM.....
47232D CQ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/25/2019. | Paydown 9,762 0 0 12/25/2036. [ 1FM.....
47232D CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5. .. 1 09/30/2019. | Paydown 238 0 0 12/25/2036. | 1FM.....
47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 09/01/2019. | Paydown..........ccovvvneinnieiinriiniiniiins [ v | cerreeen 92,264 | 192,264 | o 16,371 | 39,354 | .o 0 04/01/2047. | 1FM.....
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .1 09/01/2019. | PaydOoWn.........ccvvrvvririnriinrieninnins [ verinninnnisniinniinns | o0 | o860 | 0 | 0 0 04/01/2047. | 1FM.....
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/01/2019. | Paydown 3,713 0 06/01/2037. | 1FM.....
47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5.......... . 109/01/2019. | Paydown 1,265 0 06/01/2037. | 1FM.....
47232D DE 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 09/01/2019. | Paydown..........ccovvvneinniiniinriiciinnins [ everivsscssisniiniiens | enneee 16,037 | 1000 16,037 | 04,303 | s 13,993 | oo 0] 3,080 | .o 08/01/2037. | 1FM.....
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/01/2019. | Paydown 795 0 08/01/2037. | 1FM.....
47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5.......... . [09/01/2019. [ PaYdOWN........oooiiiiiiiriieiicieciieins | o | o 79,131 | e 79,131 | s 48,559 | ...ocoovenne. 70,467 | oo 0] . 3,686 | ..o 09/01/2035. | 1FM.....
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/01/2019. | Paydown 0 1,002 291 0 09/01/2035. | 1FM.....
47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .. | 09/01/2019. | Paydown 11,723 0 12/01/2036. [ 1FM.....
47232D FM 9 |JEFFERIES RESECURITIZATION TRUST 2009-RS5.......... .| 09/01/2019. | Paydown 2,146 0 06/01/2037. | 1FM.....
47232Q AA 1 | JMAC 09R2A 1A - CMO/RMBS .| 09/01/2019. | Paydown..........coovvvneinniieiinrinciisnins [ v | enneennd1,623 | 141,623 | ... 40,355 | 37,754 | v 0] 3,769 | e 11/26/2037. [ 1FM.....
47232V AA 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .1 09/01/2019. | Paydown 19,225 0 02/01/2037. | 1FM.....
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4......... . 109/01/2019. [ Paydown.........coorvirinriiniinniiciinens | e | vnvrensneenn [ i, 333 |0 0 0 02/01/2037. | 1FM.....
47232V AF 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. 109/01/2019. | PAYdOWN. ... | o | e 14,540 | ............ 14,540 | ............ 14,540 14,427 0 02/01/2037. | 1FM.....
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 09/01/2019. | Paydown 0 3,250 0 321 0 02/01/2037. | 1FM.....
47232V AX 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4......... .1 09/01/2019. | PaYdOWN. ..o | s | v 56,515 56,515 22,952 37,812 0| 5,229 | oo 09/01/2035. | 1FM.....
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47232V AZ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4......... .. | 09/01/2019. | Paydown 0 970 | oo 91 130 0 (1) 0 [ - 0 25 | 09/01/2035. | 1FM.....
47232V BG 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .1 09/01/2019. | Paydown.........couiveiciiniieriiniiinnins [ | i 76,129 | ..ccooouee. 76,129 0].. 68,914 (U I 3,582 | o 0 | s 3,582 | ... 0 .1,506 | 11/01/2036. | 1FM.....
47232V BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . |1 09/30/2019. [ Adjustment..........cccovvrunriiniiinniininnnns 0 0 (U O 0 0 0 0 11/01/2036. [ 1FM.....
47232V BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4......... .| 09/30/2019. | Adjustment............cccooveiveiiinrinriicniis 0 0 (V1 N 0 0 0 0 11/01/2036. | 1FM.....
47232V BL 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 09/01/2019. | Paydown 0 1,191 (U O, 2 0 (2) 0 11/01/2036. [ 1FM.....
47232V BN 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | .- 1 09/01/2019. | Paydown 26,785 26,785 26,785 | ... 26,700 0 8 0 11/01/2036. | 1FM.....
47232V BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . | .. 09/01/2019. | Paydown 0 419 0]. 46 0 0 11/01/2036. [ 1FM.....
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 09/01/2019. | Paydown ...10,202 0 9,128 0. .0 11/01/2037. | 2FM.....
47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 09/01/2019. | Paydown 21,600 21,600 | ... 21,508 0 5 0 07/01/2036. | 1FM.....
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 09/01/2019. | Paydown 2122 | v, 34 27 0 (10) 0 07/01/2036. | 1FM.....
47232V CG 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 09/01/2019. | Paydown 9,905 9,905 | .. 9,905 9,846 0 (62) 0 04/01/2037. | 1FM.....
47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .1 09/01/2019. | PaydOown.........cooiuiciiniiriniinnins [ e | i 13,682 | oo 13,682 | oo 13,682 | ... 13,376 0 94 0 04/01/2036. | 1FM.....
47232V DT 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 09/30/2019. | Adjustment............cccovriiniinrinniiniinnns 0 0 (U 0 0 0 0 04/01/2036. | 1FM.....
47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 09/30/2019. | Paydown 0 5,980 0]. 81 0 (189) 0 04/01/2036. | 1FM.....
47232V DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 09/01/2019. | PaYAOWN.......oovrvvirimrieniinriecirneinniens [ e | i 18,807 | oo 18,807 | .ooccevvne 18,807 | ... 18,659 0 208 0 03/01/2036. | 1FM.....
47232V EB 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 09/01/2019. | Paydown 0 66 (V1 1 0 1 0 03/01/2036. | 1FM.....
47232V ED 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 09/01/2019. | Paydown 23,037 23,037 22,702 | ... 22,962 0 3 0 03/01/2037. | 1FM.....
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 09/01/2019. | Paydown 0 5,283 (V1 N 0 0 2 0 03/01/2037. | 1FM.....
47232V EK 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 09/01/2019. | PaYdOWN.........ovvvirirrieniinricirneinniens [ e | i 15,793 | e 15,793 | v 15,084 | ... 15,736 0 18 0 04/01/2037. | 1FM.....
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .. | 09/30/2019. | Paydown 0 3,994 0. 83 0 (86) 0 04/01/2037. | 1FM.....
47232V EY 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .| 09/01/2019. | PaYdOWN........oovviririeiinricirncinnies [ e | i 30,902 30,902 30,902 | ... 30,781 0 136 0 02/01/2036. | 1FM.....
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 09/01/2019. | Paydown 0 3,182 | oo 1,208 1,821 0 50 0 02/01/2036. | 1FM.....
47232V FE 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4. .1 09/01/2019. | Paydown 92,409 93,203 61,509 | ... 76,873 0 [ e 17,012 .0 01/01/2036. | 1FM.....
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .1 09/01/2019. | PaydOown.........couivvriciinririiniinnins [ e | e 69,499 69,499 28,740 | ... 44,693 0 [ 10,300 .0 01/01/2047. | 1FM.....
47232V GF 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4 .. | 09/01/2019. | Paydown 2,335 2,335 | oo, 1,422 1,862 0 88 0 02/01/2036. | 1FM.....
47232V GG 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4 . |.. 1 09/01/2019. | Paydown 0 8,965 0 3,349 0 166 0 02/01/2036. | 1FM.....
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4.......... .. | 09/01/2019. | Paydown (VN I 19,514 | i 237 313 0 (88) 0 01/01/2047. | 1FM.....
47760Q 1 [JIMMY 171 21 - ABS.... .. | 08/01/2019. | Paydown 8,905 8,905 | ...ooovvennne 8,889 8,889 0 16 0 07/30/2047. | 2FE......
48244X AA 0 |KDAC 171 A-ABS C | 09/15/2019. | Paydown 59,867 59,867 59,865 | ... 59,865 0 2 0 12/15/2042. | 1FE......
49255P 1 |KSTRL181A-ABS......... C | 09/15/2019. | Paydown 38,967 38,967 37,867 | ... 37,880 (U I 1,087 | e 0 12/15/2038. | 1FE......
493268 AY 2 |KSLT00BA2-ABS .| 08/01/2019. | Paydown 6,304 6,304 | .. 5,106 6,304 0 0 0 07/25/2029. | 1FE......
49918# AA 2 |KNOPP BIOSCIENCES LLC........cooovviiciieriiciininnicis .. 08/01/2019. | Adjustment............cccocveiieiiinriinniiiniins (223,912) 0 (V1 N 0 0 0 0 cereennd ...0 [ 04/01/2019. [5...........
501811 ZZ 9 |LC DIAGNOSTICS INC <1 09/27/2019. [ DIFECE........oooveriiriierisssissriinnns | v | oo 1,218,794 | ...... 1,218,794 | ....... 1,218,794 | oo, 0 0 0 0 0| e 0] ... 1,218,794 | .......... 0 0 0 0 |07/24/2034. | 1Z........
50543L AA 0 |LABRADOR AVIATION FINANCE LTD - ABS..........ccccooue C | 09/15/2019. | Paydown 62,500 62,500 61,287 | ... 61,565 0 935 0 935 | ........ 0| 62,500 | o0 | o (V1 N 0. e 1,792 | 01/15/2042. | 1FE......
52520M BS 1 |LMT 052 2A1 - CMO/RMBS .| 09/25/2019. | Paydown 38,974 38,975 23,209 | ... 23,802 (] I 1,155 | ...l (1] 1,155 | ... 0]......38974 0 0 840 | 12/25/2035. | 1FM.....
52521R  AC 5 |LMT 075 1A1 - CMO/RMBS .| 09/25/2019. | PaydOown.........couivvriniiinnirisnisnins [ | i 40,041 | .......... 48,129 34,015 | ... 24,543 (U I 2,374 | ... 0 | 2,374 | ... [V I 40,041 0 0 958 | 06/25/2037. | 1FM.....
52522D AG 6 |LXS0616N AA1-RMBS .. 109/25/2019. [ PAYdOWN..........cvvvriiriiininniiinniis | o | oo 461,982 | .......... 461,918 | .........358,689 | .............. 377,632 | oo (U I 11,186 | ....co.... (U IR 11,186 | ......... 0 . 461,982 | ...c....0 | (V1 0. e 7,862 | 11/25/2046. | 1FM.....
525241 AL 9 |LXS 071 WF1-RMBS .. | 09/01/2019. | Paydown 2,680 2,679 1,862 0 63 0 63 | ........ 0 2,680 0 0 79 | 01/25/2037. | 1FM.....
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542514 EV 2 |LBMLT 041 M2 -RMBS.........cccooomimmriiniiniininniiniinniinns .. | 09/25/2019. | Paydown 4,222 0 88 0 88 | ......... 0 0 0 95 | 02/25/2034.
543190 AA 0 |LTRAN3A1-ABS.... |+ [09/15/2019. [ Paydown.........cvoiivniinciicnieiiiciiineis | e | o 494,435 | L. 494,435 | ......488,910 | ............. 489,587 | .ooovvvveeenn0 | 4,848 | 0 [ 4,848 | L .0 19,829 | 01/17/2045.
56265K Z7 7 |MASTR 0311610 - CMO/RMBS..........c.cooooiiviriinrinriinns C| 09/25/2019. | VARIOUS 0 0 (28) ] v | (836 | 0 | e (B36) | .0 ceennnnn 195 | 12/26/2033.
556555 ZZ 7 |GUTTER BUYER/ENGLERT L 625 03/06/2025.................. .. | 09/30/2019. | Direct 2,500 | oo 2475 | ) 0 | 0 [T |0 | e | 0 0 86 | 03/06/2025.
576433 GM 2 |MARM 03ARM6 6A1 - CMO/RMBS.... 09/01/2019. | Paydown 34,577 33,404 | o0 [ BN | vieen0 | e (B1) | 0 12/25/2033.
576433 XA 9 |MARM 05ARM1 3A1 - CMO/RMBS.... ..| C| 09/01/2019. | Paydown 1,180 [ o0 | i1 | il |81 | 0 02/25/2035.
576433 XW 1 | MARM 05ARM2 3A1 - CMO/RMBS............ccoooommiiimriirirens C | 09/0172019. [ Paydown...........cocovrvemrinnirincinniinns | cvvincisniinsiinniinies | ovnieennnnn0,584 | 006,584 | 8,321 | 0 | 0 [ 263 | 0 | 263 | .0 03/25/2035.
576434 UH 5 |MALT 04ALT9 A6 - RMBS C| 09/01/2019. | Paydown 4,451 . . 0 08/25/2034.
57643L LC 8 |MABS 05AB1A4-RMBS.........cccooommrimminmiriniinnicenens C | 09/01/2019. | Paydown RO ceeen 111,806 | 109,267 | oooovvcieeenn0 | 2679 | 0 [ 2,679 | 0] SRRSO | I 0 11/25/2035.
58503F 40 3 |MEDLEY CAPITAL CORP .. 07/16/2019. | SANDLER O'NEILL & PARTNERS, LP | .....ccccccocuovuiverians | 200 207,889 | e 213,950 | .......... 211,644 | .............. 211,597 I RO I (833) | o0 | vereeenn0 ] 5) 01/30/2021.
590200 ZE 8 |MLMI05A6 1A1- RMBS.. . 1 09/25/2019. | Paydown 86,702 86,702 80,823 | ... 83,540 RSN | I . 86,702 0 08/25/2035.
59111R AA 0 |[METAL171A-ABS..... 09/15/2019. | Paydown 100,124 | .......... 100,124 | .......... 100,123 | oo 101,882 | oo [0 | 0 [ a0 0] 100,124 .0 10/15/2042.
611254 AA 6 |MONROE CAP MGMT A-2 LIBOR+285 10/30/23... o | 0912712019, | DIFECL........coorvecriiriiciisiisnininsienins [ e | enieas 556,800 ..556,800 ..556,319 2382078 | o0 | 858 | 0 [ 858 |0 556,800 .0 10/30/2023.
61690P AM 3 |MSRR 13R7 6B - CMO/RMBS .. | 09/25/2019. | Paydown ..303,471 ..311,798 ..276,781 | . ..301,408 ..303,471 0 12/27/2046.
61748H QJ 3 |MSM 058SL A2B - RMBS .. | 09/25/2019. | Paydown v 18,160 ] L 19,014 .0 11/25/2035.
61749L BM 2 |MSM 068ARB 6A2 - CMO/RMBS. .| 09/01/2019. | Paydown.........cccoocunvinrinniieienieniins [ oneieeienniesnieniiens | cveeennn 1,283 | 1,283 | 40 642 0 06/25/2036.
61751D AE 4 |MSM0617X A3A - RMBS.... .. | 09/01/2019. | Paydown 69,490 69,490 36,290 | ... 28,863 . 0 10/25/2046.
61751M AU 8 |MSM 0710XS A18 - RMBS. .. | 09/01/2019. | Paydown 92,441 92,441 84,208 | ... 80,947 0 [ o 11,493 | ..cccoooe. (U I 11,493 | ... - .0 02/25/2037.
61758M AA 5 |MSRR 09R2A A1 - CMO/RMBS .| 09/01/2019. | PaYdOWN.......oouvviriirieniinricirscinnies [ e | i 77,379 77,379 80,351 | ... 74,315 3,064 | .0 | e 77,379 .0 04/26/2036.
629400 AA 0 |ERL 151 A1-ABS .1 09/19/2019. | Paydown ..616,423 ..616,423 ..350,819 7142 | vn016,423 0 02/21/2045.
629400 AD 4 |ERL161A1-ABS .1 09/19/2019. | Paydown (1,208) | ......0 | ........ 141,275 .0 03/19/2046.
62946A AC 8 |NPRL171A1-ABS....... .. | 09/20/2019. | Paydown 1T 0 | 76,700 .0 10/21/2047.
62946U AF 7 |NRART 16T5AT5- ABS .. | 07/25/2019. | Paydown ....10,000,000 1 ....10,000,000 0 12/15/2051.
62946U AL 4 |NRART 17T1AT1-ABS .1 09/20/2019. | Paydown..........ccovvvrieiieiiriiniicnnins [ e | s 3,000,000 . 4 .0 02/15/2051.
63939E  AB 9 |NAVSL 15A A2A - ABS .| .. | 09/15/2019. | Paydown 223,073 223,073 223,039 34| 0 0 12/16/2028. [1...........
643529 AC 4 |NCAMT 06ALT2 AF3 - RMBS........cccovviimiinriiniisriiciinns .1 09/01/2019. | PaydOwN.........cvuiviriniinriciiniisnins [ e | s 16,389 | ..ccoveueee 16,388 6,189 67 | ...l 0 0 10/25/2036. [ 1FM.....
643529 AD 2 |NCAMT 06ALT2 AF4 - RMBS........ccccoovviriinrinninniieiins .. | 09/01/2019. | Paydown 6,555 6,555 2,477 29 | 0 10/25/2036. | 1FM.....
64829T AA 9 |NZES 18FNT1A- CMO/RMBS... .. | 09/25/2019. | Paydown 56,871 56,871 56,860 M| 0 05/25/2023. | 1FE......
64829T AB 7 |NZES 18FNT1B - CMO/RMBS... o] | 09/25/2019. | PaydOWN.......oouvvvrviriniierieniinrinniis [ | i 94,785 94,785 94,778 | ... 94,778 7] 0 ....94,785 05/25/2023. | 1FE......
64829T AH 4 |NZES18FNT2A-ABS......cccoiiiiiiriicieecccecsncis .| 09/25/2019. | PaydOown..........cooiviiciiniiciiniinnins [ e | i A7,781 | oo A7,781 | o 47,768 | ... 47,763 18 | .. 0 07/25/2054. | 1FE......
64829T AJ 0 |NZES18FNT2B - ABS......ccoovviriirinriieninnieriesissieninns .| 09/25/2019. | PaydOWN.......oourvvrrirrieeiieriiiienisnins [ e | i 42,716 | ..o 42,716 | ..o 42,710 | ... 42,706 M| 0 07/25/2054. | 1FE......
65535V MJ 4 |NAA05AR3 1A1-RMBS C | 09/25/2019. | Paydown 39,069 39,069 32,476 | ... 33,535 350 | ..o 0 07/25/2035. | 1FM.....
65535V NL 8 |NAA05AR4 5A3 - RMBS, C| 09/25/2019. | Paydown 50,849 | ... 52,529 | .0 [ 1640 | 0 | 1,640 | ........ 0 08/25/2035. | 1FM.....
65536H BW 7 |NHELIO6FM12A3-RMBS...........cccoouuce. C | 09/25/2019. | Paydown...........cccuvviierinriiniiinniinniinns | cvvisniveiissiesiinnns | 200 160,652 | ... 160,652 | ..o 139,767 | oo 160,416 236 | .. 0 11/25/2035. [ 1FM.....
65538P AA 6 |NAA0711AA-RMBS C| 09/01/2019. | Paydown 8147 | oo, 0 5,911 336 | ......... 0 03/25/2047. | 1FM.....
65539C AK 2 |NMRR 114R 110 - CMO/RMBS..........ccoovviriiniiniiirininns .| 09/01/2019. | PaydOWN.........covrierininienieniisiins [ v | e 120,059 | ......... 119,702 | ........... 99,459 | ..cccvvnnee. 108,067 | .oooovveveeenn0 [ 1,195 | 0 | 1,195 | ... 0 12/29/2036. | 1FM.....
67087T DE 8 |OAK02AA3-ABS .. 109/01/2019. | PAYdOWN. ... | o | e 19,733 0 7,522 | o0 | 1,336 | 0 | 1,335 | ......... 0 05/15/2024. | 5FE......
67103Q@ BC 0 |OFSBS5R3FR-CDO | 071712019, | PaydOown.........cvveecininienisiiniins [ v | conie 109,461 | .........109,461 | .......... 109,461 | ....ccceeene. 109,215 247 | ... 0 04/17/2025. | 1FE......
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68286# AA 6 |171 SAWMILLLLC.......... .. | 09/05/2019. | Paydown 74,581 74,583 0 [ oo @) | e | 74,581 | ... (VI 0 | e (O I 1,799 | 07/05/2032. | 1...........
70807# AA 2 | PENNANT PARK SENIOR SECR RL L+225 05/23.... . | 08/28/2019. | Direct 158,730 | .........158,730 | .........158,320 | ............. 144,981 0 05/02/2023.
72303# AA 7 |PINEBRIDGE PRIVATE CREDIT RATED FEEDER,. 09/30/2019. | Direct 752,115 | ........752,115 | .......752,115 | ...... 229,115 0 12/31/2031.
72703P AA 1 |PLNT 181 A21-ABS .. | 09/05/2019. | Paydown 2,500 . 2,496 0 09/08/2048.
74042D AA 4 |PRETSL 20 A1-CDO .1 09/23/2019. | PaydOWN. ... | v | o0 216,692 | i 216,692 | .......... 199,492 | ..ccceeeene. 199,427 .0 03/22/2038.
74042M  AA 4 |PRETSL 22 A1-CDO 09/23/2019. | Paydown 57,263 53,989 | ... 52,080 .0 09/22/2036.
74332M  AA 3 |PROG 15SFR2 A - ABS .. 109/12/2019. [ PaydOWN...........cvvorieiriiniieniinni | ceveisrissniisnniinns | 811,619 | 10811,619 | ....802,774 | ... 808,126 06/14/2032.
74332N AA 1 |PROG 15SFR3 A - ABS .1 09/01/2019. | Paydown 1,282 11/15/2032.
74334A  AA 7 |PROG 18SRF1A - ABS .1 07/01/2019. | Paydown 9,726 0 03/19/2035.
74923G  AC 7 |RALIO7QA1T A3 -RMBS.......coooomivrrrrieririrecnienns . | 09/25/2019. | Paydown 73521 | 0 | 1,634 | 0 01/25/2037.
74928X BB 6 |RBSSP 096C 3A2 - CMO/RMBS . 09/25/2019. | Paydown .111,207 ..111,039 0 111,207 01/25/2036.
74929C AB 2 |RBSSP 102A 1A2 - CMO/RMBS.........cooovvvvirrirnrriieciiinns 09/01/2019. | Paydown 293,187 | .........308,099 | .........303,531 | ... . 0 293,187 10/26/2035.
74931T AG 0 |RBSSP 126 4A1- CMO/RMBS . | 09/25/2019. | Paydown 39,779 39,779 37,004 | ... 38,973 0 | o806 | 0 | 39,779 02/26/2036.
74932H AC 4 |RBSSP RESECURITIZATION TRUST 2013-5 - MB.. 09/26/2019. | Paydown .133,391 ..133,391 0 ..133,391 07/25/2033.
74958W AC 0 |RFMSI07SA12A2 - CMO/RMBS .1 09/01/2019. | Paydown 40,280 ....44,607 w0 1,940 |0 ] 40,280 02/25/2037.
75115B  AC 3 |RALI06QA5B 2A1- CMO/RMBS............ccccvciinnee .. | 09/01/2019. | Paydown 41,804 ...52,515 ....45,486 0 [ 128 | 0| s 41,804 07/25/2036.
75156V AD 7 |RAMP 06RS3 A4 - RMBS, .. | 09/25/2019. | Paydown ..315,185 ..325,484 ..253,963 0 ..315,185 05/25/2036.
75156W AD 5 |RAMP 06RS4 A4 - RMBS. .. 1 09/25/2019. | Paydown 334,409 | .........334,409 | ..........296,075 | ... . .0 334,409 07/25/2036.
75970N BE 6 |RAMC 053 AF4 - RMBS .1 09/01/2019. | Paydown 223,006 223,006 223,004 | ... 223,006 0 223,006 11/25/2035.
759950 FX 1 |RAMC 054 A3 - RMBS .| 08/01/2019. | Paydown ..7,454 7,454 0 02/25/2036.
76110H 2Y 4 |RALI05QS5 A2 - CMO/RMBS...........cocvvviirriirnnes .. | 09/25/2019. | Direct 0 |0 | 6,646 | (469) 0 04/25/2035.
76110V QL 5 |RFMS2 04HS2 Al6 - RMBS .1 09/01/2019. | Paydown 36 1,348 .0 06/25/2034.
76110V RX 8 |RFMS205HS1A 1A4 - RMBS .1 09/01/2019. | Paydown 140,221 3,200 | ... 40,504 0 09/25/2035.
761118 BU 1 |RALI05QA8 NB2 - CMO/RMBS .1 09/01/2019. | Paydown 120,800 | ........141,783 | ..........119,978 | ............. 116,859 .0 07/25/2035.
761118 DV 7 |RALI05QS12 A8 - CMO/RMBS.. .. | 09/25/2019. | Paydown 41,928 32,687 0 08/25/2035.
761118 KH 0 |RALI05QS15 2A - CMO/RMBS.. .1 09/01/2019. | Paydown 3,878 5,001 0 10/25/2035.
761118  UQ 9 |RALI06QS2 1A9 - CMO/RMBS...........cccocovvvvvrnne .1 09/01/2019. | Paydown 14,296 11,475 0 02/25/2036.
76111X TF 0 |RFMSI05SA13A - CMO/RMBS..........ccoocovvvvenn .1 09/01/2019. | Paydown 35,994 35,537 0 03/25/2035.
76112B HY 9 |RAMP 05RS1A16 - RMBS .1 09/01/2019. | Paydown 9,198 9,198 | .. 9,175 9,179 0 9,198 11/25/2034.
76112B JS 0 |RAAC 05RP1M3-RMBS.......ccooooimiriiriririririinns .1 09/25/2019. | Paydown 108,737 | ... 108,737 | ... 105,203 | oo 108,140 0 |97 [0 | s 108,737 07/25/2037.
76112B NM 8 |GMACM 05AA1 1A1 - CMO/RMBS. .. | 09/01/2019. | Paydown 76,448 ....80,876 | oo 74,901 | ... 74,284 0 [vviriennnd02 | 0| s 76,448 05/18/2035.
78397A  AA 2 |SCFET 191 A1-ABS .1 09/20/2019. | Paydown 1,889,004 | .......1,889,004 | ....... 1,888,943 | ..o 0 0 [ | 0| 1,889,004 0 [ 0 | e 0 .. 23,925 |03/20/2023.
784012 AA 4 |SCFET172A-ABS .. 1 09/20/2019. | Paydown 101,099 | ......... 101,099 | ......... 101,083 | ...cccceeeee. 101,080 0 [ 19 | 0 | s 101,099 | ........ 0 0 0 2,254 | 12/20/2023.
78403D AG 5 |SBATOW 141 1C - ABS .1 09/23/2019. | Paydown ...11,500,000 | ..... 11,500,000 | ..... 11,489,085 | ......... 11,493,702 ....11,500,000 | ...ccc.0 | i 0 [ e 0 ... 249,027 | 10/17/2044.
78410T AA 4 |SCFET171A-ABS .. 1 09/20/2019. | Paydown 232,212 232,212 232,163 | ...... 232,183 232,212 N 0 0 5,988 | 01/20/2023.
78445M AB 6 |SLMA 10A 2A - ABS .1 09/16/2019. | Paydown 280,875 | .......... 280,875 | .......... 280,875 | .coovereee 280,875 0 | o0 |0 | 280,875 | .......... LV R (U IO 0. 10,449 | 05/16/2044.
78447R AD 9 |SLMA 13AB-ABS.. .. 1 09/16/2019. | Paydown 1,761,376 | ....... 1,761,376 | ....... 1,674,758 LAT759,721 | 0| 1,654 | 0 [ 1,654 | 0| 1,761,376 | ...cccc.0 | o, LV I 0 ... 31,710 | 03/15/2047.
78471D AA 5 |SCLP 161 A-ABS... . | 09/25/2019. | Paydown 103,040 | .......... 103,040 | .......... 103,029 103,033 0 | cooreeeriveeeeeea? [0 | 103,040 0 0 2,239 | 08/25/2025.
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78471F AA 0 |SCLP163A-ABS........ .. | 09/25/2019. | PaydOWN.........cvvmiveciniiniisnininiins [ v | cenies 110,391 | oo 110,391 | e 110,388 | ..ccvvvvvee. 110,390 0 1 0 1] 0 .. 110,391 | .......... 0 0 0 2,242 | 12/26/2025.
80306A AA 8 |SAPA181A-ABS C [ 09/15/2019. [ PaydOwN............ovveriiciieriiiiiniinniiens | cevvnsieciiesieciinnes | cvienes 205,911 ..205,911 ..207,033 | oo 162,282 | oo 0| s (1,129) | .ooeevnd (U O (1,129) | ......... 0 12/15/2040.
81378E AA 1 |SABRO7BR4 A2A-RMBS..........cccoovvimriimiinriieninriiniin C | 09/25/2019. | Paydown...........ccvemvviriirciirinniiniiinns | convssiissiineessninnis | oevivnens 17,228 | ......... 17,228 | ...........11,068 10,478 0 7 0 N 0 05/26/2037.
81441N  AC 0 |SNMLT 062 A3 - RMBS .| 09/01/2019. | Paydown.........ccociverinniicieiieiiiniiins [ v | e 343,720 | .......... 343720 | .......... 345,869 | .............. 344,602 0 (882) 0 (882)] ......... 0 10/25/2036.
81788Y AA 1 |767-3-25285 TR/ 767-3-25392TR SER 2016- . [09/05/2019. | PAYAOWN.........ooovviirciciniesicirncns | coveiiscissiniinnies | covnniead 68,614 68,614 68,614 68,614 0 0 0 (R — 0 10/05/2022.
82652K AA 2 |SRFC 171 A- ABS o] .| 09/20/2019. | PaydOown..........cvoiveiiiiiciieriiniiiniins [ e | o 230,376 | .......... 230,376 | ..........229,692 | ...... 229,753 0 623 0 623 | ......... 0 03/20/2034.
82671A  AA 1 |SIGNET UKFINANCE PLC.......ccccoovriimrinririniisniciinns C|09/10/2019. | VARIOUS 415,519 ..450,000 | ..........401,625 | .............394,875 | ......... 7,016 | oo 5313 | o (U I 12,329 06/15/2024.
831490 AC 5 |SLMA 11BA3-ABS .1 09/16/2019. | Paydown ..913,427 913,427 0 259 0 259 ..913,427 06/16/2042.
83404 AA 4 |SCLP173A-ABS...... .. | 09/25/2019. | PaydOWN.........cvvmeeiririniinnisniiscins [ v | eniens 111,651 | .........111,651 0 470 0 470 111,551 05/26/2026.
83405A AA 2 |SCLP171A-ABS...... .| 09/25/2019. | PaydOown.........ccovivnrinriiciieniiciiniiins [ v | e 151,754 | .......... 151,754 0 8 0 8 151,754 01/26/2026.
83405Q AA 7 |SCLP 176 A1-ABS .. | 09/01/2019. | Paydown 326,428 326,428 0 0 326,428 11/25/2026.
83405R AA 5 |SCLP 181A1-ABS .| 09/25/2019. | Paydown.........coovieiinniicieiiiniiniiins [ v | o 513,735 | ... 513,735 0 0 02/25/2027.
83546D AF 5 |SONIC 181A2-ABS.... . 109/20/2019. | Paydown 3,750 3,750 3,750 3,704 46 0 02/20/2048.
83611M HM 3 | SVHE 05B M2 - RMBS 09/01/2019. | Paydown 32,108 39,527 0 11,010 0 0 05/25/2035.
84861C AA 3 |SPMF 144 A1-ABS...... .1 09/20/2019. | PaydOwN.........covurieciniinririincinnis [ e | s 1,893,467 | ....... 1,893,467 | ....... 1,889,981 | .......... 1,889,969 | ..o 0 .0 01/20/2045.
84861C AC 9 [SPMF171A-ABS......ccoonriirriierneereennnes . [ 09/20/2019. | PaYdOWN..........ooovicviceieceieceienns | e | e 4,062,778 | ....... 3,966,007 | ....... 3,986,844 ..3,988,933 | ..ot 0 12/20/2047.
85172N  AA 0 |SLFT16AA-ABS .. | 09/15/2019. | Paydown ...2,116,036 | ....... 2,116,036 | ....... 2,115,710 ...2,115,966 0 70 0 70 .....2,116,036 0,671 | 11/15/2029.
85208H AA 1 |SPRTE171A-ABS..... C | 09/15/2019. | PaydOWN..........corivuiiiiiiiiinisniiniiiens | cerieiiiesisiiissienis | v 31,742 31,742 31,623 31,636 0 105 0 105 | o0 | e 31,742 12/15/2037.
85208N AA 8 |SPRNTS 161 A1-ABS.......ccoosriiriiciiecsnnicis .| 09/20/2019. | PaydOWN........orvveeeiririiniisnienirscins [ e | enieas 312,500 | .......... 312,500 | .......... 312,495 | ............. 312,497 0 3 0 3 03/20/2023.
86212V AA 2 |STR161A1-ABS .1 09/20/2019. | Paydown 9,648 9,648 9,643 9,644 0 4 0 4 10/22/2046.
86212V AD 6 |STR181A1-ABS .. 1 09/20/2019. | PaydOWN...........cvvvcricrisciiscrissniis | o | e 15,496 | 15,496 | ............ 15,492 15,492 0 4 0 4 10/20/2048.
86212V AE 4 |STR 181 A2-ABS .| 09/20/2019. | Paydown..........cccovvunrineiiinninriiniiinnins [ everinninniiesinniinns | e 16,787 | i 16,787 | oo 16,781 16,781 0 6 0 6 10/20/2048.
863579 C3 0 |SARM 0521 6A3 - CMO/RMBS... .1 09/01/2019. | Paydown 94,766 83,198 82,744 0 0 11/25/2035.
863579 UL 0 | SARM 0515 1A1 - CMO/RMBS... .| 09/01/2019. | Paydown..........cccvvunrineiierinriiniiiniins [ eveiinsicnniienieniinns | eeeeeeni0,577 | i 19,754 | .cccooeee 15,773 13,623 0 325 0 325 07/25/2035.
863579 UU 0 | SARM 0515 4A1 - CMO/RMBS... .. | 09/01/2019. | Paydown ...42,429 37,403 35,610 0 693 0 693 | ......... [ — 07/25/2035.
863579 VW 5 | SARM 0517 5A2 - CMO/RMBS... .. | .. | 09/25/2019. | Paydown v 34,322 | 16,082 | ... 21,899 0 805 0 805 | ......... 0| oo 08/25/2035.
863579 XR 4 | SARM 0518 8A1-CMO/RMBS.........cccoovvvriimrinriiniirens .| 09/01/2019. | Paydown.........ccorvvenririniinnieninnins [ e | o0 192,318 | i 153,055 | ...coooec. 138,995 | .o 138,059 | oocvvveninn (U I 2,071 | s [V I 2,071 | ... 0 .. 152,318 09/25/2035.
863579 ZL 5 | SARM 0520 3A3 - CMO/RMBS .. | 09/01/2019. | Paydown 64,775 55,026 54,405 0. eee1,060 | .0 | 1,060 | e 0| s 74,220 10/25/2035.
863587 AE 1 | SAIL 063 A5 - RMBS o[ [09/25/2019. | PaydOWN..........oovveririeiriniiniierieeins [ e | e 111,801 |, 111,801 | ..errern90,531 | o 102,740 | oo 0. 9,061 | o0 9,061 | i 0 .. 06/25/2036.
86358R DX 2 |SASC01SB1A5-RMBS.........coovviriiriniinnisniccienis .. | 09/01/2019. | Paydown 3,084 3,084 3,756 0 | 286 | 27 229 | (V1 08/25/2031.
86359A MG 5 |SASC 03AL1APO-RMBS.........cccovvvvmriririnns .1 09/01/2019. | PaYdOWN.......oouvvrrieieiieriiiiininnins [ e | v 13,521 | cover 13,521 | cioerreen9,623 | (1,418) 0 [ o291 |0 |29 | 0 04/25/2031.
86359A WT 6 |SASC 03AL2 APO-RMBS.........cccoovvvniiiriins .. | 09/01/2019. | Paydown 23,736 23,736 1,204 0| o306 | o0 | 306 | e 0 01/25/2031.
86359B YF 2 |SARM 0410 4A - CMO/RMBS..........cocoovvviimriirriiniianneens .. | 08/01/2019. [ PaydOWN..........ovveriiiriiirieniinnii | o | v 569,193 | ......... 559,193 | ..........561,453 | ............. 560,749 | ....ccooouncnnd 0| iiee(1,556) | o0 | (1,556) | 0 08/25/2034.
86934N AA 7 |SCML 18SBC7 A - CMBS .| 09/01/2019. | PaydOown.........ccooivvrinninieniiciiniins [ v | oo 135,023 ..135,023 .135,017 .135,527 0 (504) 0 (504) | ......... 0| e 135,023 05/25/2039.
87159Q BE 7 |SYMP 14RA3R - CDO......cccoooiirviiriiscrincisnsninns .. | 08/01/2019. [ PaYdOWN..........o.vvviriiiriiriieniiisniis | o | v 108,094 ..108,094 | ..........108,094 ..108,084 0 1 0 L [V 108,094 07/14/2026.
87244B AA 6 |TGIF 171 A2- ABS .| 08/01/2019. | Paydown 20,000 20,000 | .ocvernee. 19,949 19,959 0 41 0 41| (U R 20,000 04/30/2047.
87266X AA 1 |TRTX18FL1A-CMBS... C|09/01/2019. | Paydown.........cooorvveriiiriinniisniins [ o | e 1,014,734 | ...... 1,014,734 | ... 1,014,734 0 (211) 0 (CARD ] - 0. 1,014,734 02/15/2035.
87266X AC 7 |TRTX18FL1AS - CMBS. C | 08/16/2019. | Paydown...........cccvemvieriniiirisniiniiiens | o | oo 2,500,000 | ....... 2,500,000 | ....... 2,500,000 0 (686) 0 (686) ] ......... 0 .. 2,500,000 02/15/2035.
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87266X AE 3 |TRTX18FL1B-CMBS........cccooovimririicinniinieecins C | 08/16/2019. | Paydown...........ccvemvieriirciiciriiniiiens | o | o 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........... 1,000,338 0 (338) 0 (338) ] ......... 0] ... 1,000,000 |.......... (V] I (V1 0 ... 25,169 |02/15/2035.
87342R AB 0 [BELL 161 A22 - ABS......cooooimrriiireiiciseneieseieseiisseiis . | 08/25/2019. | Paydown 3,750 3,750 3,826 3,781 45 (17 0 (3 )] 0 05/25/2046.
87342R  AC 8 |BELL 161A23-ABS s . | 08/25/2019. | Paydown 5,500 5,500 5,500 0 0| e 0 05/25/2046.
87342R AF 1 |TACO BELL FUNDING LLC - SERIES 2018-1 -.................. .| 08/25/2019. | Paydown 5,000 5,000 5,000 0 () 0 11/25/2048.
874074 AA 5 |TAL171A-ABS . | 09/20/2019. | Paydown 50,947 51,565 51,462 0 (515) | veuveend 0 04/21/2042.
87407P AA 8 |TAL131A-ABS 09/20/2019. | Paydown 97,500 97,419 97,464 0 36 | ..o 0 02/22/2038.
87407P AE 0 |TAL132A-ABS 09/20/2019. | Paydown.........c..oevvvecvinncrisscissciinns [ v | 75,000 | 1inin 75,000 | 74,035 74,325 0 675 11/22/2038.
87407P AP 5 |TAL142A2-ABS.... 09/20/2019. | Paydown 24,243 24,254 0 38 05/20/2039.
87407P AR 1 |TAL143A-ABS 09/20/2019. | Paydown ....78,000 | ...........78,000 | ............ 77,942 | ... 77,956 0 44 | 0...78,000 11/21/2039.
881561 GQ 1 |TMTS 0415AL A1 - RMBS . 109/01/2019. [ Paydown..........ccooeviiiiiiniiciicieni [ e | e 532,099 | .......532,099 | ......... 522,122 | oo 494,397 0 38,002 | ......... 0| e 532,099 07/25/2034.
88156E AB 2 |TMTS 0617HE AB1-RMBS . | .. | 09/25/2019. | Paydown 67,187 71,353 .0 01/25/2038.
88315F  AA 9 | TMCL 171 A-ABS......oooiiiiiicciciscisnicesiesiesisiniis C | 09/20/2019. | Paydown 23,144 23,132 0 05/20/2042.
885220 KW 2 | TMST 062 A2B - CMO/RMBS........ccoovvvririnririieiiins C | 09/25/2019. [ Paydown...........cccocvvvvmriinrinnincinniinns | cvvinniinsiinninnnnnens | eerenrnn 13,300 | 1iieriern 73,350 | et 71722 | TI2 |0 ] 1,638 | 0 04/25/2036.
886065 AA 9 |TBOLT 18AA-ABS...... C | 09/15/2019. | Paydown 17,857 0 09/15/2038.
89412R AB 1 |TRAP5A1B-CDO. .| 08/01/2019. | Paydown.........ccovvevrrinriniinrieciincinns [ oerisneiscisniinninns | 00 793,629 | 110000 793,629 | ... 840,775 | .............575,832 | ool | 217,697 | 07/15/2034.
89656F AA 4 |TRL 121 A1-ABS -+ 1 09/15/2019. | PAYOWN. ... | cerviieneineneineneinns | 835,344 | 1........835,345 | ..........818,919 | ............821,620 | o0 | 13,724 | L 01/15/2043.
89657B AA 2 |TRL191A1-ABS .1 09/17/2019. | Paydown 04/17/2049.
89679H AA 3 |TCF171A-ABS .| 09/20/2019. | Paydown 06/20/2042.
89690E AF 4 |TRMF 171 A1-ABS .. | 09/15/2019. | Paydown 335,183 08/15/2047.
898203 AA 2 |TFINS 172A1-CDO C [ 09/20/2019. [ Paydown............ovuerivciiniiciiniisniiens | e | coenes 138,900 .0 09/20/2039.
898203 AB 0 |TFINS 172 A2 - CDO C | 09/20/2019. | Paydown 83,340 0 09/20/2039.
898200 AB 0 |TFINS 181 A2 - CDO C | 09/30/2019. | PaydOwn...........ocvvuiiiiiiiiiiinniiciiiens | ceriieiiesiissiiissinnis | e 79,586 0 03/30/2039.
89821) AA 6 |TRUPS-191-A1-CDO C| 08/02/2019. | Paydown ..501,318 0 02/02/2039.
90352W  AA 2 |STEAM 181 AT - ABS......coooiiiciiiciinicssicciessisis .| 09/25/2019. | PaydOwN.........cvuviiiciieiinciiiiinnins [ e | e 96,748 ....96,748 ....96,748 . 0 | o0 [0 | 0 | 04/27/2048.
909319  AA 3 |UNITED AIRLINES INC - ABS.......ccooovviiiriiriiniinnieniinns .| 09/01/2019. | PaydOWN........ourvvuriiriiniinrieciinninnies [ v | i 24,920 24,920 24,920 24,920 0 0 0| . 0 02/15/2027.
9221MM AC 7 |VDC 181A2 - ABS .. | 09/15/2019. | Paydown 3,750 3,750 | v 3,750 3,750 0 0 0| . 0 02/16/2043.
92257A AB 0 |VCC 181 A-RMBS .| 09/01/2019. | PaydOWN........ovvvmviirininiisniiniiniins [ e | v 373,730 | .......... 373,730 | .......... 373,603 | .oovvvevs 374,484 0 (754) (754) | ... 0 04/27/2048.
92257C AA 8 |VCC 191 A-CMBS .| 09/01/2019. | Paydown.........ccooivvrinniiciiniiiniiniiins [ v | v 142,259 | .......... 142,259 | .......... 142,227 | i) 0 0 33 33 | 0 03/25/2049.
92535V AA 0 |VBTOW 162 A - ABS .. | 09/15/2019. | Paydown 2,813 2,813 2,813 2,813 0 0 0| e 0 2,813 10/15/2046.
92922F 3N 6 |WAMU 05AR12 1A8 - CMO/RMBS............ccovvvviicriciins .. | 09/01/2019. | Paydown 63,400 63,400 60,131 60,479 0 435 435 | ........ 0 | oo 63,400 10/25/2035.
92925C CC 4 |WAMU 06ART 1AA - CMO/RMBS.........covvirierirriiriiniiis .. | 09/01/2019. | Paydown 20,481 20,481 14,486 0 458 458 | ... [V IR 20,481 01/25/2046.
92935V AE 8 |WFRBS 11C3 A3 - CMBS .| 09/01/2019. | PaydOown.........cooivvrinriciieniiniiniins [ v | e 183,013 | ..ccooec. 183,013 | ........ 184,498 | ............. 183,154 0 (141) (141) | e 0| e 183,013 03/15/2044.
92990G AG 8 |WAMU 07HY5 2A5 - CMO/RMBS...........ccocoommmviinriiiinniinns .. 109/01/2019. [ PaydOWN. ... | o | v 153,052 | ...coooec. 156,319 | .........121,086 | ............. 115,660 | .ooocvvvenvnnn (U I 2,931 | (U I 2,931 | ...l [V 153,052 05/25/2037.
933636 AG 7 |WAMU 07HY4 3A1- CMO/RMBS... .. | 09/01/2019. | Paydown 32,432 32,910 31,164 31,433 0 (164) 0 (164) | ......... 0 ...32,432 04/25/2037.
933636 AL 6 | WAMU 07HY4 5A1 - CMO/RMBS... | [09/01/2019. | PAYAOWN.........ooooiviriiriericeniiinnis | e | v 13,865 | cocvevene 14,145 | ... 12,604 12,731 0 196 0 196 | ... 0 ....13,865 11/25/2036.
93363N  AB 1 |WAMU 06AR12 1A2 - CMO/RMBS..........cccvvmriiiiirinniins .. | 09/01/2019. | Paydown 28,076 26,904 25,432 25,655 0 79 0 79 | (U R 28,076 10/25/2036.
93364F AC 5 |WAMU 07HY7 2A1 - CMO/RMBS... .. 1 09/01/2019. [ PaYdOWN..........ovvviriireiiiriieniiinniis | o | v 138,715 .150,338 | .......... 128,406 | ......o.cc.... 124,780 | .oocvvvennnn (U I 1459 | ... 0 | s 1,459 | ... [V 138,715 07/25/2037.
93934N AR 6 |WMALT 065A 2C2 - CMO/RMBS.... . 109/25/2019. | PaydOWN.........oovvviiiieiriniinieriiiens | o | o 10,010 ....12,057 0 4,385 0 406 0 406 | ........ 0] e 10,010 07/25/2036.
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94353W  AA 3 [WAAV 17T A= ABS......ooiiieiceiieceeiesesienesieseseenesinns .. | 09/15/2019. | Paydown 55,819 55,819 55,819 | ... 55,819 0 0 0 0| (U I 55,819 | ... (VI 0 11/15/2042.
94945P  AA 3 |WLKRG 17A A - ABS .| 09/15/2019. | PaydOown.........coovvvinriiciieiieniiniiins [ v | e 344,215 ..344,215 ..343,914 0 300 0 300 |......... 0 .0 06/15/2033.
949773 AF 2 |WFMBS 076 A6 - CMO/RMBS o |1 09/26/2019. | PaydOWN.........vvoeieicieeniieriiisniiins [ e | i 677,835 | .........693,883 ..689,546 | ........ 12,991 | ... (32,028) | ........... 0 [ (19,037)| ......... 0 .0 05/25/2037.
94982A  AA 0 |WFMBS 04Y 1A1 - CMO/RMBS.........ccoovvvmiiiriieniiriiniis .. | 09/01/2019. | Paydown 2,430 2,430 2,461 0 (31) 0 (1)) o~ 0 0 11/25/2034.
94983G  AA 6 |WFMBS 06AR3 A1- CMO/RMBS...........ccoooommmriinrriinniis .. 109/01/2019. | PAYAOWN. ... | v | e 36,185 36,347 30,257 (U I 1,087 | ..ccceeen. (U I 1,087 | ......... 0 .0 03/25/2036.
95058X AC 2 |WEN 151 A23 - ABS .. | 09/15/2019. | Paydown 3,125 3,125 0 78 0 78 | 0 .0 06/15/2045.
95058X AE 8 |WEN 181 A22 - ABS .. | 09/15/2019. | Paydown 5,000 5,000 0 213 0 213 0 03/16/2048.
95058X AG 3 |WEN 191 A21- ABS .1 09/15/2019. | Paydown 2,500 2,500 | .. 0 0 0 0 0 06/15/2049.
95168Q AR 1 [WSTC 131R2BR - CDO.....ccoovvrriiriiereierecsniissniins .. | 08/07/2019. [ PAYAOWN. ... | coveiiniieniisniiins | v 444213 | ......... 444213 | ... 444,213 0 499 0 499 0 11/07/2025.
95168W AR 8 |WSTC 142R ABR - CDO. o+ | 07/16/2019. [ PAYOWN. ... | corviieniiieniineniies | ceeoend 479,822 ..479,822 0 1 0 1 .0 01/16/2027.
96033D AA 8 |[WESTR171A-ABS...... .1 09/01/2019. | Paydown ..182,496 ..181,872 0 551 0 551 182,496 0 12/20/2030.
96033L AA 0 |WESTR152A-ABS........ .. | 09/01/2019. | Paydown 353,061 0 (1) 0 (1) 353,061 .0 07/20/2028.
96033W AA 6 |[WESTR181A-ABS...... .. 109/01/2019. [ PaYdOWN. ... | o | v 125,116 0 221 0 221 |0 | s 125,116 0 12/20/2031.
96033W AB 4 |WESTR 181B-ABS .. | 09/01/2019. | Paydown .187,674 0 834 0 834 .187,674 0 12/20/2031.
97064E  AA 6 |WESTF 18AA-ABS.......cocooiviiireicisseiesnesesesesenenes .. | 09/15/2019. | Paydown 0 1 0 1 .0 09/15/2043.
974153 AA 6 |WING 18AA2-RMBS........ccoviiriiiriiciecsnissesiens .. | 09/05/2019. | Paydown 0 0) 0 0 12/05/2048.
98944P AB 3 |ZCAP 181 A-ABS .. | 09/15/2019. | Paydown 44,355 0 645 0 0 10/15/2038.
G0620B AB 4 |ATLSS 2014-1A - ABS .1 09/15/2019. | Paydown 43,299 0 0 0 L0 I 12/15/2039.
G4301U  AF 1 |HARBOUR AIRCRAFT INVESTMENTS LIMITED - A......... .. | 09/15/2019. | Paydown 77,075 0 504 0 | o804 | 0 | il 77,579 | 0 | LV IR (O I 1,793 | 11/15/2037.
G7256K AB 0 |PROP 2017-1LTD - ABS .1 09/01/2019. | Paydown 65,094 65,094 65,055 | ... 64,960 0 134 0 . 0 0 2,203 | 03/01/2042.
G9011Y  AA 4 [TRAP 11AT-CDO0.....oiiiiniiinissni s .. 1 07/10/2019. | PAYAOWN. ........ocvviniiisniissniisnissniis | o | coes 103,276 | .......... 103,276 | ........... 97,725 | oo (V[ 0 [ o 5551 | ........... 0 [5,551 |0 | s 103,276 | .ccoee0 | 0 | v 0 [ 1,570 | 10/10/2041.
3899999. Total - Bonds - Industrial and MiSCElIANEOUS.................riueiiiiiiiiiirii i i ..140,204,558 | ..... 90,151,311 | ..... 97,055,816 | ......... 83,299,956 | ........ 61,305 |..... 1,139,107 |..... 1,144 | ... 1,199,267 | ....... 0 |..140,259,997 | .......... 0] (61,769) | ........ (61,769) | ..2,555,392 XXX
Bonds - Bank Loans
00216C AD 5 |AQ Sunshine, Inc./Term Loan 3/19..........cccccermrrvimmriinnnnenns .. | 09/30/2019. | Direct 717 TAT | e 703 [ 0 0 1 0 1| s 0 0 0 39 | 04/15/2025. | 3FE......
00448F AG 1 |Achilles Acquisition LLC/Delayed Draw Te. .. | 09/30/2019. | Direct 146 146 146 0 0 0 0| . 0 0 0 7 |10/13/2025. | 4FE......
00448F AH 9 |Achilles Acquisition LLC/Closing date Te.... ..|..| 09/30/2019. | Direct 59 59 57 1 0 0 I 0 0 0 3 [ 10/13/2025. | 4FE......
00452# AA 7 | Accommodations Plus Technologies LLC/Ter..................... .. | 09/30/2019. | Direct 2,151 2,151 2,111 0 6 0 6 | . 0 [ coeeen2151 |0 | [V AN (U I 110 | 05/11/2024. | 3FE......
01370# AA 4 |Alcami Corporation/First Lien Term Loan 1.1 09/30/2019. | DIFECL.....cucveviecrerercecieieeeieiereccieieeieiens | eeeeveiereseieiesieieiens | evenenieas 1,172 1,141 0 4 0 4 0 0 0 62 | 07/14/2025. | 4FE......
03765V AH 3 |Term Loan B : Protection One .. |..109/01/2019. | BARCLAYS CAPITAL INC FIXED INC. |........cccoooivurrivunns | 0...510,966 | ..........512,246 | .........496,972 | ...........1,900,074 | ........ 61,817 | .......... 9,659 | ........ 0 [ 71476 | ... 0]....499874 | ....0 | ... 11,092 | ......... 11,092 | ....... 19,899 | 04/21/2022. | 3FE......
04685Y AK 5 |Athenahealth, Inc./First Lien Term Loan............ccccccceeennnen. .. | 09/30/2019. | Direct 0 3 0 K 0 [ oo 1,921 |0 | e (U IO (U I 107 | 02/06/2026. | 4FE......
050777 ZZ 7 |Avetta, LLC/Second Amendment Tranche B T............cc...... .. 1 09/30/2019. | Direct. 0 2 0 2 | 0 0 0 39 | 04/10/2024. | 3Z........
05365@ AA 4 |Avetta, LLC/Term Loan 4/18..........c.ccoocvvrnnnnen. .. | 09/30/2019. | Direct 0 (189) 0 (189) | ..uvvened 0 | e ,028 | ciiiiil0 | i T24 | 724 | ... (3,480) | 04/10/2024. | 3PL......
055444  ZZ 9 | Axiom Merger Sub Inc./Facility B Term LO........c.ccccrvrrvirnnnne .. 1 09/30/2019. | Direct. 0 3 0 3| 0 0 0 25 |04/08/2026. | 3FE......
05942# AA 4 |Bambino Cl Inc./Term Loan 10/17 .| 09/30/2019. | Direct 0 12 0 12 | e 0 3,306 | o0 [ 0 [ e (U I 199 |10/17/2023. | 3FE......
059888 ZZ 3 |BakeMark Holdings, Inc./Additional Term... .. | .. | 09/30/2019. | Direct 0 3 0 3| 0. L1107 | 0 0 64 | 08/14/2023. | 3FE......
07384D AB 8 |BELKINC TL B 1L L+475 12/10/2022........cccnvvenerrvrrncrinns .. | 08/01/2019. | DIFECE.........eoeveeeecreeecreeeeeeeeereenerisnnee | eovvieneeresnerisneriinne | erreenne 10,369 | 110,369 | cvvirrren8,507 | oo 8,327 | 482 240 0 722 | .. 0| e 10,369 | .......... 0 0 0 382 |12/10/2022. | 5FE......
09523C AD 4 |Blue Angel Buyer 1, LLC/Term Loan 12/18 .. | 09/30/2019. | Direct 0 1 0 L 0 0 0 18 |01/02/2025. |5...........
105666 ZZ 7 |Bragg Live Food Products LLC/Term Loan 3.. . | 09/30/2019. | Direct. 0 15 0 15 | . 0 | o072 |0 | 0 | e 0 [ e 189 | 03/11/2024. | 2FE......
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121575 Al 3 |BURLTL B ILUSD...cootviiercieeireeieeisieiiesieseeeneeens .. | 08/16/2019. | JP MOIGAN.......corverrerrenernerieeienines | veereesssissenieriens 802,000 | ......... 800,000 | ......... 796,000 | ...oocveveee 796,554 0 (O RO 7y A IR 0 796,900 | .........0 | .........5,100 | ...........5,100 | ....... 22,490 |11/17/2024.
12702# AA 0 |BakeMark Holdings, Inc./Term Loan 08/17. .. | 09/30/2019. | Direct 2,042 2,042 | i, 1,981 1,991 0 0 | coovrrreerneend | 0 ... 119 | 08/14/2023.
13119D AF 9 |Term Loan B : Callaway Golf. .. | 09/30/2019. | Direct 32,500 32,500 0 (U OO -1 I O 0 01/04/2026.
14886M AM 3 | Checkout Holdings............ ..109/19/2019. | Direct. 148 148 0 0 | o0 | 0 02/15/2023.
15670B AD 4 | CENTURYLINK 5/17 TLA . [09/30/2019. [ DIFECL.......oovveeeveerieriesiseeississsensiiens | eosseessessissssssssinsise | cvvenniens 11,963 | o 11,963 0 0 | o2 | e 0| v 11,963 06/20/2022.
16117L  BS 7 |Term Loan B : Charter Commns..........ccccouvvvivvernrrnerverneinnns .. 1 09/30/2019. | Direct. 3,024 3,024 0 0 [ covrreeeieeeend | e 0 3,024 04/14/2025.
16384Y AF 4 |Term Loan B : Chemours .. | 09/30/2019. | Direct 4,020 0 0 03/27/2025.
165333 ZZ 1 |Chesapeake Research Review, LLC/Second A.. .. 1 07/09/2019. | Direct. ..155,504 0 0 11/07/2023.
165555 ZZ 9 |Chesapeake Research Review, LLC/Term A L... .. | 08/01/2019. | Direct 166,398 ....0 11/07/2023.
184444 ZA 8 |Clearwater Analytics, LLC/Third Amendmen... .. 1 09/30/2019. | Direct. 537 0 09/01/2022.
20049% AA 5 |Command Alkon Incorporated/Term Loan 9/1 .. | 09/30/2019. | Direct 3,125 3,125 0 09/01/2023.
23361* AA 3 |DRB Holdings, LLC/Initial Term Loan 10/1 . 1 09/30/2019. | Direct 3,125 3,125 0 10/06/2023.
23582L AK 7 |Delay Draw Term Loan : Dana Corp........ccccoeveveeerernceennnes .. | 08/30/2019. | Direct 546,222 | ......... 546,222 0 11/16/2025.
23918Y AC 2 |DAVITAINC ..109/01/2019. | Direct. ,942,167 ,942,167 0 06/24/2021.
24702N  AX 8 |DELL INTL TL A2 L+175 09/07/2021.........ccorvverrrerrrirerirens .| 07/23/2019. | Direct 216,087 | .......... 216,087 0 09/07/2021.
24702N  AZ 3 |DELL TL B L+200 09/07/2023 .| 09/19/2019. | Direct 986,872 0 09/07/2023.
25374L  A* 9 |Centric Brands Inc./First Lien Term Loan .. 09/30/2019. | Direct. 0 0 10/30/2023.
255333 ZZ 2 |Discovery Life Sciences, LLC/First Amend. .. 1 09/30/2019. | DIr€Ct.....cocvevircrereicreieiieeiereeeceeeieieens | eerveereneeeeninieerens | veveeverenenen 189 | i 139 [ 134 | 0 0 03/30/2024.
269288 AJ 8 |EW SCRIPPS TL B L+200 10/02/2024 . | 09/30/2019. | Direct 41 0 10/02/2024.
293444 77 1 |Entertainment Partners Canada ULC/Cana 09/30/2019. | Direct 0 0 05/11/2026.
295111  ZZ 4 |Goldcup 17308 AB/USD Term Loan 10/18 .. | 09/30/2019. | Direct 0 0 10/09/2024.
30282# AA 0 |FWR Holding Corporation/Initial Term Loa.. .. 09/27/2019. | Direct. 5 0 08/21/2023.
30282# AB 8 |FWR Holding Corporation/Initial Delayed .. 1 09/27/2019. | Direct. 0 0 08/21/2023.
31528%# AA 2 |Ferraro Fine Foods Corp./Term Loan 05/18 .| 09/30/2019. | Direct 0 0 05/09/2024.
315555 ZZ 8 |Ferraro Fine Foods Corp./Incremental Ter. .. | 09/30/2019. | Direct 0 0 05/09/2024.
315777 ZZ 8 |Ferraro Fine Foods Corp./Second Amendmen. .. | 09/30/2019. | Direct rererrnneneen329 [ 0 0 05/09/2024.
32007U BW 8 |[FDC TL AL USD...ccosvmieirinirierierirerirsiiesien .| 08/01/2019. | Direct 887,644 | ... 887,644 | ... 860,480 | ... 0 0 07/10/2022.
34407) AE 6 |FLYING FORTRESS TL B 1L L 175 10/30/2022 .| 09/30/2019. | Direct 266,667 | ......... 266,667 | ......... 262,933 | ...... 262,933 0 0 10/30/2022.
345999 ZZ 2 |Foundation Risk Partners, Corp./Second A .| 09/30/2019. | Direct 2,120 2,120 | .. 2,058 | .o 0 0 11/10/2023.
35041@ AA 3 |Foundation Risk Partners, Corp./Term Loa........ccccceueerennee .. | 09/30/2019. | Direct 855 855 0 0 11/10/2023.
35041@ AB 1 |Foundation Risk Partners, Corp./First Am... .. 1 09/30/2019. | Direct. 915 915 0 0 11/10/2023.
35041@ AC 9 |Foundation Risk Partners, Corp./First Am... . 1 09/30/2019. | Direct 634 634 0 0 11/10/2023.
357777 ZZ 7 |Frontline Technologies Intermediate Hold..............ccocvvunnee .. 1 09/30/2019. | Direct. 114 114 0 0 09/18/2023.
35843# AA 1 |FRIEDRICH HOLDINGS L+700 02/07/2023 MD .| 07/01/2019. | AJUStMENt.......oonvverireirricieieii 0 0 | o0 | 0 [ 0| e (3,412) | e 0 02/07/2023.
35921# AA 6 |Frontline Technologies Intermediate Hold .. 1 09/30/2019. | Direct. 3,403 3,403 0 0 09/18/2023.
360444 ZA 4 |FWR Holding Corporation/New Delayed Draw.................... .| 08/19/2019. | Direct 110,058 | .......... 110,058 0 0 08/21/2023.
360660 ZZ 0 |FWR Holding Corporation/Delayed Draw Ter .. 1 09/27/2019. | Direct. 206 206 0 0 08/21/2023.
360888 ZZ 7 |FWR Holding Corporation/Delayed Draw Ter. . | 09/27/2019. | Direct 347 347 0 0 08/21/2023.
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36198M AD 9 |TermLoan A: Gaming & LeisuUre...........cc.ccouevenmrverireerannns .. | 08/29/2019. | Direct 273732 | .......... 273732 | .......... 271,086 | ..o 0 0 958 0 0 0 5,506 | 04/28/2021.
36850@ AB 9 |Gehl Foods, LLC/Term Loan 1/18 ..| 09/01/2019. | Direct 3,125 3,125 3,036 2,987 0 10 0 0 0 212 | 01/25/2024.
40406# AD 4 |HAI Acquisition Corporation/Term Loan 10. ..| . 1 09/30/2019. | Direct 3,125 3,125 3,046 3,054 0 13 0 11/01/2024.
415333 ZZ 9 |Harvey Tool Company, LLC/Delayed Term Lo.............c...... .| 09/30/2019. | Direct 614 614 | oo 614 | o 0 0 0 0 10/11/2024.
41781@ AA 5 |Harvey Tool Company, LLC/Term Loan 10/17 .. | 09/30/2019. | Direct 2,467 2,467 2,417 2,423 0 6 0 10/11/2024.
41902@ AA 9 |Sigma Electric Manufacturing Corporation .| 09/30/2019. | Direct 0 6 0 10/31/2023.
432890 AE 3 |HILTON WORLDWIDE FINANCE TL B2 **A&E**.. .. | 08/01/2019. | Adjustment.. 0 395 0 10/25/2023.
432890 AE 3 |HILTON WORLDWIDE FINANCE TL B2 **A&E**.. .. | 08/01/2019. | Adjustment.. 0 0 0 0 0 0 |10/25/2023.
432890 AH 6 |HILTON WORLDWIDE FINANCE TL B2 **A&E**.. .1 07/01/2019. [ AJUStMENt...........covverrerieriieriins | v | e | e 0 [0 0 [ (U I 2,081 | .......... 0 [ oieennn2,081 | 0 | 0 [0 (U AR 0 ... 28,502 | 06/21/2026.
44903L  AD 1 |Hygiena Borrower LLC/First Amendment Inc.. .. 1 09/30/2019. | Direct. 2 1 0 0 0 22 |08/26/2022.
455111 ZZ 0 |Implus Footcare, LLC/Initial Term Loan 0... .. | 09/30/2019. | Direct 0 0 0 0 0 40 | 04/30/2024.
455333 ZZ 0 |Implus Footcare, LLC/Spenco Incremental. .. 1 09/30/2019. | Direct. 0 0 0 0 0 6 | 04/30/2024.
45763F AN 8 |Inmar, Inc./Initial Term Loan (First Lie. .. | 09/30/2019. | Direct 0 14 0 0 0 95 | 05/01/2024.
461444 7ZZ 7 |IntraPac Canada Corporation/Canadian Te .. | 09/30/2019. | Direct 0 1 0 0 0 24 101/11/2026.
461666 ZZ 5 |IntraPac International LLC/U.S. Term Loa .. | 09/30/2019. | Direct 0 3 0 0 0 48 |01/11/2026.
463555 ZZ 8 |IRIHoldings, Inc./Term Loan 11/18, .. | 09/30/2019. | Direct 2 2 0 0 0 74 1 12/01/2025.
480150 ZZ 7 |Key Surgical LLC/Incremental Term Loan 1 .. | 09/30/2019. | Direct 0 1 0 0 0 20 | 06/01/2023.
482666 ZA 5 | K2 Insurance Services, LLC/Term Loan 7/1.... .. 1 09/30/2019. | Direct. 0 5 0 0 0 73 | 07/01/2024.
488555 ZA 4 |Kene Acquisition, Inc./Term Loan 8/19 .. | 09/30/2019. | Direct 0 1 0 0 0 0 | 08/10/2026.
493288 ZA 5 |Key Surgical LLC/Fourth Amendment Increm. .| 09/30/2019. | Direct 0 0 0 0 0 1] 06/01/2023.
51783Q AP 3 .| 07/31/2019. | DIFECE........oooveeciceceniseeissriinnns | cevvessniissniisnninns | 21,187,054 | 1,187,054 | .....1,152,483 | ..............969,603 | ................. (U I 31,278 | ......... 0 0 0 25,296 | 03/27/2025.
553444 7Z 6 |Mac Lean-Fogg Company/Term Loan 12/18 .. 09/30/2019. | Direct. 0 2 0 0 0 51 [ 12/22/2025.
553777 ZZ 9 |Mac Lean-Fogg Company/Delayed Draw Term.. .. 1 09/30/2019. | Direct. 0 0 0 0 0 2 [12/22/2025.
57810J AC 2 | Amynta Agency Borrower Inc./Incremental .. 1 09/30/2019. | Direct. 23 0 0 0 0 41 | 02/28/2025.
59511F AB 0 |MICRON TECHNOLOGY INC TL B .| 08/01/2019. | Direct 2,041,955 | ......2,041,955 | ......2,032,266 | ........ccccrceenn0 | i (U I 9,664 | .......... 0 0 0 52,364 | 04/26/2022.
600343 ZZ 3 |Ministry Brands, LLC/Delayed Draw Term L. .. .. 09/30/2019. | Direct 44 44 0 0 0 0 0 13 | 12/02/2022.
60367* AA 9 |Ministry Brands, LLC/Delayed Draw Term L...............c........ .. | 09/30/2019. | Direct 2,023 2,023 58 4 0 0 0 89 | 12/02/2022.
60367 AB 7 |Ministry Brands, LLC/Incremental Term Lo. .. | 09/30/2019. | Direct 227 227 0 0 0 0 0 10 | 12/02/2022.
61506U AB 0 |Montreign Resort Casino . | 09/30/2019. | Direct. 6,792 6,792 0 101 0 0 0 380 | 01/24/2023.
62929# AA 2 |ACA Compliance Group/Term Loan 1/18.........ccccccouveviennnes .. | 09/30/2019. | Direct 2,409 2,409 0 11 0 [ 1 0 | 2409 | 0 | (U IO (U I 157 | 02/09/2024.
62929# AB 0 |ACA Compliance Group/Delayed Draw Term L.. .| 09/30/2019. | Direct 668 668 1 6 0 0 0 43 | 02/09/2024.
62976# AA 4 |NSM Insurance Group, LLC/Term Loan 5/18. ..| C| 09/30/2019. | Direct 3,060 3,060 0 7 0 [ v |0 | 3,080 [ 0 [ s 0 | e (U I 109 | 05/11/2024.
62976# AB 2 |NSM Insurance Group, LLC/Delayed Draw Te.........cccouvnne C [ 09/30/2019. | DIFECE.....ovvvveercierisrisreerississeresissinnns | ceeressssssnsessessnnsens | sovseresenes 1,569 | oo 1,569 0 2 0 0 0 56 |05/11/2024.
639777 ZA 2 |Nelipak Holding Company/USD Term Loan 7/ 11 09/30/2019. [ DIFECL........oooeveeererreiereieereiseniieenes | cereiieneiseneiseseiens | cereieenens 1,048 | .o 1,048 0 1 0 0 0 18 | 07/02/2026.
650555 ZZ 1 |NMC Skincare Intermediate Holdings II, L . | 09/30/2019. | Direct. 34 34 0 0 0 0 0 2 |10/31/2024.
650777 ZZ 1 |NMC Skincare Intermediate Holdings II, L...........c.cccccoureeens .| 09/30/2019. | Direct 488 488 0 1 0 0 0 26 | 10/31/2024.
660777 ZZ 9 |NSM Insurance Group, LLC/First Amendment.... .. 1 09/30/2019. | Direct. 550 550 0 1 0 0 0 21 [ 05/11/2024.
660999 ZZ 9 |NSM Insurance Group, LLC/Second Amendmen .| 09/30/2019. | Direct. 383 383 0 1 0 0 0 13 | 05/11/2024.
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661222 ZZ 5 |NSM Sub Holdings Corp./Delayed Draw Term.................... .. | 09/30/2019. | Direct 0 0 0 0 0 0 5 |10/03/2022.
661333 ZZ 0 |NSM Sub Holdings Corp./2019 Incremental.... .. 1 09/30/2019. | Direct. 0 4 0 4 0 0 52 |10/03/2022.
661555 ZZ 8 |NSM Sub Holdings Corp./Incremental Term... .. | 09/30/2019. | Direct 0 1 0 1 0 0 17 |10/03/2022.
69345Y AB 0 |PFC ACQUISITION CORP .| 09/30/2019. | Direct 0 10 0 10 0 0 338 |02/07/2026.
69406 AB 1 |PHNTM Holdings, Inc./Term Loan (First Li. .. | 09/30/2019. | Direct 0 3 0 3 0 0 53 |01/27/2023.
69406* AB 1 |PHNTM Holdings, Inc./Term Loan (First Li .| 09/30/2019. | Direct 0 0 0 0 0 0 3 1 01/27/2023.
695222 ZA 0 |PAKNK Netherlands Treasury B.V./2019 Inc.. .. | 09/30/2019. | Direct 0 0 0 0 0 0 11 07/02/2026.
702444  ZZ 6 |Pathway Vet Alliance LLC (fka Pathway Pa, .| 09/30/2019. | Direct 0 6 0 6 .0 12/20/2024.
702666 ZZ 4 |Pathway Vet Alliance LLC (fka Pathway Pa.... .. | 09/30/2019. | Direct 0 0 0 0 0 12/20/2024.
70470@ AA 0 |POLYMER SOLUTIONS GRP L+625 07/31/22 MD .| 08/01/2019. | Direct 0 1 0 1 0 07/31/2022.
704966 ZZ 6 |PDITA Holdings, Inc./First Lien Term Lo .. | 09/30/2019. | Direct 0 1 0 1 0 10/24/2024.
705444 ZZ 3 |Pegasus Global Enterprise Holdings, LLC/. .. 1 09/30/2019. | Direct. 0 2 0 2 0 05/29/2025.
71639 AA 4 |PetlQ, LLC/Term Loan 01/18 .. | 08/01/2019. | Direct 0 4 0 4 0 07/08/2025.
745555 ZZ 8 |Pyramid Management Advisors, LLC/Term Lo .. | 09/30/2019. | Direct 0 0 0 0 0 07/15/2021.
745777 ZZ 8 |Pyramid Management Advisors, LLC/Delayed.... .. | 09/30/2019. | Direct 0 0 0 0 0 07/15/2021.
74966U AP 5 |Term Loan B : Royalty Pharma .. | 09/30/2019. | Direct 0 32 0 32 .0 04/17/2023.
750222 ZZ 7 |Revint Intermediate II, LLC (fka: Implem. .. | 09/01/2019. | Ares Capital Management 59,918 59,918 59,235 59,396 0 85 0 85 .0 12/13/2023.
75046T AB 0 |Radius Aerospace, Inc./Term Loan 3/19 .. 1 09/30/2019. | Direct. 0 1 0 1 0 03/29/2025.
750555 ZZ 0 |Revint Intermediate II, LLC (fka: Implem .. | 09/30/2019. | Direct 0 1 0 1 0 12/13/2023.
756888 ZA 4 |Reddy Ice Holdings, Inc./Term Loan 7/19 .| 09/30/2019. | Direct 0 5 0 5 0 0 0 |07/01/2025.
760333 ZZ 0 |Rialto Management Group, LLC/Term Loan 1. .. | 09/30/2019. | Direct 0 36 0 36 |0 | 34,025 | 0 [ {1 IR (V1 1,407 | 12/02/2024.
78249L AB 6 |RUSSELL INVESTMENTS .| 09/30/2019. | Direct 0 14 0 14 0 0 218 | 04/14/2023.
78411E  AC 2 |SCSG EA Acquisition Company, Inc./Initia. .. | 08/01/2019. | Direct 14 4 0 18 0 0 72 |09/01/2023.
815333 ZZ 5 |SOS Security Holdings, LLC/Delayed Draw.... .| 09/30/2019. | Direct 0 0 0 0 0 0 4 | 04/30/2025.
815888 ZZ 8 |SOS Security Holdings, LLC/Term Loan 4/1... .. | 09/30/2019. | Direct 0 5 0 5 0 0 57 | 04/30/2025.
817555 ZZ 1 |SFE Intermediate HoldCo LLC/Incremental.... . 1 09/30/2019. | Direct 0 1 0 1 0 0 18 | 07/31/2024.
818333 ZZ 2 |SecurAmerica, LLC/Delayed Draw Term Loan............cc...... .. | 09/30/2019. | Direct 0 0 0 0 0 0 3 [12/21/2023.
818555 ZZ 0 |SecurAmerica, LLC/Delayed Draw Term Loan .. 1 09/30/2019. | Direct. 0 0 0 0 0 0 2 | 12/21/2023.
818999 ZZ 0 |SecurAmerica, LLC/Term Loan 12/18 . | 09/30/2019. | Direct. 0 3 0 3 0 0 46 | 12/21/2023.
825555 ZA 6 |Sigma Electric Manufacturing Corporation............ccccccvvueeee .. | 09/30/2019. | Direct 0 0 0 0 0 0 0 [10/31/2023.
841222 7ZZ 8 |Spectra Finance, LLC/Initial Term Loan 0... .. 1 09/30/2019. | Direct. 0 11 0 1|0 | 4,030 |0 [ 0 [ o (V1 I 139 | 04/02/2024.
84650H AC 3 |SpareFoot, LLC/Initial Term Loan 04/18 . | 09/30/2019. | Direct. 3 2 0 6 0 0 34 | 04/13/2024.
84650H AD 1 |SpareFoot, LLC/Incremental Term Loan 8/1..........ccccvvvnrnnee .. 1 09/30/2019. | Direct. 0 0 0 0 0 0 21 | 04/13/2024.
84650H AF 6 | SpareFoot, LLC/First Lien Bader Incremen. .. 1 09/30/2019. | Direct. 0 0 0 0 0 0 1 104/13/2024.
84650H AG 4 |SpareFoot, LLC/First Lien StorSmart Incr... .| 09/30/2019. | Direct 0 0 0 0 0 0 2 | 04/13/2024.
850555 ZZ 9 |Sunshine Sub, LLC/Delayed Draw Term Loan..................... .| 09/30/2019. | Direct 0 0 0 0 0 0 33 | 05/27/2024.
850777 ZZ 9 |Sunshine Sub, LLC/Term Loan 5/18 . 109/30/2019. [ DIFECE........oooveirieirisrissnissriinnns | covviisnsiensissniins | e 1,397 1,371 0 5 0 5 0 0 68 | 05/27/2024.
866100 ZZ 6 |SUMMIT COMPANIES L+625 09/01/2022 MD . | 09/30/2019. | Direct 5,493 5,467 0 3 0 3 0 0 245 {09/01/2022.
870222 ZZ 2 |TerSera Therapeutics LLC/First Amendment.........cccocnnnne .. 1 09/30/2019. | Direct. 137 137 0 0 0 0 0 0 8 |03/30/2023.
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Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
Current
Year's NAIC
Other- Total Designa
Than- Foreign tion and
F Temporar Exchan Foreign Bond Admini-
0 y ge Exchang Interest / strative
r Unrealized Current | Impairme Change | Book/Adjusted| e Gain Stock Stated | Symbol/
ei Prior Year Valuation Year's nt Total Change in | Carrying Value| (Loss) | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Recogniz| inB./A.C.V. | BJA.C.| atDisposal on Gain (Loss) |  (Loss) on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion ed (11+12-13) V. Date Disposal | on Disposal |  Disposal | During Year Date
870999 ZZ 5 |TerSera Therapeutics LLC/Third Amendment...................... .. | 09/30/2019. | Direct 0 0 0 (U I 0 51 | oo 0 0 0 2 |03/30/2023.
875666 ZZ 5 | TDG Group Holding Company/Term Loan 5/18.. .| 09/30/2019. | Direct 2 3 0 3 0 0 0 62 |05/31/2024.
875888 ZZ 5 |TDG Group Holding Company/Delayed Draw T.. . 09/30/2019. | Direct 0 1 0 L 0 0 0 21 | 05/31/2024.
875999 ZZ 0 | TDG Group Holding Company/Delayed Draw T...........c..c.... ..109/30/2019. | Direct. 0 0 0 [V 0 0 0 9 |05/31/2024.
88084@ AB 8 |TerSera Therapeutics LLC/First Amendment .. | 09/30/2019. | Direct 0 0 0 (VN I 0 0 0 8 |03/30/2023.
88084@ AC 6 |TerSera Therapeutics LLC/Second Amendmen.. .. 1 09/30/2019. | Direct. 0 0 0 [V 0 0 0 8 |03/30/2023.
890555 ZZ 1 |Touchstone Acquisition, Inc./Term Loan 1 .. | 09/30/2019. | Direct 0 3 0 0 0 68 | 11/17/2025.
893444 ZZ 5 | TPG VIl Elf Purchaser, LLC/U.S. Term Lo. .| 09/30/2019. | Direct 0 7 0 0 .0 05/11/2026.
899444 7Z 9 |TUBidCo, Inc./Term Loan 9/18 .| 09/25/2019. | Direct 382,083 382,083 | .......374,442 | ...........37T4,633 | ..ccoocrvrninns (U I 7,485 | ... 0 .0 0 10/02/2023.
903555 ZZ 6 |Urology Management Associates, LLC/First... .. 1 09/30/2019. | Direct. 580 580 0 2 0 2 0 0 08/31/2024.
90385P AC 4 |The Ultimus Group Midco, LLC/First Lien .. | 09/30/2019. | Direct 965 965 0 1 0 1 0 0 02/01/2026.
90385P AD 2 |The Ultimus Group Midco, LLC/First Lien... ..| 09/16/2019. | Direct 0 285 0 285 (U RN 0 02/01/2026.
90932R  AE 4 |Term Loan B : United Air Lines .. | 09/30/2019. | Direct 0 9 0 9 [V I 0 03/29/2024.
91136E  AJ 4 |United Rentals (North America) 10/18. .. | 09/30/2019. | Direct 0 41 0 41 0 0 10/31/2025.
91359H AP 3 |UNIVERSAL HEALTH SERVICES 1L TLB. .. | 09/30/2019. | Direct 0 0 0 0 0 0 32 | 10/26/2025.
91830@ AD 5 |VLS Recovery Services, LLC/Term Loan 101.. .. 08/01/2019. | Direct. 0 6 0 6 0 0 88 [ 10/17/2023.
91830@ AF 0 |VLS Recovery Services, LLC/Delayed Dra .. | 08/01/2019. | Direct 0 1 0 1 0 0 22 10/17/2023.
91839 AA 4 |VPROP Operating, LLC/New Loan 11/17. . | 09/03/2019. | Direct 21,406 21,377 0 117 0 7 | 0 | 21,942 | 0 [ [0 | 08/01/2021.
92645D AE 9 |VICTORY CAPITAL HOLDINGS, INC.... .| .- 1 09/20/2019. | Direct 251,030 | ) 0 0 21 0 21 06/07/2026.
92840@ AC 3 |VistaPharm, Inc./Term B-1 Loans 10/17. C| 09/30/2019. | Direct 1,701 1,709 0 7 0 7 12/21/2021.
928432 A* 4 |Visual Edge Technology, Inc./Term Loan 0. .. | 09/30/2019. | Direct 2,213 2,207 0 6 0 6 08/31/2022.
928432 A@ 2 |Visual Edge Technology, Inc./Delayed Dra. .| 09/30/2019. | Direct 2,500 2,500 2,458 2,450 0 6 0 6 08/31/2022.
98158# AB 6 |Worldwide Facilities LLC/Term Loan 4/18... o+ | 09/05/2019. | DIFECE........vveuverrerrirrerieinisserierienens [ eveeieninnisnerieniens | cervies 180,605 ..180,605 .178,799 ..178,892 .0 04/26/2024.
98158# AC 4 |Worldwide Facilities LLC/Delayed Draw Te .| 09/05/2019. | DIFECL........couecveererceereeseienreeesienienees | eeeeeesesenssessesiens | eerriend 63,981 63,981 63,981 63,955 0 27 0 27 | o 0 0 [0 4,199 | 04/26/2024.
983666 ZZ 4 |XEBEC GLOBAL L+550 02/09/2024 MD .. 109/20/2019. [ DIFECE........ooovirierierissnisnniiinnns | e | oo 1,747,527 | ....... 1,747,527 0 146 0 146 | ... 0 [V AN 0 .. 110,048 | 02/09/2024.
BL2967 88 5 |SpareFoot, LLC/Incremental Term Loan 2/1 ..|..|09/30/2019. | Direct 113 113 0 0 0 0. 0 0 0 3 | 04/13/2024.
C9413P AZ 6 |BAUSCH HEALTH TL B 1L L 300 06/01/2025..................... C [ 09/30/2019. [ DIFECL......vvvrererireereieiiesiesisssisnins | evvseessesssessssssnnss | oeverenens 19,845 | oo 19,845 0 4 0 4| 0 [V AN (U I 170 | 06/01/2025.
L2968E AB 8 |ENDO INTL B 1L L+425 04/12/12024...............covvverrrrrrernnes C | 09/30/2019. | Direct. 3,000 3,000 | coverrerni2,985 | 2,835 | s 151 2 0 153 | oo 0 . (V1 (U I 152 | 04/12/2024.
N1603L AD 9 |BRIGBITL B 1L USD . 109/30/2019. [ DIFECL....covvvvisiisieeiesissiisssissiiesiiens | eorrsssisssisssissssiiensss | conissians 1,019 | e, 1,019 0 6 0 6 | 0. .1,019 . 0 0 4 | 06/30/2024.
8299999. Total - Bonds - BaNK LOGNS............uiiiiiiiieiiiieii i cesisnissesesseneees ..14,107,771 | ... 14,080,406 | ..... 13,909,623 | ........... 7,078,460 | ........ 62,605 | ... 109,110 | oo 0 [ 171,715 | ... 0 [...14,058,848 | .......... 0 | 48,923 | ......... 48,923 | ..... 505,472 XXX
8399997. Total - Bonds - Part 4.......cccoovvviniiiniiinnins ..193,619,428 |....143,520,896 |....151,424,721 | ....... 130,200,170 | ...... 123,911 | ... 1,136,222 |..... 1144 | ... 1,258,988 | ........ 0 |..193,627,265 |........0 |...... (14,167) | ........ (14,167) | ..4,386,588 XXX
8399999. Total - BONGS.......orieiriiii e ..193,619,428 |....143,520,896 |...151,424,721 | ....... 130,200,170 | ...... 123911 | ... 1,136,222 |..... 1,144 | ... 1,258,988 | ......... 0 |..193,627,265 | .......0 | ... (14,167)] ....... (14,167) | ..4,386,588 XXX
Preferred Stocks - Industrial and Miscellaneous
29402T 2# 5 |ENVEN ENERGY CORPORATION .| 08/01/2019. | Adjustment............c..coocvueerevereriirerenenas 0 0.00 0 0 0 0 0 [ (U A 0 | a0 | e 0 [ e 0. 13,260 XXX P5V......
55261F 60 9 |M&T BANK CORP .| .. 1 08/30/2019. | Call @ 1000.00 6,000.000 | ..... 6,000,000 | ..covreuenen 0.00 | ....... 6,018,780 ,999,880 | ........ 18,900 | oo (VN IO (U I 18,900 | ......... 0. 6,018,780 0 [ (18,780) | ....... (18,780) | .....302,813 XXX P2FEL
55261F 70 8 |M&T BANK CORP.......ccoooiiiiiirriieriiceiereiecesisseieneis | o 08/30/2019. | Call @ 1000.00 6,000.000 | ..... 6,000,000 | ..ooooenennnd 0.00 | ....... 6,021,735 | ........... 6,060,000 | ....... (38,265) | ...cvvourennan 0 ] o 0 [ (38,265) | ......... 0. 6,021,735 | ......... 0. (21,735) | ........ (21,735)| .....302,813 XXX P2FEL.
693475 AM 7 |PNC FINANCIAL SERVICES GROUP INC.... .1 09/01/2019. | Adjustment.. ..(4,000,000.000) | ....(4,000,000) | ................ 0.00 | ..... (4,000,000) 0 0 0 0 | e 0 | ....(4,000,000) | . w0 [0 [ (16,167) XXX RP2FEV
693475 AM 7 |PNC FINANCIAL SERVICES GROUP INC.... .| 09/01/2019. | Adjustment.. 0 0.00 0 0 0 0 0| (U A 0 |0 |0 | 0 97,000 XXX P2FEV.
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Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
Current
Year's NAIC
Other- Total Designa
Than- Foreign tion and
F Temporar Exchan Foreign Bond Admini-
0 y ge Exchang Interest / strative
r Unrealized Current | Impairme Change | Book/Adjusted| e Gain Stock Stated | Symbol/
ei Prior Year Valuation Year's nt Total Change in | Carrying Value| (Loss) | Realized Total Gain | Dividends | Contractual | Market
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Recogniz| inB./A.C.V. | BJA.C.| atDisposal on Gain (Loss) |  (Loss) on Received Maturity | Indicator
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion ed (11+12-13) V. Date Disposal | on Disposal |  Disposal | During Year Date (a)
722470 ZZ 7 |PINE BROOK PD CAYMAN /PINE BROOK 7%.................. .. | 09/30/2019. | DIFECL........oouieriirirrcirisiisiieninins [ i 654.355 65,435 0.00 65,435 65,435 0 0 0 0| e 0 e 65,435 | ......... 0 0 0 3,934 XXX P2FEU.
949746 PM 7 |WELLS FARGO & CO....c.ocvvuiiiiiiiiiiiciiississicssissiceiis .. 109/16/2019. | Call @ 100.00........cccccvvvvvnriiniiciienis | v 925,000.000 | ........ 925,000 | ..ccoovorinnnes 0.00 | .......... 992,684 915,750 | .......... 9,131 3 0 9134 | ... 0. 924,884 |........0 | 116 | oo 116 | ....... 44,691 XXX RP2FEV
8499999, Total - Preferred Stocks - Industrial and MISCEIIANEOUS..........co.ruririiriiiniiniiinnins v ssssssssssssssssssens | ooees 8,990,435 XXX ] 9,098,634 | ........13,041,065 | ....... (10,234) [ ..vvvvcinienes K I 0 i (10,231) | ......... 0] ... 9,030,835 L0 [ (40,399) | ........ (40,399) | .....748,343 XXX XXX
8999997. Total - Preferred Stocks - Part 4.........cocoiruisciiesci s s | e 8,990,435 XXX ] 9,098,634 | ......... 13,041,065 | ....... (10,234) [ ..o 3 | 0 | (10,231) ] ......... 0] ... 9,030,835 | .......... 0] (40,399)| ........ (40,399) | .....748,343 XXX XXX
8999999, Total - Preferred SIOCKS. ..o i s | nes 8,990,435 XXX ] 9,098,634 | ......... 13,041,065 | ....... (10,234) [ oo K I 0 [ (10,231) | ......... 0]... 9,030,835 | .......... 0] (40,399)| ........ (40,399) | .....748,343 XXX XXX
Common Stocks - Industrial and Miscellaneous
02005N 10 0 |ALLY FINANCIAL ORD........cocommmimrmmminniniinisinciniiniians ..| 07/29/2019. | SANDLER O'NEILL & PARTNERS, LP | ........ 17,500.000 | ........ 588,089 XXX ..280,448 ..396,550 | ..... (116,102) | <ovoovvvvevnncs (V8 I 0 | (116,102) XXX
001743 AE 3 |AMMC 18 SUB .| 09/30/2019. | Distribution of Funds... 512 XXX 0 0 0 0 XXX
001747  AE 4 [|AMMC 11 SN....ooiiiiirinrisnieiecsss i .| 09/30/2019. | Distribution of Funds.............ccccoovvvuncee 996 XXX 0 0 0 0 XXX
00175N  AC 2 |AMMC 15SN... .| 09/30/2019. | Distribution of FUNGS...........ccoccveviciiiiens [ eoveviiciinninniicins | i 37,783 XXX 0 0 0 0 XXX
00176K AC 7 |AMMC 16 SN .| 09/30/2019. | Distribution of Funds... 6,782 XXX 0 0 0 0 XXX
88606X 10 0 |TBOLT 18AG.. .| 09/30/2019. | Distribution of Funds... 92,855 XXX 0 0 0 0 XXX
037833 10 0 |APPLE ORD .. | 09/01/2019. | Adjustment, . 0 XXX 0 | 17,177,886 | (11,227,317) | oo (V8 I 0 ..(11,227,317) XXX
30605H 10 8 |FAIRWAY ENERGY 144A UNT.. .. 08/01/2019. | CORPORATE ACTION.. ....1,543,685.000 XXX 15,437 0 0 0 0 XXX
48251W 10 4 |KKRAND CO CL A ORD .| 07/12/2019. | VARIOUS.........oovoivirererirerieneiseriinens | v 60,034.000 XXX ] ......833,045 | . 1,178,467 | ..... (345,422) | .oovvvvvirnns (V8 I 0| (345,422) XXX
50181P 10 0 |LCNB ORD ..107/01/2019. | B.RILEY & CO., LLC.......ocevvcrivciiciins | e 2,000.000 | .......... 37,942 XXX ....30,300 4,700 XXX
52472M 10 1 |LEGACY HOUSING ORD .. | 09/27/2019. | B.RILEY & CO., LLC . 7,864.000 | ........298,199 XXX ..213,118 1,250 XXX
524901 10 5 |LEGG MASON ORD .. 08/02/2019. | VARIOUS................... IV 68,600.000 | ..... 2,621,076 XXX ...1,749,986 252,290 XXX
591000 10 8 |META FINANCIAL GROUP ORD .| 09/27/2019. | SANDLER O'NEILL & PARTNERS, LP | ........ 31,693.000 | ..... 1,054,774 XXX | 657,001 XXX
66706L 10 1 |NORTHSTAR REALTY EUROPE ORD.. .. | 09/30/2019. | CORPORATE ACTION.. ......141,708.000 | ..... 2,410,141 XXX ,657,300 XXX
69290R 10 4 |PDVWIRELESS ORD .1 08/07/2019. | VARIOUS.........ooooivirrererirernneereriinens | cvveens 36,083.000 | ..... 1,717,314 XXX | 721,660 ...(627,483) XXX
70469L 10 0 |PEAKRESORTS ORD .| 07/22/2019. | B.RILEY & CO., LLC.......cccooviriiririe ....1,120,625.000 |....12,107,429 XXX | 5,625,850 381,325 | ......... ..6,481,579 156,888 XXX
76009N 10 0 |RENT-A-CENTER ORD.. .| 07/02/2019. | VARIOUS........cooomvviririirinerrerinserenis | v 130,000.000 | ... 3,531,369 XXX ,038,530 ) ..1,492,839 .0 XXX
92870X 30 9 |VOLTARIORD . 1 09/24/2019. | CORPORATE ACTION........cccocvuiivcnns | coviins 5,652.000 | ............ 4,861 XXX 2,543 ) e [0 | i (574) 0 | 2543 |0 ] 2317 | v 2,317 .0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous.. ....26,077,199 XXX | 14,083,459 | ......... 32,138,191 | (12,104,163) ..(12,104,163) | ......... 0 |....14,222,387 11,854,812 |...11,854,812 | ..... 321,137 XXX
9799997. Total - Common Stocks - Part 4 ....26,077,199 XXX ] . 14,083,459 | ........ 32,138,191 | (12,104,163) | . L0 ] 0 [...(12,104,163) | ........ 0 |....14,222,387 .0 [ 11,854,812 |...11,854,812 | ..... 321,137 XXX
9799999. Total - COMMON SOCKS. .....vuurveiriiriisiiscici s arsssssssssssssssnssnes ....26,077,199 XXX | 14,083,459 | ......... 32,138,191 | (12,104,163) | ....cccoovevnrec 0] 0 ]...(12,104,163) | ......... 0 ]...14,222,387 |.......... 0 ] 11,854,812 |..11,854,812 | ..... 321,137 XXX
9899999. Total - Preferred and Common Stocks ....35,067,634 XXX . 23,182,093 | ......... 45,179,257 | (12,114,397) | ..cccovvvnnne. 3 | 0 ]...(12,114,394) | ......... 0 |...23,253,221 11,814,413 |...11,814,413 | ..1,069,480 XXX
9999999, Total - Bonds, Preferred and Common Stocks..................... ..228,687,063 XXX ...174,606,815 | ....... 175,379,427 | (11,990,486) | .....1,136,225 |..... 1,144 | ...(10,855,406) | ......... 0 |..216,880,486 11,800,246 |...11,800,246 | ..5,456,068 XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: .......... 0.
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Statement for September 30, 2019 of the GREAT AMER'CAN INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule| Type(s) of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for | /Exhibit |  Risk(s) Exchange, Counterparty Trade Maturity or - | Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
Forwards - Hedging Effective
1.32890 CAD /1 USD Canadian Dollar EXpOSUre.........cccccccccccee |N/A......... |Currency“. | Fifth Third Bank ... QFROUN1UWUYUODVIWD51....| 09/27/2019 | 12/31/2019 | SO | | ...... 70,000,000 | 1.3289........... 0 0 0 ....245944 cooe.....245,944 0[....245944 175,000 1.00..c
1219999999. Total-Forwards-Hedging Effective. 0 0 0 ....245.944 |XX] ...........245,944 0]....245944 175,000 XXX XXX
1269999999. Total-Forward: 0 0 0 ....245.944 |XX] ...........245,944 0]....245944 175,000 XXX XXX
1399999999. Total-Hedging Effective. 0 0 0 ....245,944 |XX] ...........245,944 0....245944 175,000 XXX XXX
1449999999. TOTAL..... .0 .0 ....245.944 |XX] ..........245,944 ..0]....245944 | .. 175,000 XXX XXX
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Statement for September 30, 2019 of the G REAT AM E Rl CAN I N S U RAN C E COM PANY

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 11 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 ltem Other Hedges | Current Year Exposure end (b) (1) Point

NONE
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Statement for September 30, 2019 of the GREAT AMER'CAN 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 6 Desig
Fifth Third Bank . QFROUN1UWUYUODVIWDST...... I Y | N 0 245,944 0 245,944 ..175,000 ..175,000
0799999999. Total NAIC 6 DESIGNATION. ........uiiiiisiisiiiiiieieie stk 0 245,944 0 245944 | .. ..175,000 175,000
0999999999. Gross Totals 0 245,944 0 245944 | 175,000 | oo 175,000
1. Offset per SSAP No. 64 0] ...
2. Net after right Of OffSEE PEF SSAP IND. B4......... oottt et st stierssiate | oetastasseeseesesessseeeeeeseseEseeseseeseE e E e 8 ee8 e e 28428 oo 8 eeEees e e s s ee s e b e e et sesensee et et ensennesasansesens | fensessssessssansersees 245944 | oo 0




Statement for September 30, 2019 of the G REAT AM E RICAN I NS U RAN C E COM PANY

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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE09, QE10, QE11



Statement for September 30, 2019 of the GREAT AMERICAN INSU RANCE COM PANY

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
AAMouNt o Interest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *

Open Depositories
The Bank of New York Mellon...........c.cccovvveranne New YOrk, NEew YOrK.........ccoceeveerernrireevernnns | eoverenivciennns | veven 0.450 1,080 0 371,208 210,093 | .......... 4,432,556 | XXX
Bank of AMEriCa..........cccccevvreveveceeierceeeeans Miami, FIOMAa...........coovevemerereieiereeeeeeeieceeiens | evereeeenieees | cvevenad 0.000 0 0 2,188,612 2,549,064 2,860,833 | XXX
Bank of America . Singapore. 1,398 0 436,758 435,679 435,640 | XXX
BB&T. Crestview Hills, Kentucky... 3,026 0 .1,970,193 ..1,970,289 1,973,170 | XXX
Cash Held With Securities On Deposit. 0 0 0 0 ..7,830 | XXX
DBS Bank Ltd Singapore. 7,230 2,935 | ..o 18,516,490 | ......... 18,517,491 | ..ocovveeee 7,039,528 | XXX
The Bank of Guam...........ccccccevvecieevcererccne Hagatna, Guam 0 50 51,196 51,196 | o 51,196 | XXX

Certificate of Deposit .25% 12/27/19. 0 0 0 0 0 | XXX
The Centreville National Bank...............ccccc...... Stevensville, Maryland 0 0 626,330 674,885 | ......c....... 704,859 | XXX
First Bank St. Thomas, Virgin Islands.............c.coocevrveeninnnee 0 2,77 507,025 507,025 | ..cocovvvrne 507,025 | XXX

Certificate of Deposit .70% 12-20-19. 0 0 0 0 0 | XXX
Huntington National Bank.............ccccouvvvuriininne Columbus, Ohio. 1,274 {1 [ 4,999,523 | .......... 5,000,130 | ........... 5,000,707 | XXX
JP Morgan Chase.........c.ceeeveiveenrieiieinsienis Indianapolis, Indiana...........cccoeevereineirceinnnens v | 000000280 [ oo, 158 0 75,503 75521 | e 75,539 | XXX
Keybank Albany, New York 22,729 0 .4,999,936 5,015,006 5,022,604 | XXX
Laconia Savings Bank.............c.ccccurieniiineiienes Whitefield, New Hampshire..........cccccocourieniinnes 0 0 255,442 282,339 | cocerra 288,165 | XXX
The Northern Trust Company / O'Hare............... Schaumburg, lllinois..... 0 0 380,989 2,317,234 | ... 313,977 | XXX
PNC Bank. Pittsburgh, Pennsylvania.............ccccooeenenrienns 0 0. (63,808,503) | ........ (77,884,143) | ........ (92,292,767) | XXX
Northrim Bank Anchorage, Alaska 0 227 37,020 237,020 | o 37,020 | XXX

Certificate of Deposit .65% 10-22-19. 0 0 0 0 0 | XXX
Oversea-Chinese Banking Corporation Singapore 71,959 4,674 125,509 123,891 8,632,002 | XXX
Raymond James Bank.............cccovuvrirniiniirnnins New YOrk, NEeW YOrK.........cccccvvvveveeceeeeiieerenens | evereeneeveienes | evereee 10000 [ oo 348 0 125,902 191,057 | oo 141,372 | XXX
Royal Bank of Canada...........cccoeueeeeirireereenienens Toronto, Canada 252,731 0 28,320,159 | ......... 30,555,753 | ......... 31,913,661 | XXX
RBC Dexia Investor Services Trust . Toronto, Canada 0 0 746,632 747,107 747,568 | XXX
Sumitomo Mitsui Banking Corporation . Singapore .216,190 13,950,838 13,866,772 16,811,280 | XXX
US Bank Miami, FIOTida..........ccovevrerrrereiereceieie e 0 0 0 0 0 | XXX
Wells Fargo Bank Los Angeles, California. 0 (L) 1,691,303 | ......... 13,127,348 | ........... 2,832,125 | XXX
0199999. Total Open Depositories...........c.vwevueea: XXX ] XXX | 578,123 | oo 35,683 | ......... 16,568,064 | ......... 18,370,757 | ..ot (2,464,111) | XXX
0399999. Total Cash on Deposit............ccc.ccoerrrrrenca. XXX | XXX | s 578,123 | oo 35,683 | ......... 16,568,064 | ......... 18,370,757 | .......... (2,464,111) | XXX
0499999. Cash in Company's OffiCe. ... cnenees XXX XXX XXX XXX XXX
0599999. Total Cash XXX XXX | s 578,123 | oo 35,683 16,569,523 .(2,462,664) | XXX
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Statement for September 30, 2019 of the GREAT AMER'CAN 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
All Other Government Bonds - Issuer Obligations
MONETARY AUTHORITY OF SINGAPORE oo . 09/17/2019....... [ cvvveeern 0.000 |12/13/2019....... 3,972,843 0 2,399
MONETARY AUTHORITY OF SINGAPORE 07/23/2019....... .0.000 |10/18/2019....... 6,279,695 0 22,295
MONETARY AUTHORITY OF SINGAPORE 09/10/2019....... .0.000 |12/06/2019....... 3,397,232 0 3,360
MONETARY AUTHORITY OF SINGAPORE 08/20/2019....... .0.000 (11152019, | 369,378 0 745
MONETARY AUTHORITY OF SINGAPORE 09/24/2019. .0.000 |12/20/2019....... ...179,951 (O 41
0699999. All Other Government BONAS - ISSUET ODIIGAHIONS...........c..cvuuiuuiirireiiiicieeieieie et Shete b s bR e s ees 14,199,099 0 28 842
1099999. Total - All Other GOVEIMMENT BONGS...........uuurerviusssiiiiiisies iS00 1481 ...14,199,099 0 28,842
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
[ — 08/05/2019....... | e 3.000 [ 10312019, ccoc | |, 166,667 2,466 0
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations ....166,667 2,466 0
3899999. Total - Industrial & MISCENANEOUS (UNGFFIIALEM)...........cvuvvuiereiiiiecireiiicii bbb £ bbb bbbt fetbe febeeeb L b b e bR b b e bbb bbb 2466 0
Total Bonds
7799999, SUDLOLAIS - ISSUET OBIIGAtIONS. ........vrieeieeriisieii bbb ...14,365,766 2,466 28,842
8309999, SUDLOMAIS = BONGS.........oovvvrsserissseiss s 8118118111811 L8111 ...14,365,766 2,466 28,842
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 [FIRST AMERITRS OBG V...oooooooeeueueeeeeseussesesssesssssssssssssssssssssssssssssssssesssssssssssesssssssssesssssesesssssssssssssssssssssssssssssssssssssssasssssssssssssasssasssanssasssisasinssosesososonss | sosssssssssssssssssssssssssssss 09/30/2019....... 1.670 12,001 1 0
31846V 80 7 |FIRST AMER:TRS OBG Y 09/30/2019....... B el [T 300 0 0
825252 40 6 |INVESCO TREASURY INST.......ccovvmrrrrrsrrriicccrrnners 09/30/2019....... A1.750 528,314,568 | ..ooovverreeserererrrrrnd 636,161 | woovorereeccccoreeeeer, 729,299
94975H 29 6 [WELLS FRGO TREASURY PLUS CL I IMMF ......ouiiuiiiiimiiieise it st bbb 09/04/2019....... A1.710 0 0
94988A 75 9 |WELLSFARGO:T00%TR MM INS.......ooituiiuuiiuiisieiisesiseessiesss s sssesssesss s ss bbbt e 09/30/2019....... 1.780 0 0
693510 19 9 | PNC Treasury MONEY MArket (A)..........crreeeruuererimmmmrreessesssisssessssssssssesssessssssssssesssessssssssssssssessssesssessssenes 09/30/2019....... 1.591 142, [ 834,870
8599999. Total - Exempt Money Market Mutual FUnds @s IdeNtifIEd DY the SVO. ... 800 1881111180818 18R nnns | 584,470,215 | ... 636,162 |.oovvirrerereniens 1,564,169
All Other Money Market Mutual Funds
60934N 10 4 [FEDERATED GOVT OBL INST ... oot nes s 09/30/2019....... 1.780 [ 10,646,256 O T 174,196
8699999. Total - All Other Money Market Mutual Fund: ...10,646,256 0 ...174,196
8899999. Total - Cash Equivalents .609,482,237 | ..... 638,628 767,207
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Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE

Supp. Ato Sch. T
NONE
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SUPPLEMENT "A" TO SCHEDULE T

EXHIBIT OF MEDICAL PROFESSIONAL LIABILITY PREMIUMS WRITTEN
ALLOCATED BY STATES AND TERRITORIES

Designate the type of health care
providers reported on this page.

Other Health Care Facilities

States, Etc.

Direct
Premiums
Written

Direct
Premiums
Earned

Direct Losses Paid

3 4

Number
of

Amount Claims

Direct
Losses
Incurred

Direct Losses Unpaid

6 7

Number
Amount of
Reported Claims

8
Direct
Losses
Incurred
But
Not
Reported

© © N o ok N =

N
.

Alabama.........cccoeerievriirinnnes
Alaska.....
Arizona....
Arkansas.....
California.........ccocvevererrirennes
Colorado.......cccevevvererrernnan.
Connecticut.........cccocevvernneee.
Delaware..........cccocvverevnnen.
District of Columbia...............
Florida........coovievereiericienns
(€110 IR
Hawalii........cccovvereecesieies

Kentucky.......cooverreeereereennnnnn.
Louisiana...........ccceeveveirienenns

Maryland..........ccovvveeriennnnn.
Massachusetts............cc.c......
Michigan.........ccccoeveveerrivenennns
Minnesota..........ccocvvvvveenens
MiSSISSIPPI......veveverrrcrerane.
MISSOU....ovvvvevererereecreirenne
Montana.........cocvvevreerirernens
Nebraska.........cccocvvrveirrinnens
Nevada....
New Hampshire...
New Jersey.....
New Mexico.
New York.....
North Carolina.
North Dakota...

Oregon.....eveceeerereeeeienns
Pennsylvania..........c.cceunne
Rhode Island...........cccocniueenee

Virginia......ooeeveveveveeienenns
Washington............cccccvuvee.
West Virginia........cccooeveunenas
WiISCONSIN......ouvervrrircerirennes
WYOmINg.......ccoeveeereernerneens
American Samoa...................

US Virgin Islands....................

Northern Mariana Islands

Aggregate Other Alien..........
TotalS....veevecceic e

................ 11,000

DETAILS OF WRITE-INS

58998. Summary of remaining write-ins
for Line 58 from overflow page.

58999. Totals (Lines 58001 thru 58003

+58998) (Line 58 above)..........

Q455-4
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Overflow Page for Write-Ins

NONE
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DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended September 30, 2019
NAIC Group Code.....0084 NAIC Company Code.....16691

Company Name: GREAT AMERICAN INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred
................ 144,508,850 | ................138,157,633 | ..................41,188,449
2. Commercial Multiple Peril (CMP) Packaged Policies
2.1 Does the reporting entity provide D&O liability coverage as part of @ CMP packaged PONICY? .........cururuuierrerrureiiniiieeieiiesiseese sttt essees Yes[ ] No[X]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTTIEA OF ESHMATEA? ... oottt ettt £ s8££ 82 E e85 E 42 £ 818282 E 5845842 E e s ettt Yes[ ] No[X]
2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:
2.31 AMOUNE QUANAIBA: .....uvveveiiisiie ettt e bbb bbb bbb b a4 a4 s bbb b s b s s s s s b st s b s st s et s bbbt B 0
2.32 Amount estimated uSiNg reasonNable @SSUMPHONS: .........cuiiieuieireeeireei et ee ettt st s s eE bR Rttt nnsenns B 0
2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP Packaged POIICIES: ........wurerurrrrerrusresnereeeessisessssessisessssssssssssessesssssessesssssssssessessesssssssssessssssssessessessnssnes B 0

Q505
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